
Return of Private Foundation 
or Section 4947(a)(1) Nonexempt Charitable Trust 

Treated as a Private Foundation 
Note The organization may be able to use a copy of this return to satisfy state reporting requirements 

OMB No 155 0052 

2001 Department of one Treasury 
Internal RNraxrmtxs 

fJse the IRS Name of organization 

label 
omenin5e, ill & Melinda Gates Foundation 

poor Number and street (a P O co . number J mail is not delivered is street address Aomvsme 

"type 1551 Eastlake Avenue East 
See Specific City or town, state, and ZIP code Instructions 

Seattle , WA 98102 
4 Check type of organization [I] Section 501(c)(3) exempt private foundation 

Section 49a7(a)(1 ) nonexempt charitable trust = Other taxable private foundation 

I' Fair market value of all assets at end of year J Accounting method 0 Cash ~ Accrual 

~ (from Part fl, cot (c), line 76) 0 Other (specify) 
13 -42 7 S 1 d F d 9 7 R . (Part 1, column (d) must be on cash basis ) 

II private foundation status was terminated 
under section 507(b)(1)(A), check here "D 
II the foundation is in a 60-month termination 

Analysis of Revenue and Expenses (a) Revenue and (The total of amounts in columns (b), expenses per 
(c), and (d) may not necessarily equal books the amounts in column (a)) 
Contributions, gifts, grants, etc , received 2107500R 
Ghe k on~ a d the IoonOiul n no ; ¢pmrt0 to 7iG[A $[A 8 

2 Distributions from split-interest trusts 
interest °n .'°~"°s'"° t°`io°"7 12336337E 3 cash invesimrnis 

4 Dividends and interest tram securities 935644 
5a Gross rents 
b (Hei,emai nicome d post et gad o,ooonnomsafe of assets not on 2306463E 6a eye io 

bassesmeine"9a'p~~, 41835382114 . 

Capital gain net income Whom Part IV line 2) 

8 Net shoe term capital gain 
9 Inca e 
f0 a or sales 

ana owanc 

(d) Disbursements 
(b) Net investment (c) Adjusted net for charitable 

income income ouroases 

t 
N 

°o 
N 

G l]lu y'yl II~ U~,I,MUSS) 
11 of 0 ~llV 1 `] 2002 N 72 To bJm through 11 
13 C ensai left v s e s e 

14 Other employee es 
15 Pension plans, employee benefits 

c 76a Legal fees Stmt 4 
!11 a b Accounting fees Stint 5 

w c Other professional fees St mt 6 
i 17 Interest 

18 Taxes Stmt 7 
19 Depreciation and depletion 19 

E 20 Occupancy v 
21 Travel, conferences, and meetings 

v 
22 Printing and publications 
23 Other expenses Stmt 8 

m 24 Total operating and administrative 
n expenses Add lines 13 through 23 

25 Contributions gifts grants paid 
26 Total expenses and disbursements 

Add lines 24 and 25 
27 Subtract line 26 from line 12 

a Excess of revenue over expenses add disbursements 

6 Net investment income (if negative onte, a) 
c Ad msted net income mnedu,< enter a i 

3 

Form 990-PF(2001) LHA For Paperwork Reduction Act Notice, see the instructions 

Form 990-PF 

v 
O 
y 
H 

n 
R 
0 
m 

at 2001, or tax 

Employer identification number 

Telephone number 
k"oi iuy-31uu 

uexemption aoolsaoon .spending cneahere 

1 Foreign organizations, check here 10 
2 Fae~p, aganiiaUms meeting Me e5% lest 

cosh nee and attach computation 1 



2 ~l- . 
End of of 

Far( Market Value 

Organizations that follow SFAS W, check here 1110. LXJ 

and complete lines 24 through 26 and lines 30 and 31 
N 
$ 24 Unrestricted 

25 Temporarily restricted 
A 
cO 26 Permanently restricted 
v 

Organizations that do not follow SFAS 117, check here 

and complete lines 27 through 31 
0 
H 27 Capital stock, trust principal, or current funds 

28 Paid in or capital surplus, or land, bldg , and equipment fund 
N 
a 29 Retained earnings, accumulated income, endowment, or other funds 

°' 30 Total net assets or fund balances z 

From 990-PF (zoo,) 

o, ;s o: 

Form ssoaF(2oot) Bill & Melinda Gates F< 
Part II Balance Sheets ANCAeOschedules m0amounts inNeGeunpoon 

column should tutor enaclywi amounts thin 

1 Cash-non interest-bearing 
2 Savings and temporary cash investments 

" 3 Accounlsreceivable " 3 9 2617736 . 
Less allowance for doubtful accounts 

4 Pledges receivable 
Less allowance for doubtful accounts 

5 Grants receivable 
6 Recervables due from officers, directors, trustees, and other 

disqualified persons 
ONenotes mEloans imernele 1 

Less allowance for doubtful accounts 
8 Inventories for sale or use N 
g Prepaid expenses and deterred charges 

Q 10a Investments U S and state government obligations S tmt 9 
b Investments - corporate stock Stmt 10 

c Investments -corporate bonds StIfIC 11 
7 Investments land buildings and equipment basis 

Liss accumulated denunciation 

12 Investments mortgage loans 
13 Investments-other StIRt 12 
14 Land, buildings, and equipment basis " 3 3 861~953 

Hess accumuhHed depreciation 7233265 
15 Other assets (describe " Statement 13 

17 Accounts payable and accrued expenses 

18 Grants payable 

v 19 Deferred revenue 

20 roans nom oroars artecias nusees and othm disqualified persons 

21 Mortgages and other notes payable 

J 22 Other liabilities (describe " Statement 14) 

Part III Analysis of Changes in Net Assets or Fund Balances 

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

2 Enter amount from Part I, line 27a 
3 Other increases not included in line 2 (itemize) 
4 Add lines i, 2, and 3 
5 Decreases nolincluded inline 2(itemi2e) " Unrealized losses 
6; Tout net assets or limit balances al end of vear (line 4 minus line 51 Part II . column Ibl . line 30 



iv I uapitai c;ains and bosses for i ax on investment income 
(a) List and describe the kind(s) of property sold (e g , real estate, 
2 story brick warehouse, or common stock, 200 shs MLC Co ~ 

See Attached Statement 

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

(it) Date sold 
(me ,day, yr ) 

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

in column (h) and owned by the foundation on 12/31/69 
(1) Adjusted basis (k) Excess of cot (q 
as of 12r31169 over cot (1), d any (,) F M V as of 12/31/69 

Yes cil No 

Fam 990 PF (200,) 
1'35 .1 
01 :,ax 

Form 990 PF 

for assets 

l 2 Capital gam net income or (net caudal loss) II gam, also enter in Part I, tine 7 
l If (lass), enter 0- m Pail I, line 7 

3 Net short term capital gain or (loss) as defined in sections 1222(5) and (6) 
II gain, also enter in Part I, line B, column (c) 
II (lass), enter 0 in Part I, line B 

I Part V I UualiTication Under Section 494U(e) Tor Hecluced 7 ax on Net Inve 

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

" section 4940(4)(2) applies, leave [his part blank 

Was the organization Iia01e for the section 4942 tax on the dislributable amount of any year in the base period) 

amount in each column for each year, see instructions before making any entries 

years (b) Icl 
aar neninn~nn inl Adjusted qualifying distributions Net value of noncharitable-use assets 

2 Total of line 1, column (d) 
3 Average distribution ratio for the 5 yeas base period divide the total on tine 2 by 5 or by the number of years 

the foundation has been in existence if less than 5 years 

4 Enter the net value of noncharitable use assets for 2001 tram Part K, line 5 

5 Multiply line 4 byline 3 

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

7 Add lines 5 and 6 

Enter qualifying distributions from Part XII, line 4 

II line 8 is equal to or greater than line 7, check the box m Part VI line 16 and complete that part using a 1% tax rate 
See the Part VI instructions 

(c) Date acquired 
(mo , day, yr ) 

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

Losses (from cot (h)) 

ratio 
v cot 



b Exempt foreign organizations- sax withheld al source 
e Tax paid with application for extension of time to file (Form 8868) 

Refunded 

If 'Yes,' attach the statement required by General Instruction T 
6 Are the requirements of section 508(e) (relating to sections 4941 through 4945) satisfied either 

" By language in the governing instrument or 
" By slate legislation that effectively amends the governing instrument so that no mandatory directions that conflict wild the slate law 

remain in the governing insirument9 6 X 
7 Did the organization have al least $5,000 in assets at any time during the years 7 X 

I! Yes,' complete Part 11, cot (c), and Part XV 
Ba Enter the states to which the foundation reports or with which it is registered (see instructions) 
WASHINGTON 

b N the answer is "Yes to line 7, has the organization furnished a copy o1 form 990-PF to the Attorney General (a designate) 
of each stale as required by General Instruction G9 If 'NO,' attach explanation 86 X 

9 is the organization claiming slaws as a private operating foundation within the meaning of section 4942(j)(3) or 4942(0(5) for calendar 
year 2001 or the taxable year beginning in 2001 (see instructions for Part XIV)? If 'Yes,' complete Part XIV 9 X 

10 Did any persons become substantial contributors during the lax years 10 X 
If 'Yes ' attach a schedule listing their names and addresses 

11 Did the organization comply with the public inspection requirements for its annual returns and exemption application? 11 X 
Website address t WWW .crates fOllRddtlOR .Orq 

12 inebooksaremcare of " Gwen Sherman, Controller telephone no X206-709-3100 
Locaiedai " 1551 Eastlake Avenue East, Seattle, WA ziP.a "98102 

" 13 Section 4947(a)( 1) nonexempt charitable trusts tiling Form 990-PF in lieu of Farm 1041- Check here 
and enter the amount of tae exempt interest received or accrued dunnp the year 00- 1 13 1 N/A 

1 23531 o,2+02 Fam 990-PF (2001) 

Form ssoaF(zooi) Bill & Melinda Gates Foundation 91-166 
Part VI Excise Tax Based on Investment Income (Section 4940(a), 4940(b), 4940(e), or 4948 - see 
1s Exempt operating foundations described in section 4940(A)(2), check here " U and enter VA* on line 1 

Date of ruling lever (attach copy of ruling letter if necessary-see instructions) 
b Domestic organizations that meet the section 4940(e) requirements in Part V, check here " I-XI and enter 1% 

of Part I, line 27b 

0 
c All other domestic organizations enter 2% of line 27b Exempt foreign organizations enter 4% of Part 1, line 12, col (b) 

) 2 Tax under section 511 (domestic section 4947(a)(i) trusts and taxable foundations only Others enter -0 
3 Add lines 1 and 2 
4 Subtitle A (income) tax (domestic section 4947(a)(1) trusts and taxable foundations only Others enter -0-) 
5 Tax based on investment income Subtract line 4 from line 3 If zero or less, enter -0- 
6 Credits/Payments 
a 2001 estimates tax payments and 2000 overpayment credited to 2001 ~ fia ~ 41151 

d Backup withholding erroneously withheld L 6d I 
7 Total credits and payments Add lines 6a through 6d 
8 Enter any penalty for underpayment of estimated tax Check here [11 if Form 2220 is attached 
9 Tax due If the total of lines 5 and B is more than line 7, enter amount owed 
10 Overpayment II line 7 is more than she total of lines 5 and 8, enter the amount overpaid 1 

1a During the lax year, did the organization attempt to influence any national, stake, or local legislation or did it participate or intervene in 
any political campaign 

6 Oid it spend more than $100 during the year (either directly or indirectly) for political purposes (see instructions for definition) 
I! the answer is 'Yes' to to or 1h, attach a detailed description of the activities and copes of any matenals published or 
distributed by the organrsahon m connection with the activities 

c Did the organization file Farm 1120-POL for this year 

d Enter the amount (if any) of tax on political expenditures (section 4955) imposed during the year 
(1) On the organization Jo- $ 0 . (2) On organization managers 1 S 0 . 

e Enter the reimbursement (if any) paid by she organization during the year for political expenditure tax imposed on organization 
managers . 5 0 . 

" 2 Has the organization engaged in any activities that have not previously keen reported to the IRS 
If 'Yes,' attach a detailed description of the activities 

3 Has the organization made any changes, not previously reported to she IRS, in its governing instrument, articles of incorporation, or 

bylaws, or other similar instruments? 11 'Yes ' attach a conformed copy of the changes J1ll7 e if 11 Il t 

4a Did the organization have unrelated business grass income of $1,000 or more during the year 
b If Yes; has it tiled a tax return on Farm 990-T for this years N/A 

5 Was there a liquidation, termination, dissolution, or substantial contraction during the year 



Na 

4a Did the organization invest during the year any amount in a manner that would jeopardize its charitable purposes 
h Did the organization make any investment in a prior year (but after December 31, 1969) that could jeopardize its charitable purpose that 
had not been removed from jeopardy before the lust day of the tax year beginning in 2001 

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

any voter registration drive? Yes No 
(3) Provide a grant to an individual for travel, study, or other similar purposes? Yes EXI No 
(4) Provide a grant to an organization other than a charitable, etc, organization described in section 

509(a)(1), (2), or (3), or section 4940(d)(2)9 ff] Yes E:71 No 
(5) Provide for any purpose other than religious, charitable, scientific, literary, or educational purposes or for 

the prevention of cruelty to children or animals 0 Yes EZj No 
b If any answer is 'Yes'to 5a(l) (5), did any of the transactions fail to quality under the exceptions described in Regulations 

section 53 4945 or in a current notice regarding disaster assistance (see instructions)? 
Organizations relying on a current notice regarding disaster assistance check here 

c II the answer is 'Yes'to question 5a(4), does the organization claim exemption from the tax because it maintained 
expenditure responsibility for the gratin EY1 Yes ~ No 
II 'Yes,' attach the statement required by Regulations section 53 4945 5(d) 

6a Din the organization, during the year, receive any funds, directly or indirectly, to pay premiums on 
a personal benehl contract 

b Did the organization, during the year, pay premiums, directly or indirectly, on a personal benefit contract 
11 you answered 'Yes' to 66 also file Form 8870 

D Yes [K] No 

c~ 990-PF Izo(3,) 

RJSa 1 
01 24 02 

Form 990-PF(2001) 

File Form 4720 if any item is checked in the 'Yes' column, unless an exception applies 
L During the year did the organization (enter directly or indirectly) 

" (1) Engage in the sale or exchange, or leasing of property wish a disqualified persons 0 Yes [f] No 
(2) Borrow money from, lend money to, or otherwise extend credit to (or accept it from) 

a disqualified persons 0 Yes ~ No 
(3) Furnish goods, services, or facilities to (or accept them from) a disqualified person? Yes No 
(4) Pay compensation to, or pay or reimburse the expenses of, a disqualified persons ~ Yea D No 
(5) Transfer any income or assets to a disqualified person (or make any of either available 

for the benefit or use of a disqualified person) ? =1 Yes EXI No 
(6) Agree 1o pay money or progeny to a government official? (Exception Check *No' 

d the organization agreed to make a grant to or to employ the official for a period after 
termination of government service, d terminating within 90 days ) = Yea EKI No 

h If any answer is 'Yes to 1a(1)-(6), did any of the acts tail to quaky under the exceptions described in Regulations 
section 53 4941(4)-3 or in a current notice regarding disaster assistance (see gape 19 of the instructions)? 
Organizations retying on a current notice regarding disaster assistance check here " 0 

c Did the organization engage in a prior year in any of the acts described in 1a, other than excepted acts, that were not corrected 
before the first day of the lax year beginning in 2001 

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

a At the end of tax year 2001, did the organization have any undistributed income (lines 6d and 6e, Part XIII) for tax year(s) beginning 
before 2001 0 Yes DO No 
It -Yes,' list the years ". 

b Are there any years listed in 2a for which the organization is not applying the provisions of section 4942(a)(2) (relating to incorrect 
valuation of assets) to the year s undistributed incomes (II applying section 4942(a)(2) to all years listed, answer 'No* and attach 
statement see instructions ) N/A 

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

" 3a Did the organization hold more than a 2% direct or indirect interest in any business enterprise at any time 
during the years lil Yes 0 No 

b II "Yes; did it have excess business holdings in 2001 as a result of (1) any purchase by the organization or disqualified persons after 
May 26, 1969, (2) the lapse of the 5 year period (or longer period approved by the Commissioner under section 4943(c)(7)) to dispose 
of holdings acquired by gift or bequest, or (3) the lapse of the 10-, 75 , or 20 year first phase holding periods (Use Schedule C, 
Form 4720, to determine A the organization had excess business holdings m 2001 ) 

Page 5 



stee 

pensation of five highest-paid employees (other than those 

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

ad on line 1 N none, eniter "NONE 
(bI Title and average 
hours per week (c) Compensation 

devoted to p osition 
ec . Dir . Global Hltl 
firs wk 253780 
ec . Vice P s . 
firs wk 233397 

. Adv . Global Healt] 
firs wk 198279 

. Adv . Vaccinology 
firs wk 187500 

AO 

essional sernces If none, enter "NONE " 

mare than $50,000 (b) Type of service 
ustom Software 

z rrc 
cor 
edt 

a she 

Cor 
hee 
vac 

.?755 
o, 24 02 pom 990-PF 1 .001i 

For mssoPF(zooi) Bill & Melinda Gates Foundation 91-1663695 Pages 

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

1 List all officers, directors, trustees, foundation managers and then compensation 
(b)Title,andaverage (c) Compensation (dem0, oree conmee Cme looilD~nsio^s (e)Expense 

(a) Name and address hours per week devoted (If not paid, ,n, an� ,ea account, other 
to position enter-0-) ~amoenvoon allowances 

atricia Stonesifer o-Chair 

r 

cal number of other employees paid over $50,000 
Five highest-paid independent contractors for 

(a) Name and address of each person 

List tie foundation's lour largest direct charitable activities during the lax year Include relevant statistical information such as the 
number of organizations and other beneficiaries served, conferences convened, research papers produced, etc 

iProvided comDUter installation services, training, and t 

(e)Expense 
aCCOUn~, other 
allowances 

Expenses 



P81't X Minimum Investment Return (All domestic foundations must complete this part Foreign foundations see instnuctions) 

7 Fair market value of assets not used (or held far use) directly in carrying out charitable, etc , purposes 
a Average monthly fair market value of securities 
b Average of monthly cash balances 
c Fair market value of all other assets 
d Total (add lines 1a, b, and c) 
e Reduction claimed far blockage or other factors reported on lines 1a and 

1c (attach detailed explanation) 1e 
2 Acquisition indebtedness applicable to line 1 assets 
3 Subtract line 21rom line 1d 
4 Cash deemed held for charitable activities Enter 1 1R°/. of line 3 (lot greater amount, see instructions) 
5 Net value of nonsharitable-use assets Subtract line 4 from line 3 Enter here and on Park V, line 4 
6 Minimum investment return Enter SI of line 5 

Part XII Qualifying Distributions (see instructions) 

1 Amounts paid (including administrative expenses) to accomplish charitable, etc , purposes 
a Expenses, contributions, gins, etc - iota from Part I, column (d), line 26 la 1198640047 . 
b Program related investments Total horn Part IX B 1b 0 . 

2 Amounts paid to acquire assets used (or held for use) directly in carrying out charitable, etc , purposes 2 17440447 . 
3 Amounts set aside for specific charitable projects that satisfy Ihe 
a Suitability lest (prior IRS approval required) 32 
b Cash distribution test (attach the required schedule) 3b 

4 Oualityinp distributions Add lines 1a through 3b Enter here and on Pail V, line 8, and Past XIII, line 4 4 1216080494 . 
5 Organizations that quality under section 4940(e) for the reduced rate of tax on net investment 

income Enter 1% of Part I, line 270 5 36541121 . 
6 Adjusted qualityinp distributions Subtract line 5 from line 4 I 6 1179539373 . 

Note The amount on Ime 6 will be used in Part V, column (b), in subsequent years when calculating whether the foundation qualities !or the section 
4940(e) reduction of tax m those years 

Fnm 990-PF (zoo,) 

apse, 
o i v 02 

Form ssoPF(zooi) Hill & Melinda Gates Foundation 91-1663695 Page 7 

Part IX-B Summary of Program-Related Investments 

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

2 

All other program related investments See instructions 
3 

Add hoes 1 through 3 

Part XI DiStnbut8ble Amount (sea instructions) (Section 4942(1)13) and (I)(5) private operating foundations and certain 
foreign organizations check here 1 n and do not Complete this part ) 

Minimum investment return from Part K, line 6 
'a Tax on investment income for 2007 from Part VI, line 5 2a 
b Income tax for 2001 (This does not include the tax from Part VI ) 2b 
c Add lines 2a and 2b 

3 Distri0utable amount before adjustments Subtract line 2c from line 1 
4a Recoveries of amounts treated as qualifying distributions 4a 
b Income distributions from season 4947(a)(2) trusts 46 
c Add lines 4a and 4D 

5 Add lines 3 and 4c 
g Deduction from dislribuiable amount (see instructions) 
7 DisVihutahle amount as adjusted Subtract line 6 from hoe 5 Enter here and on Part XIII . fine 1 



Form ssoaF(2ooi) Bill & Melinda Gates Foundation 91-1663695 Page e 

Part XIII Undistributed Income see instructions) 

1,1 (b) (al (dl 
Corpus Years prior to 2000 2000 2001 

1080350735 . 

0879537 . 

1080350735 . 
5729759 . 

0 . 0 . 

16609296 . 

0 . 

0 . 

0 . 

0 . 

1013280 . 

)5596016 . 

" 7 Distributable amount 
for 2001 from Part %I, brie 7 

2 UnaisViouteE n+come d any u of the and of Poao 

a Enter amount for 2000 only 
broiW lQOnayeas 1J-,19-,19-

3 E.cem aisinomwns csryove d any m zoos 

a From lass 1013280 
6 From 1997 17182955 
cFrom 1998 72267391 
d From lass 203473210 
eFrom 2000 76942701 
I Total of lines 3a through e 

4 Oualilying distributions for 2001 from 
Part Xll,line a " S 1216080494 

a Applied to 2000, but not more than line 2a 
b Applied to undistributed income of prior 
years (Election requited-see instructions) 

c Treated as distributions out of corpus 
(Election required see instructions) 

d Applied to 2001 distributable amount 
e Remaining amount distributed out of corpus 

5 Excess eisvinmims cam'ov> atoplied! to 2001 
0f ad ~~^ant appears in column to) me same mount 
must be shown m column (a) ) 

6 Enter the net total of each column as 
indicated below 

i corpus Add line 71 4c aria se Sueoact line s 

" b Prior years undistributed income Subtract 
line 46 from line 2h 

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

d Subtract line tic from line 6b Taxable 
amount - see instructions 

e Undistributed income for 2000 Subtract line 
4a from line 2a Taxable amount see instr 

1 Undistributed income for 2001 Subtract 
lines 4d and S from line 1 This amount must 
be distributed m 2002 

7 Amounts treated as distributions out of 
corpus to satisfy requirements imposed by 
section 170(b)( 1)(E) or 4942(g)(3) 

8 Excess distributions carryover from 1996 
riot applied on line 5 or line 7 

9 Excess distributions carryover to 2002 
Subtract lines 7 and B from line 6a 

10 Analysis of line 9 
a Excess from 1997 17182955 
bExcess horn 1998 72267391 
eExcess from isss 203473210 
dExcess from 2000 76942701 

c~ 990-PF rzoo» 

12357 1 
01 24 uz 



990 PF 
see instructions and Part VII A, 

7 a II the foundation has received a ruling or determination letter Thai it is a private operating 
foundation, and the ruling is effective for 2001, enter the date of the ruling 

b Check box to indicate whether the organization is a private operating foundation describe 
" 2 a Enter the lesser of the adjusted net Tax year 

income from Part I or the minimum (a) 2001 (b) 2000 

investment return from Part K for 
each year listed 

b 85% of line 2a 
c Qualifying distributions from Part XII, 

line 4 for each year listed 
d Amounts included in line 2c not 

used directly for active conduct of 
exempt activities 

e Qualifying distributions made directly 
for active conduct of exempt activities 
Subtract line 2d from line 2c 

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

a 'Asses* alternative test enter 
(1) Value of all assets 
(2) Value of assets qualifying 

under section 4942(p(3)(B)(i) 
b *Endowment* alternative test - 

Enter 2/3 0l minimum investment 
return shown in Part X, line 6 for 
each year listed 

c 'Support' alternative test enter 
(1) Total support other than gross 

investment income (interest, 
" dividends rents, payments on 

securities loans (section 
512(a)(5)), or royalties) 

(2) Support from general public 
and 5 or more exempt 
organizations as provided in 
section 4942(j)(3)(B)(ni) 

(3) Largest amount of support from 
an exempt organization 

or more in 
at any time during the year-see page 26 of the instructions 

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

Fum990-PF (2W 11 ,vse,m, : ., oz 

91-1663695 Page e 
uesnon 9) N/A 

1 
action 0 49420)( 3 ) or 0 4942 (l)( 5 ) 
Pnor 3 years 

(c) 1999 (d) 1998 (e) Total 

1 Information Regarding Foundation Managers 

a List any managers of the foundation who have contributed more than 2% of lie total contributions received by the foundation before the close of any tax 
year (but only it they have contributed more than $5,000) (See section 507(d)(2) ) 

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

2 Information Regarding Contribution, Grant, Gift, Loan, Scholarship, etc , Programs 
Check here " 0 if the organization only makes contributions to preselected charitable organizations and does nor accept unsolicited requests for funds If 
the organization makes gifts, grants, etc (see instructions) to individuals or organizations under ot h er conditions, complete items 2a, b, c, and d 

a The name address, and telephone number of the person to whom applications should be addressed 
Bill & Melinda Gates Foundation, Grant Inquiry Coordinator, P .O . Box 23350, 

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

c Any submission deadlines 



Form 990 PF 

Total " 3b 1527377655 . 
,23e0,1u, 24 02 F~ 990-PF rzoo+) 

3 Grants and Contributions Paid During the Year or Approved for Future Payment 
Recipient II recipient is an individual, 

show any relationship to Foundation Purpose of pram or 
Name and address (home or business) any foundation manager status of contribution Amount 

or substantial contributor recipient 

a Paid dunng the year 

See Attached See See Attached 
Statement 20 Attached Statement 20 

tatement 
See Attached Statement 20 20 1147045501 . 

Total " 3a 1147045501 
b Approved for future payment 

ee Attached See ee Attached 
tatement 21 ttached tatement 21 

tatement 
See Attached Statement 21 21 527377655 . 



1 
x Form 990-PF (2W,) 

Form sso-aF(2oot) Bill & Melinda Gates Foundation 91-1663695 Page 11 
Part XVI-A Analysis of Income-Producing Activities 

Enter gross amounts unless otherwise indicated unreiaieo uusnness ulcwne cC.1Cwa .a e Yni,n 512 513 . a s, . 
(a) (6) (d) Related or exempt 

.1 Program service revenue 

1 (e) 

B odess amount ~, Amount function income 

a Program rental income 259( 
n 

c 
d 
e 
t 
p Fees and contracts from government agencies 

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

investments 14 1233633782 . 
4 Dividends andinterest from securities 14 9356442 . 
5 Net rental income or (loss) from real estate 

a Debt-financed property 
b Not debt-financed properly 

6 Net rental income or (loss) from personal 
property 

7 Other investment income 18 50303199 . 
8 Gain or (loss) from sales of assets other 

than inventory 18 230646361 . 
9 Net income or (lass) from special events 
10 Gross profit or (loss) from sales of inventory 
11 Other revenue 

8 

b 
c 

12 Subtotal nddcolumns (b),(d).and(e) 0 . 1523939784 . 25908 . 
13Total Addline l2,columns (b),(d),and(e) " 73 1523965692 . 
(See worksheet m line 13 instructions to verify calculations 

Part XVI-B Relationship of Activities to the Accomplishment of Exempt Purposes 

Line No I Explain below how each activity for which income is reported in column (e) of Part XVI-A contributed importantly to the accomplishment of 
the organization s exempt purposes (other than by providing funds for such purposes) 



Bill & A1elinda Gales Foundation 91-1663695 Page I? 

t Maine Organization a-recvy or movecay enype marry of Ne IoGVw,nq wN airy omor organization described in section 501(c) of Ye : 
IN COOS (ollb, man WYOn 507(c)13) ppsnrsaCrne) a n section 527, relating To Dddrcat opan¢auons7 

a Tfanclus from the rYDaNnp organization to a nanCnantB6k exempt organiattion of 
(1) cash is i X 

" (2) Other =sets Is 2 
0 Other Ttin47t4iniS 

(S) $.4solassets 1oinonCharIlacleexempt cliDaI11I3ti0n to 1 
(4) Purchases of assets horn a noncnarlt701ie exempt ofqanS2l-0n tb t 
(7) Rental oltatdiles,lquioment, orother assets 1b] 
(1) Relm0ur5emenlartanpemenU 1s 1 
(5) Loans aloan 0uvintet5 165 
(6) Performance o1 services a membership or tunaiiisin0 Solicitations 10 6 

c Sharing of facilities, lOuipmlnf. Malting 4SI5 . other aSSe15. 0i 0710 employees 
e II the answer to any of the 2hoW is 'Ves,'tompl¢IB the following schedule Column (h) should always slaw the far market value 01 the goods, other assets, 

or servce: peen by tie ic0onin0 Organization If the organization received less than fail market value N any transaction a sharing unnqinin"nL show N 

N section Dulic) of lie boas lolner man sa[uun Ju qcJNA u1 m iui,uvn au r U ref lyj No 

nLNOIM "CW M~^Pn7 YMKY~N X10 NG~~MTt~ I1 " b 11N Wt Y ~^Y 410wNCP VM D01N 11 : ~~N <tnKl 

47:M on ]II WyTi1~On a1 YFq q~D~~ A~ ~11Y "wwl"Cy~ 'In 



Schedule B 
(Form 990,990-EZ,or 

990-PF) 
Deyatmml al Net 7r ,+ay 

Schedule of Contributors 
OMB No INSU047 

2001 Supplementary Information for 
line 1 of Form 990, 990-EZ and 990-PF (see instructions) 

Employer identification number 

Form 990 or 990 EZ [::] 501(c)( ) (enter number) organization 

177151 12 29 01 

+Name of organization 

Organization type(check one) 

Filers of Section 

0 4947(a)(1) nonexempt charitable trust not treated as a private foundation 

527 political organization 

Form 990 PF EM] 501(c)(3) exempt private foundation 

0 4947(a)(1) nonexempt Charitable trust treated as a private foundation 

0 501(c)(3) taxable private foundation 

Check if your organization is covered by the General rule or a Special rule (Note Only a section 501(c)(7), (8), or (10) organrzation can check boxes) 
/or both the General rule and a Special rule-see instructions 

General Rule- 

For organizations filing Form 990, 990 EZ, or 990 PF that received during the year, E5,000 or more (in money or property) from any one 
" contributor (Complete Parts I and II ~ 

Special Rules- 

0 For a section 501(c)(3) organization filing Form 990, or Form 990 EZ, that met the 33 1/3Yo support test of the regulations under 

sections 509(a)(1)/170(b)(1)(A)(v) and received from any one contributor, during the year, a contribution of the greater of E5,000 or 2% 

of the amount on line 1 of these forms (Complete Parts I and 11 1 

0 For a section 501(c)(7), (8), or (10) organization fling Form 990, or Form 990 EZ, that received from anyone contributor, during the year, 
aggregate contributions or bequests o1 more than $1,000 for use exclusively for religious, charitable, scientific, literary, or educational 
purposes, or the prevention of cruelty to children or animals (Complete Parts I II, and III 

0 For a section 501(c)(7), (8) or (10) organization filing Form 990, or Form 990 EZ, that received from any one contributor, during the year, 
some contributions for use exclusively for religious, chantable, etc , purposes, but these contributions did not aggregate to more than 
$1,000 (II this box is checked enter here the total contributions that were received during the year for an exclusively religious 
charitable, etc , purpose Do not complete any of the Parts unless the General rule applies to this organization because it received 
nonexclusrvely religious, charitable, etc , contributions of E5,000 or more during the year ) 1111~ $ 

Caution Organizations that are not covered by the General rule and/or the Special rules do not file Schedule B (Form 990, 990-EZ, or 990-PF), but 
they must check the box m the heading of their Form 990, Form 990-EZ, or on line 7 0f their Form 990-PF, to certify that they do not meet the filing 
requirements of Schedule B (Form 990, 990-EZ, or 990-PF) 

Schedule B (Form 990,990-EZ,or990-PF) (2007) 



yp i u 

Person 
Payroll 0 

$ Noncash a 

(Complete Part II d there 
is a noncash contribution ) 

lal (b) lc) (d) 
No Name, address and ZIP + 4 Aggregate contributions Type of contribution 

Person 
Payroll 

S Noncash O 

(Complete Part II if there 
is a noncash contribution ) 

(a) (b) (c) (d) 
No Name, address and ZIP + 4 Aggregate contributions Type of contribution 

Person 
Payroll 

$ Noncash 0 

(Complete Part II if there 
is a noncash contribution ) 

(a) (b) f 
No Name, address and ZIP + 4 Aggregate contributions Type of contribution 

Person 

Payroll 0 
g Noncash 

(Complete Part II it there 
is a noncash contribution J 

(a) (b) (c) (d) 
No Name, address and 21P + 4 Aggregate contributions Type of contribution 

Person 0 

"` Payroll 0 
g Noncash 

(Complete Part II if there 
is a noncash contribution 

123,152 12 29 01 Schedule B (Form 990, 990-EZ, or 990-PF) (2001) 

Sti~edule B (Form 000 D90-EZ n 990-PF) (3001) Page Z to Z aPyl l 
Name of organization Employer iden4feaLOn number 

Bill & Melinda Gates Foundation 91-1663695 
.Pert 1 COntnbutOrs (See Specific Instructions) 

(a) (b) (c) (d) 
No Name, address and ZIP + 4 Aggregate contributions Type of contribution 

1 William H . Gates Person 
Payroll 0 

$ 210'J$00000 . Noneash 
2365 Carillon Point, Kirkland, WA (Complete Part II if there 
98033 is a noncash contnbution 

lal l61 (c) (~ 
No Name address and ZIP + 4 Aggregate contributions T of contr b Lon e 



Name of organization Employer identification number 

Bill & Melinda Gates Foundation 91-1663695 

.Part II Noncash Property (see Specific Instructions ) 

(a) 
No (b) FMV (or estimate) (d) 
from Description of noncash property given (see instructions) Date received 
Part l 

30 .000,000 shares of Microsoft Common 
1 Stock 

s 2107500000 . 05/02/01 

(a) 
No (d) M (d) FMV (or estimate) from Description of noncash property given (tee instructions) Data received 

Part I 

(c1 
(b) FMV (or estimate) 

from Description of noncash property given (see instructions) Data received 
Part I 

(a) 
No (b) M (d) FMV (or estimate) 
from Description of noncash property given Datereeerved (see instructions) Part l 

(a) (c) No (h) FMV (or estimate) 
from Description of noncash properly given Date received 
Part 1 

(see instructions) 

S 

(a) 
No (b) FMV (or estimate) (d) 
from Description of noncash property given (see instructions) Date received 
Part I 

Schedule B (Form 990,990-EZ,ar 990-PF) (2001) 133453 12 29 01 



Gains and Losses for Tax on Investment Income 
(a) List and describe the kind(s) of property sold, e g , read estate, 
2-story brick warehouse, or common stock, 200 shs MLC Co 

Date acquired (d)Date sold 
no, 

l 
day, yr) (mo,day,yr) 

'omplele only for assets showing gain m column (h) and owned by the foundation on 12/31/69 (q Losses (from cot (h)) 

(i) F M V as of 12/31/69 (yes olu1P/31/69S (over cot 
Excess 

o' 
cot 

(i) 
Gains (excess 

but not less
(h

)than 
gain cot (k), 

(1). f any 

izasci 
07 17 01 

Continuation for 990-PF, Part IV 
oi_irrzroc: v~~e , _C , 

(e) Gross sales price I (f) Depreciation allowed I (p) Cast or other basis (h) Gain or (loss) 
(or allowable) plus expense of sale (e) plus (f) minus (p) 

m 

2 Capital gain net income or (net capful lass) II gain, also enter in Part I, line 7 
~ If (loss), enter'-0= in Part I, line 7 

Net short term capital gain or (loss) as defined in sections 1222(5) and (6) 
If gain, also enter in Part I, line 8, column (c) 
II floss) . enter'-0' in Part I . line 8 



OMB No 155 012 

2001 
Underpayment of Estimated Tax by Corporations 

Jo- See separate instructions 
1 Attach to the aoroorahan'c tax return Fnrm Q Q!1-G 

oman.�mi ai u,. n"~ 
yiJenal Pevewe ServKa 

Name 

ore In most cases, the corporation does not need to file Form 2220 (See Part I below for exceptions ) The IRS will figure any penalty owed and bill the corporation if 
the corporation does not need to file Form 2220, d may still use it to figure the penalty Enter the amount from line 36 on the estimated fax penalty line of the 

the corporation must file Check the boxes below that aDDtV to the corporation It 

1 LXJ The corporation is using the annualized income installment method 
2 ~ The corporation is using the adNSted seasonal installment method 
3 D The corporation is a 'large corporation' figuring its first required installment hosed on the prior year s tax. 
Note The corporation also must file Form 2220 if it has a suspended research credit allowed for the current year (see the instructions for fine 4) or it s an 

10 Required installments If the box on line 1 and/or line 
2 shove is checked, enter the amounts from Schedule A, 
line 40 II the box on line 3 (but not 1 or 2) is checked, 
see instructions for the amounts to enter It none of 
these boxes are checked, enter 25% of line 8 above 
in each column 

11 Estimated tax paid or credited for each period (see 
instructions) For column (a) only, enter the amount 
from line 11 on line 15 
Complete lines 12 through 18 of one column before 
going to the next column 

12 Enter amount, it any, from line 18 of the preceding 
column 

13 Add lines 11 and 12 
14 Add amounts on lines 16 and 17 0l the preceding 

column 
75 Subtract line 14 from line 13 If zero or less, enter -0- 
16 II the amount on line 15 is zero, subtract line 13 from 

line 14 Otherwise, enter -0- 
17 Underpayment II line 15 is less than or equal to line 

12 of S0, subMact fine S5 hom fine SO Then po Vo 

line 
the next column Otherwise, go to line 18 

" 18 Overpayment II line 70 is less than line 15, subtract tin 

Complete Part III on cape 2 to liaure the penalty If there are no entices on line 71 no penalty is owed 
�sw i 
02 01 02 JWA For Paperwork Reduction Act Notice, see separate instructions Form 2220 (2001) 

Farm 2220 

Employer identification number 

4 Total tax (see instructions) 

Sa Personal holding company tax (Schedule PH (Form 1120), line 26) included on line 4 
b Look back interest included on line 4 under section 460(b)(2) for completed loop-term 

contracts or of section 161(g) for property depreciated under the income forecast method 

c Credit for Federal tax paid on fuels (see instructions) Se 
d Total Add lines 5a through Sc 
6 Subtract line 5d from line 4 II the result is less than $500, do not complete or file this form The corporation does 

not owe the penalty 
7 Enter the tax shown on the corporation's 2000 income tax return Caution See instructions before completing 

this fine 

B Enter the smaller of line 6 or fine 7 II the corporation must 
" 9 Installment due dates Enter in columns (a) through (d) 

the 15th day of the 4th (Form 990-PF filers Use 5th 
month), 6th, 9th, and 121h months of the corporation s 
tax year Exception Enter October 1, 2001, instead 
of September 15, 2007 1 



Form 222o(2ooi) Bill & Melinda Gates Foundation 91-1663695 Page 2 

Part III Figunng the Penalty 

25 Number of days on line 10 ells 77!!12001 and be/ore "t2003 

2] Numbs, O1 day. on tine 20 ones Y!7/1003 end 7ebe 7/78002 

29 Numb. of flays on fine 20 after Y302003 and Delve 1p/12002 

33 Number of ears on line ao after , :nirzooa and before VlMOG3 

35 Add lines 22, 24, 26, 28, 30, 32, and 34 

36 Penalty Add columns (a) through (d), of line 35 Enter the foul here and on Form 1120, line 33, Form 1120-A, line 

�zaoa 
ox 01 02 

19 Enter the date of payment or the 15th day of the 3rd 
" month after the close of the tax year, whichever is earlier 

(see instructions) (Form 990 PF and Form 990-T filers 
Use 5th month instead of 3rd month ) 

ZO Number of days from due date of installment on line 9 
to the date shown on line 19 

2 1 Numba al days an Icne 20 ails a/75f1001 aid belva 7/12001 

22 Un0e0ayment on line 17 r Number of days on line Zl x B% 
305 

23 r+umoe of days on line ao after anorzoa i and setae innoox 

24 Underpayment an line 17 x Number of days m line Z3 x 7% 
30.5 

26 Underpayment on Ime 17 S Number of days on line 75 x B% 
765 

28 Underpayment on line 17 S Number of days on line 27 a % 

]BS 

30 Underpayment on line 17 w Number of days on line 29 x 
]65 

0 

1 Number of days m line ZO after 0!lOIt002 and El l/1=03 

32 UnOSpayment m line 17 t Numbn of days an line 31 x 
7E5 

34 Underpayment on tine v . Numb. .1 day, on 'in. 3 
aas 

For underpayments paid after March 31, 2002 For lines 28, 30, 32, and 34, use the penalty interest rate for each calendar quarter, 
which the IRS will determine during the first month in the preceding quarter These rates are published quarterly in an IRS News 
Release and in a revenue ruling in the Internal Revenue Bulletin To obtain this information on the Internet, access the IRS Web 
Site a l www it pov You ca n al so call 1 800-829- 1 0 4 0 to p e t interest rate information 

JWp Form 2220 2001 



bili & Meiinaa amazes rounaaLion - - yi-1b03oyS 
Form2220 2001 Form 990-PF Page 3 
Schedule A Annualized Income Installment Method and/or the Adjusted Seasonal Installment Method Under Section 6655(e) 

(see instructions) 
Farm 11205 tilers For lines 2, 14, 15, and 76, below, 7axable income refers 1o excess net passive income or the amount on which tax is imposed under 
section 1374(a) (or the corresponding provisions of prior law), whichever applies 

Part I - Annualized Income Installment 

First? I First Q First 7 I First ZO 

nzezi JWA az-o, 02 Form l1GU (2001) 

,. + 

2 Enter taxable income for each annualizalion period (see 

5 Figure the tax on the amount in each column online 4 
using the instructions for Form 1120, Schedule J, line 3 

6 Enter other taxes for each payment period (see 

8 For each period, enter the same type of credits as allowed 

9 Total lax after credits Subtract line 8 from line 7 It 

12 Add the amounts in all preceding columns of line 40 (see 

Annualized income installments Subtract line 12 from 

Part II - Adjusted Seasonal Installment Metho 
any 6 consecutive months is at least 70% See instructions for more 

14 Enter taxable income tar the following periods 

15 Enter taxable income for each period far the tax year 

16 Enter taxable income for the following periods 

17 Divide the amount in each column on line 14a by the 
amount in column (d) on line 16a 

h8 Divide the amount in each column on line 141b by the 

19 Divide the amount in each column on line 14c by the 

Use this method only d the base period percentage for 

First 3 I First s I First B I First 71 

First 4 I First 6 First 9 I Entire year 



iuen 
02 a 1 ox 

D111 O[ 1"aC1111UG V3l.C~ CV41111Q1.1V11 71-ioo~oy5 
Form 997f1(911(111 Fnrm QQ(1-PP 

First 4 1 First 6 1 First 8 
Entire yeas 

23 Figure the fax on the amount on line 22 using the 
instructions for Form 1120, Schedule J, line 3 (or the 
comparable line of the return) 

24 Divide the amount in columns (a) through (c) on fine f 6a 
by the amount in column (d) on line 76a 

25 Divide the amount in columns (a) through (c) on line 16b 
by the amount in column (d) on line 16b 

26 Divide the amount in columns (a) through (c) on line 76c 

29 Multiply the amount in columns (a) through (c) of line 23 
by columns (a) through (c) of line 28 In column (d), 
enter the amount ham line 23 . column (d) 

30 Enter other taxes for each Payment period (see 

32 For each period, enter the same type of credits as allowed 
1 on Form 2220. lines 4 and Sc (see instruclions) 
03 Total tax alter credits Subtract line 32 from line 31 

If zero or less, enter -0- 
31 Add the amounts in all preceding columns of line 40 (see 

instructions) 
35 Adjusted seasonal installments Subtract line 34 from 

1st I 2nd I 3rd I 4th 

36 If only one o1 the above pans is completed, enter the 
amount in each column (ram line 13 or line 35 If both 
parts are completed, enter the smaller of the amounts 
in each column from line 13 or line 35 

31 Enter 25% of line 8 on page 1 of Farm 2220 in each 
column 
(Note 'Large corporations' see the instructions for 
line 10 for the amounts to enter 

38 Subtract line 40 0f the preceding column from line 39 0l 

40 Required installments Enter the smaller of line 36 or 
line 39here andonpage 1 otForm 222o, line 10 1 40 1 5888120 .1 2569002 .1 18953719 .1 9135280 . 

JWA Form 2220 2001 

" ** Annualized Income Installment Method Using Option 1 



ISA 

STF FE01605F t 

Form 926 Return by a U .S . Transferor of Property 
(RevOctober 1998) to a Foreign Corporation OMB No 1545-0026 o t".r,.�~n (undersection 367) e .enue Semca 

Part I U S Transferor Information (see instructions) 
Name of transferor Identification number (see mslrucUOns 

BILL 6 MELINDA GATES FOUNDATION 91-1663695 
Number s4eet and room or stale no (If a PO box, see mstrucimns 

1551 Eastlake Avenue East 
city or town stale and ZIP code 
Seattle, WA 98102 
1 The following questions apply only i( (he transferor is a corporation 
a If the transfer was a section 361(a) or (b) Transfer, was the transferor controlled (under section 368(c)) by 
5 or fewer domestic corporations? F Yes E] No 

b Did the transferor remain in existence after the transfers ~ Yes [] No 
If not list the controlling shareholder(s) and their identification number(s) 

Controlling shareholder Identification number 

c It the transferor was a member of an affiliated group filing a consolidated return, was it the parent 
corporations Ej Yes 0 No 
If not list the name and employer identification number (EIN) of the parent corporation 

Name of parent corporation EIN of parent corporation 

2 II the transferor was a partner in a partnership (hat was the actual transferor (but is not treated as such under section 367), list 
the name and EIN of the transferor's partnership 

Name of partnership EIN of partnership 

Part II Transferee Foreign Corporation Information (see instructions) 
3 Name of transferee (foreign corporation) 4 Identification number, if any 

INSTITUTIONAL GLOBAL TIMBER INVESTORS 6 LIMITED 52-2309130 
5 Address (including country) 

P O BOX 265GT, GEORGE TOWN, GRAND CAYMAN, CAYMAN ISLANDS 
6 Place o1 organization or creation 7 Foreign law characterization (see 

CAYMAN ISLANDS instructions) CORPORATION 

8 )s the tr ansferee foreign corporation a controll ed foreign corpor ations 0 Yes E) No 

Wr Paperwork Reduction Act Notice, see separate instructions Form 926 (Rev 10-98) 



10 Type of nonrecognition transaction 
(see instructions) 351 

CASH 

12 Did this transfer result from a change in the classification of the transferee to that of a foreign corporations E] Yes K] No 
13 Was the transferor required to recognize income under Temporary Regulations sections 1 367(a)-4T 

through 1 367(a)-6T (e g ,for tainted property, depreciation recapture, branch loss recapture, etc )? CD Yes K] No 
14a Was intangible property (within the meaning of section 936(h)(3)(B)) transferred pursuant to the 

transactions E] Yes K) No 
b If yes, describe the nature of the rights to the intangible property that was transferred in the transfer 

Under penalties al perjury, I declare that 1 have examined this return including accompanying schedules and statements and to the best of my knowledge 
aid belief, it is true cairecl and complete Declaration of preparer (other than taxpayer) is based on all information of which preparer has any knowledge 

rue 
Preparer s social security no 

� Q 043.72-3679 AUG 0 2 ZOOZ 1 sell- 

Firm's name (or yours 
if self-employed) 
and address 

EIN " 1 

ZIP code 

PRICEWATERHOUSECOOPERS LLP 
100 PEARL ST . HARTFORD . CT 

SW FEDt605F 2 

Form 926 (Rev 10 98) 

Pan III Information Regarding Transfer of Property (see instructions) 

9 Date of transfer 

property 

2 

Please 
Sign 
Here 

Paid 
Preparer' 
Use Only 

Preparers 

Dale 



(1) Active business property 
Not Applicable 

(u) Stock or securities 
Not Applicable 

(w) Depreciated property 
No[ Applicable 

(iv) Property to be leased 
Not Applicable 

(v) Property to be sold 
Not Applicable 

(vi) Transfers to FSCs 
Not Applicable 

Bill & Melinda Gates Foundation 
Attachment to Form 926, Return by a U S Transferor of Property to a Foreign Corporation 

For The Year Ended 12/31/01 

Statement Required Under Regulation §1 6038B-1T(c) and Temporary Regulation I 6038-1T(c)(1) through (5) 

Information required with respect to transfers described in section 367(x)(1) 

1 TRANSFEROR 

Name Bill & Melinda Gates Foundation 
Address 2365 Carillon Point, Ku- kland, WA 98033 

2 TRANSFEREE 

Name Institutional Global Timber Investors 6 Limited 
Address Cayman Islands 
FEIN None 

Country of incorporation Cayman Islands 

3 CONSIDERATION RECEIVED BY THE U S PERSON MAKING THE TRANSFER 

Class of Stock or Securities Number of Shares FMV 

Common Stock 13,282,890 13,282,890 

4 PROPERTY TRANSFERRED 



TRANSFER OF FOREIGN BRANCH WITH PREVIOUSLY DEDUCTED LOSSES 
Not applicable 

0 

(vu) Tainted property 
Not Applicable 

(viii) Foreign loss branch 
Not Applicable 

(ix) Other intangibles 
Not Applicable 



Foam 5477 Information Return of U.S . Persons With Diva "°'S`5°'°' 
Respect To Certain Foreign Corporations File In Duplicate 

(Re . May 2001) " See separate Instructions (see when and when 
o. w m.a a u,. r~.uuy Information furnished (or the foreign corporation's annual accounting period (tax year required by To File an nape t of 

neKnue Service section 898 ) ( see instructions ) beg inning 02/06 . 2001 , and ending 12/31 ,2001 
the instructions) 

of person filing this return A Identifying number 

BILL 6 MELTNDA GATES FOUNDATION 91-1663695 
nomoa wot am room a wne no for P O oo. namon a msi n rroi aeu.erea to tveei ado, u. I e Category of filer (See page t of the instructions Check applicable 1551 Eastlake Avenue East eo.ce=» 10 zE] 3Q 40 50 
City at gown, stake and LP cove C Emu the total percentage of the foreign corporation s wing :dock you 
Seattle, WA 9810? owned at the end of its annual accounting period 10 . 62 509 
Filer s fax year beginning JANUARY 1 2001 and ending DECEMBER 31 . 2001 

D Person(s) on whose behalf this information return is filed 

(7) Name (2) Address 

currency d Date of incorporabon I e Principal place of business I 1 Principal business activity 9 
1 code number 

sated above 
6 11 a U 5 income lax return was riled please soon 

(iJ 7a<abie income or (loss) (it) U S income tax papa 
(after all credits) 

d Name and address (including corporate department if applicable) of 
person (or persons) with custody of the books and records of the Wen, 
corporation and the location of such books and records it different 

PETER MERT2 

UBS TIMBER INVESTORS, 24 AIRPORT ROAD 

NONE 

c Name and address of to 
country of incorporation 

Schedule A I Stock of the 
'art I - All Classes of Stock 

oration 

(at Description of each class of stock 

n 

la) Description of each class of Piele<<ed stock 
(Note This description should match the coftesponding 

Cescnpnon entered m Pad 1 column (a) I 

(bl Par value m 
functional currency 

Form 547 (Rev 5 2001) For Paperwork Reduction Act Notice, see page 1 of the separate instructions 

ISR 
Sn FE056]SF 1 

Important: Fill in all applicable lines and schedules All information mustbe in 
stated in U S dollars unless otherwise indicated 

1a Name and address of foreign corporation 

INSTITUTIONAL GLOBAL TIMBER INVESTORS 6 LIMITED 
P 0 BOX 265GT 

(3) Identifying number 
Shareholder Officer DuecWr 

I I 
the English language All amounts musCbe 

b Employer identification numbed if any 

i2-2309130 
c Country under whose laws incoroorat 

2 Provide the following information tar the foreign corporation s accounting p 
Name a0d~ess and 

1 
identifying number of branch office or agent (d any) in 

the UniteO Stales 

or resident agent in 

Part II - Additional Information for Preferred Stock 
(To be comole[ed onlv by Cateqorv 1 filers to 

(r) Beginning of annual 
accounting period 

(,,J End of annual 
accounting period 

to) Indicate whether the 
(C) Rate of dividend stock is cumulative or I 

noncumulatrve 



Z 

/c/NianDera/ (O) llunDerol (e/Pronushv 
Shares held Y Shares held Y d Subpart F 
Eeqrwnp d eM of ~ cm* (am., 

Mpl accqn{fp 

I 

u 
a qqqntap*) 

MELLON BANK, N A AS TRUSTEE COMMON ST 
FOR THE DOMINION RESOURCES 
SERVICES RETIREMENT PLAN TRU 'EIN 25- 

~ Schedule C I Income Statement (See page 5 of the instructions ) 
Important . Report all information in functional currency in accordance with U S GAAP Also, report each amount in U S 

dollars translated from functional currency (using GAAP translation rules) However, d the functional 
1 currency is the U S dollar, complete only the U S Dollars column See instructions for special rules (or 

DASTM corporations 
US Dollars Functional 

1a Gross receipts or sales 
b Returns and allowances 
c Subtract line 1b from line 1a 

2 Cost of goods sold 
0 3 Gross profit (subtract line 2 from line 1c) 

4 Dividends c 
5 Interest 
6 Gross rents, royalties, and license fees 
7 Net gain or (loss) on sale of capital assets 
8 Other income (attach schedule) 
9 Total income (add lines 3 through 8) 

10 Compensation not deducted elsewhere 
11 Rents, royalties, and license lees 
72 Interest c 

0 73 Depreciation not deducted elsewhere 
14 Depletion 
15 Taxes (exclude provision for income, war profits, and excess profits taxes) 
16 Other deductions (attach schedule - exclude provision for 

income, war profits, and excess profits taxes) 
17 Total deductions (add lines 10 through 16) 
78 Net income or (loss) before extraordinary items, prior period 

d adjustments, and the provision for income, war profits, and 
excess profits taxes (subtract line 17 from line 9) 

c 79 Extraordinary items and poor penod adjustments (see instructions) 
d 20 Provision for income, war profits, and excess profits taxes (see instructions) 
z 

7 

9 

14 
15 

18 
19 
20 

line 20) 1 21 
STF lED5675F 2 

Form 571 (Rev 52007) 

dule S U S Shareholders of Foreign Corporation ( See page 5 
(e) o..wwon of ew, cb .. of Slock held by 

(a) Name address, and identifying "i++re,oroe.(r+ot . rnsxxnp.od srownm.rcnme 

number of shareholder C°""o°"°"oo..c~u~oh Mortar in scnec,a,e~ 
pad 4 cdumn (i) ) 

'BOSTON SAFE DEPOSIT b TRUST COMMON S 
CO AS TRUSTEE FOR KODAK 
RETIREMENT INCOME PLAN EIN 16- 

BILL b MELINDA GATES FOUND COMMON ST 
2365 CARILLON POINT 
KIRKLAND, WA 98033 EIN 91- 

17 

I 21 Current vear net income or (loss) oer books (line 18 plus line 19 



3 

8 
Schedule IF Balance Sheet 
Important : Report all amounts in U S dollars prepared and translated in accordance with U S GAAP See page 5 of the 
instructions for an exception for DAS TM corporations 

to) (b) 
g of annual End of annual 

8b 

lia 

13 13 Total assets 

`14 

2 Total liabilities and slockholders'ec 22 

STF PED5635F 3 

Form 5471 (Re~ 5 2001 

E Income, War Profits, and Excess Profits Taxes Paid or Accrued (See page 5 of instructions 
Amount of tax 

Name of country or U S possession, (b) T (d) I In foreign currency Com,er~clcn rate in :1 .111ins 

U 

6 

Assets 

1 Cash 
2a Trade notes and accounts receivable 
b Less allowance for bad debts 

3 Inventories 
4 Other current assets (attach schedule) 
5 Loans to stockholders and other related persons 
6 Investment in subsidiaries (attach schedule) 
7 Other investments (attach schedule) 
8a Buildings and other depreciable assets 

0 
b Less accumulated depreciation 

sa Depletable assets 
b Less accumulated depletion 

10 Land (net of any amortization) 
11 Intangible assets 

a Goodwill 
b Organization costs 
c Patents . trademarks, and other intangible assets 
d Less accumulated amortization for lines Ila . b . and c 

12 Other assets (attach schedule) 

Liabilities and Stockholders' Equity 

14 Accounts payable 
15 Other current liabilities (attach schedule) 
16 Loans from stockholders and other related persons 
17 Other liabilities (attach schedule) 
18 Capital stock 

a Preferred stock 
b Common stock 

19 Paid-in or capital surplus (attach reconciliation) 
20 Retained earnings 
21 Less cost of treasury stock 



form 5471 (Rev 5 2001) 4 

2 Net adjustments made to line I to determine current 
earnings and profits according to U S Net Net 
tax accounting standards (see instructii Additions Subtractions 

6 of instructions 

I Subpart F income (line 40b, Worksheet A in the instructions) 

2 Earnings invested in U S property (line 17, Worksheet B in the instructions) 
3 Previously excluded subpart F income withdrawn from qualified investments (line 6b, 

Worksheet C in the instructions) [3 
4 Previously excluded export trade income withdrawn from investment in export trade assets 

(line 7b . Worksheet D in the instructions) 4 

5 Factoring income 

6 Total of lines 1 through 5 Enter here and on your income tax return See page 6 of instructions 

7 Dividends received (translated at spot rate on payment date under section 989(b)(1)) 

8 Exchange gain or (loss) on a distribution of previously taxed income 1 8 

SIF FED~35F A 

Yes No 
of During the tax year, did the foreign corporation own at least a 10% interest . directly or indirectly, in a foreign 

partnership? El 
If 'Yes,' see page 5 of the instructions for required attachment 

2 During the tax year, did the foreign corporation own an interest in any trust? 
3 During the tax year, did the foreign corporation own any foreign entities that were disregarded as entities separate 

from their owners under Regulations sections 301 7701-2 and 301 7701-3? 
If 'Yes,* attach a statement listing the name, country under whose laws the entity was organized, and EIN (if any) 
of each entity 

FSchedule H7 Current Earnings and Profits (See page 5 of the instructions 
Important* Enter the amounts on lities I through 5c in functional currency 
i Current year net income or (loss) per foreign books of account 5, 836, 960 

a Capital gains or losses 
b Depreciation and amortization 83, 333 
c Depletion 
d Investment or incentive allowance 
e Charges to statutory reserves 
f Inventory adjustments 
g Taxes 
In Other (attach schedule) 6,797, 28( 

3 Total net additions 83,3331 
4 Total net subtractions 1 6,797,28( 
5a Current earnings and profits (line I plus line 3 minus line 4) 
b DASTM gain or (loss) for foreign corporations that use DASTIVI (see instructions) 
c Combine lines 5a and 5b 
d Current earnings and profits in U S dollars (line 5c; translated at the appropriate exchange rate 

as defined in section 989(b) and the related regulations (see instructions) 
Enter exchange rate used for line 5d ti~ 

FS-c In e d -ul-e--)T Summarv of Shareholder's Income From Foreicin Corooration (See i 

Yes No 
Was any income of the foreign corporation blocked? 0 E3 
Did any such income become unblocked during the tax year (see section 964(b))9 11 El 

f the answer to either question is 'Yes .' attach an explanation 



Accrued Asset Management Fee 156 .920 
Due to Affiliates 555,884 

Total Other Current Liabilities 712.804 

BILL & MELINDA GATES FOUNDATION 
INSTITUTIONAL GLOBAL TIMBER INVESTORS 6 LIMITED 

STATEMENT ATTACHED TO AND MADE PART OF FORM 5471, INFORMATION RETURN 
OF U S PERSONS WITH RESPECT TO CERTAIN FOREIGN CORPORATIONS 

FOR THE YEAR ENDED DECEMBER 31, 2001 

Schedule C, Line 8, Other Income 
US Dollar 

Net Unrealized Gain on Investments 6,211,203 

Total Other Income 6,211 .203 

Schedule C. Line 16, Other Deductions 

Asset Management Fee 350,883 
Legal and Professional Fees 27,034 
Organization Costs 100,000 
Other Administrative Expenses 10,215 

Total Other Deductions 488,132 

Schedule E . Line 7 . Other Investments 

Investments in Global Timber Funds 124 .708,506 

Total Other Investments 124,708,506 

Schedule E, Line 12, Other Assets 

Due From Affiliates 2,251,893 

Total Other Assets 2 .251,893 

Schedule E, Line 15, Other Current Liabilities 



Schedule H. Line 2h . Other Adiustments 

6,797,280 Total Other Adjustments 

0 

0 

BILL & MELINDA GATES FOUNDATION 
INSTITUTIONAL GLOBAL TIMBER INVESTORS 6 LIMITED 

STATEMENT ATTACHED TO AND MADE PART OF FORM 54711, INFORMATION RETURN 
OF U S. PERSONS WITH RESPECT TO CERTAIN FOREIGN CORPORATIONS 

FOR THE YEAR ENDED DECEMBER 31, 2001 

Unrealized Gain on Investments 
Taxable Loss from Flow Through Entity 

Net Additions Net Subtractions 
6,211 .203 
586,077 



Taxpayer hereby elects under the provision of the Internal Revenue Code Section 248 to 
amortize organization costs over a period of 60 months 

0 

0 

0 

ELECTION STATEMENT 

FYE- DECEMBER 31, 2001 

Taxpayer hereby elects under the provisions of the Internal Revenue Code Section 195 to 
treat start-up expenditures as deferred expenses and to amortize such expenses ratably 
over a sixty month period beginning with the month in which the taxpayer's business 
begins 

Taxpayer hereby elects to adopt the recurring item exception under the provision of the 
Internal Revenue Code Section 461 (h)(3) and Temp Reg Section I 461-3T (T D 8024) 
as a method of accounting with respect to all types of items incurred in all trades or 
businesses, effective with the tax year ending December 31, 2001 for the above 
partnership 



SCHEDULE 0 
(Form 5471) 
(Re~ May 2001) 

p~ent at in@ Treasury 
..I Re,,m. S,~cs 

Mame Of person filmi; Fi 

Organization or Reorganization of Foreign 
Corporation, and Acquisitions and 

CM8 No 1545-0704 Dispositions of its Stock 
Attach to Form 5471 See Instructions for Form 5471 

5471 Identifying number 
01 -1 rlr'41clc~ 

W14 
" I '~'P 

ORT 
ETER C MERTZ EST LE BANON, NH 03784 AVAILPBLE UPON REQUESTJ X 

Section C - Acquisibi n of Stock 
(e) 

(a) (b) (c) to) Number of Shares acquired 
Name of shareholder(s) filing this schedule Class Of Stock Date of Method of 

acquired acquisition acquisition (2) (3) 
Directly Incluectty Constructively 

ILL & MELINDA GATES FOUND 
COMMON 02/06/2001 PURCHPSE 3,282,890 

For Palperm,ork Reduction Act Notice, see the Instructions lot Form 5471 
LSA 
STF FE05663F I 

Schedule 0 Form 5471) (Rev 5 2001) 

INSTITUTIONAL GLOBAL TIMBER INVESTORS 6 LIMIT 

Important Complete a separate Schedule 0 for each foreign corporation for which information must be reporled 

Part I To Be Completed by U S. Officers and Directors 
(a) (b (d) 

Name of shareholder for ~hom Address of shareholder Idenbfying number Date of or gmal Date of I (:dditional 
acquisition information is (econed I I of shareholder 10% 1 AO% aca."ib.n 

Part 11 To Be Completed by U S. Shareholders 
Note If this return is required because one or more shareholders became U S persons, attach a list showing the 
names of such persons and the date each became a U S person 

Section A - General Shareholder Information 
1b) (a) For Shareholder s latest U S income tax return riled ndmate Date (it any) Shareholder 

Name address and dentitynng number of I last filed information 
Shaieholder(s) Filing this schedule (1) (3) return under Section 6046 

I Type of return Date .',2.)rn filed internal Re~nue Semce Center for the foreign corporation 

'BILL & MELINDA GATES FOUND . 
2365 CARILLON POINT 

EIN 91-1663695 

Section B - U S Persons Who Are Officers or Directors of the Foreign Corporation 
(d) 

(a) (b) (c) Check appropriate 
Name of u S officer or director Address Social security number I boxes) 

11440 CARMEL COMMONS BLVD 

I WEXFORD CLUB DRIVE 



Page 2 Schedule 0 (Form 5471) (Rev 5 2001) 

(f) 
Ainount paid or value given 

(9) 
Name and address of person from Whom shares were acquired 

INSTITUTIONAL GLOBAL TIMBER INVESTORS 6 LIMITED 

GRAND CAYMAN, CAYMAN ISLANDS 

Section D - Disposition of Stock 

(d) (b) (c) Method Class of Stock 
I 

Date of disposition of disposibon 

(a) 
Number of Shares disposed of 

(2) (3) 
Directly Indirectly ConsItructively 

(f) 
Amount received 

Section E - Organization or Reorganization of Foreign Corporation 

(b) (c) 
Identifying number (it any) I Date of uanster 

COMMON STOCK CASH 

(b) List the date of any reorganization of the foreign corporation that occurred during the last 4 years while any U S person held 10% or more in value or vote 
'directly or indirectly) of the corporation's stockl- NONE 

STF FED~F 2 

(a) 
Name of shareholder disposing of stock 

(9) 
Name and address of person to whom disposition of stock was made 

(a) 
Name and address of transferor 

BILL & MELINDA GATES FOUNDATION 

Assets transferred to foreign corporation 

0 
1 

(2) 
Description of assets Fair market value 

(e) 
Description of assets transferred by of notes or 

(3) Securities issued by foreign corporation 
Adjusted basis (if transferm 

Section F - Additional Information 

(a) If the foreign corporation or a predecessor U S corporation filed (or joined With a consolidated group in filing) a U S incomie tax return for any of the last 3 
years attach a statement indicating the year for which a return was filed (and if applicable, the name of the corporation liting the consolidated return) the taxable 
income or loss . and the U S income tax paid (after all credits) 

F 
It the foreign corporation is a member of a group constituting a chain of ownership attach a chart, for each unit of which a shareholder owns 10% or more in 

"lue of voting power of the outstanding stock The chart must indicate the corporation's position in the chain of ownership and the percentages of stock ownership 
(see page 13 of the instructions for an example) 



NAME : Bill & Melinda Cates Foundation 
YEARENDED: 12/31/01 

EIN : 91-1663695 

(i) Nature N/A 
(ii) When created N/A 
(iii) Business reason for assumption- N/A 
(iv) Did assumption eliminate transferor's primary liability N/A 

0 

0 

STATEMENT REQUIRED BY IRC SECTION I 351-3(a) 
RELATING TO TRANSFERS TO CORPORATION CONTROLLED BY TRANSFEROR 

1) Description of property transferred including cost or basis on date transferred 

(1) Property Cash 
(n) Date transferred February 6, 2001 
(iii) Cost/Basis 13,282,890 

2) Stock of the controlled corporation received in exchange 

(1) Kind of stock: Common Stock 
(n) Number of shares 13,282,890 
(iii) Fair market value 13,282,890 

3) Securities of the controlled corporation received 

(1) Principal amount and terms N/A 
(u) Fair market value N/A 

4) Amount of money received $0 

5) Other property received 

(i) Complete description of item N/A 
(n) Fair market value N/A 
(m) In the case of a corporate shareholder, the adjusted basis immediately 

before distribution N/A 

6) Liabilities assumed by the controlled corporation 



3) Securities issued N/A 

5) Other property exchanged N/A 

6) Liabilities of the transferor assumed- N/A 

NAME: Institutional Global Timber Investors 6 Limited ElN : 12-2111110 
YEARENDED : 12/31/01 

STATEMENT REQUIRED BY IRC SECTION 1 .351-3(b) 
FORM OF TRANSFEREE CORPORATION'S STATEMENT 

1) Description of property received including cost or basis on date received 

(1) Property Cash 
(ii) Date Transferred (nuri/dd/yy)- 02/06/01 
(iii) Cost[Basis 125,014,536 

2) Stock issued- 

(1) Kind of Stock Common Stock 
(u) NumberofShares 125,014,536 
(iii) FairMarketValue 125,014,536 

0 

4) Amount of money received 125,014,536 
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I Type of aaj.c~on (see instructions) 

a iribe.; ciossificatIon by a mvAy famed entity (or change in eurrant cj~slllcvtlon or an existing eWty to take effect on, 
January 1 . 1997) 

11, Crzngo In current cI2%s4fi"1ion [to take affect Later than J;antlary 1 . 12971 

2 form of annitity (sine Instructforu) . 

a 0 A domeldc el~qiblc entity electing to be dassIfied as an association taxable as a oorrmation, 

b 0 A tharnest.t: clig .ble entity eleMnq to be cfa3sifled " a partnenilvp, 

c 0 A dome6dc d;g;tic entity ~Lh a 3inglia owner AlecUng to be disregarded as a sitiasixta ontfty~ 
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Bill & Melinda Gates Foundation 91-1663695 

Form 990-PF Interest on Savings and Temporary Cash Investments Statement 1 

off! 
Amount 

Amortization <32466811 .> 
Interest income 1266100593 . 

Total to Form 990-PF, Part I, line 3, Column A 1233633782 . 

Form 990-PF Dividends and Interest from Securities Statement 2 

Column (A) 
Amount 

9356442 . 

9356442 . 

Dividend income 0 . 9356442 . 

Total to Fm 990-PF, Part I, ln 4 9356442 . 0 . 

Statement(s) 1, 2, 3 

Source Gross Amount 
Capital Gains 

Dividends 

Form 990-PF Other Income Statement 3 

Description Amount 

rity lending income 43460169 . 
DWidends received on currency gain <2708 .> 
Interest received on currency gain <3147G9 .> 
Securities settlements on currency gain 11831995 . 
Foreign exchange contracts on currency loss <6592344 .> 
Spot FX on currency loss <12366739 .> 
Mortgage-backed security paydowns <4251068 .> 
TIPs inflation adjustment income 26042594 . 
other revenue 52331 . 
Currency disposal on currency loss <6430224 .> 
Tax refund received on currency gain 114 . 
Loss on equity partnership investments <1126152 .> 
Program rental income 25908 . 

Total to Form 990-PF, Part I, line 11, Column A 50329107 . 

0 



Bill & Melinda Gates Foundation 91-1663695 

Form 990-PF Legal Fees Statement 4 

(c) 
Adjusted 

Net Income 

General legal fees 758440 . 0 . 1385751 . 

0 . 1385751 . To Fm 990-PF, Pg 1, ln 16a 758440 . 

Form 990-PF Accounting Fees Statement 5 

(c) 
Adjusted 

Net Income 

0 . 128722 . 

128722 . To Form 990-PF, Pg 1, ln l6b 128722 . 0 . 

Statement(s) 4, 5, 6 

0 
Description 

(a) 
Expenses 
Per Books 

(b) 
Net Invest-
ment Income 

(d) 
Charitable 
Purposes 

Description 

Audit and tax services 

(a) 
Expenses 
Per Books 

(b) 
Net Invest-
ment Income 

(d) 
Charitable 
Purposes 

128722 . 

Form 990-PF Other Professional Fees Statement 6 

(a) (b) (c) (d) 
Expenses Net Invest- Adjusted Charitable 

Description Per Books ment Income Net Income Purposes 

Money management fees 8029051 . 8828874 . 0 . 
Investment consulting fees 89423 . 89423 . 0 . 
Consultants 7476018 . 0 . 6767806 . 
Program evaluation 5574335 . 0 . 5528670 . 
Public relations 2043607 . 0 . 1708045 . 
Instructor/speaker expense 49389 . 0 . 53536 . 
Payroll fees 18803 . 0 . 18063 . 
Web & editorial 
development 2325134 . 0 . 2521474 . 
Photography expense 118497 . 0 . 108390 . 
Security services 243528 . 0 . 243528 . 
Supporting memberships 133650 . 0 . 0 . 

To Form 990-PF, Pg 1, ln 16c 26101435 . 8918297 . 16949512 . 

0 



Bill & Melinda Gates Foundation 91-1663695 

Form 990-PF Taxes Statement 7 

0 
Description 

Foreign income taxes 
Current & deferred excise 
taxes 
Property taxes 

(c) 
Adjusted 

Net Income 

29409483 . 0 . 
55796 . 0 . 

0 . 
55796 . 

To Form 990-PF, Pg 1, ln 18 32706478 . 3262221 . 55796 . 

Form 990-PF Other Expenses Statement 8 

(c) (d) 
Adjusted Charitable 
Net Income Purposes 

5995015 . 

0 

Statement(s) 7, 8 

(a) (b) 
Expenses Net Invest- 
Per Books ment Income 

3241199 . 3262221 . 

(d) 
Charitable 
Purposes 

0 . 

(a) (b) 
Expenses Net Invest- 

Description Per Books ment Income 

Repairs and maintenance 115707 . 0 . 
Cell phone, data lines 727115 . 0 . 
Supplies and equipment 2274841 . 0 . 
Dues and memberships 104617 . 0 . 
Postage and delivery 470389 . 0 . 

rity services 1204487 . 0 . 
orary employment 394481 . 0 . 
'ning and recruitment 717397 . 0 . 

Fees, licences and permits 13151 . 0 . 
Insurance 84956 . 0 . 
Storage and warehouse 51618 . 0 . 
Custodian fees 6519025 . 6519025 . 
Investment expenses 203074 . 203074 . 
Rounding 1 . 1 . 

To Form 990-PF, Pg 1, ln 23 12880859 . 6722100 . 

103604 . 
706048 . 
2314870 . 
105401 . 
447856 . 

1122107 . 
396124 . 
649169 . 
13281 . 
84956 . 
51599 . 

0 . 
0 . 
0 . 



Bill & Melinda Gates Foundation 91-1663695 

Form 990-PF U .S . and State/City Government Obligations Statement 9 

X 

Total U .S . Government Obligations 8074174924 . 8074174924 . 

8074174924 . 8074174924 . Total to Form 990-PF, Part II, line 10a 

Form 990-PF Corporate Stock Statement 10 

727776139 . Total to Form 990-PF, Part II, line 10b 727776139 . 

JW 990-PF Corporate Bonds Statement 11 

Total to Form 990-PF, Part II, line 10c 6890702925 . 6890702925 . 

Form 990-PF Other Investments Statement 12 

6925971747 . 
<5173154 .> 

44874 . 
639048063 . 

6925971747 . 
<5173154 .> 

44874 . 
639048063 . 

0 

Statement(s) 9, 10, 11, 12 

Ocription 

US & state government obligations 

U .S . Other 
Gov't Gov't 

Total State and Municipal Government Obligations 

Book Value 

8074174924 . 

Fair Market 
Value 

8074174924 . 

Description 

Corporate stocks (See Attached Statement 26) 

Book Value 

727776139 . 

Fair Market 
Value 

727776139 . 

Description 

Corporate bonds (See Attached Statement 24) 

Book Value 

6890702925 . 

Fair Market 
Value 

6890702925 . 

Description 

Investments other (See Attached Statement 23) 
Unrealized loss on forward contracts 
Unrealized gain on FX receivables 
Foreign exchange receivable 

Total to Form 990-PF, Part II, line 13 

Book Value 
Fair Market 

Value 

7559891530 . 7559891530 . 



Bill Melinda Gates Foundation 91-1663695 

Form 990-PF Other Assets Statement 13 

7624799269 . Total to Form 990-PF, Part 11, line 15 7624799269 . 

Statement(s) 13, 14, 15 

&ription 

Refundable federal excise taxes 
Additional collateral related to 
secured lending transactions 
Investments loaned under secured 
lending transactions 
Deferred excise tax receivable 
Amex disputed charges 
Accounts receivable 
Private equity asset funds 

Book Value 

4555267 . 

42276000 . 

7540220000 . 
1354834 . 

2327 . 
361401 . 

36029440 . 

Fair Market 
Value 

4555267 . 

42276000 . 

7540220000 . 
1354834 . 

2327 . 
361401 . 

36029440 . 

Form 990-PF other Liabilities Statement 14 

Description Amount 

Payable under investment loan 
agreements 7582496000 . 
Foreign exchange payable 639048063 . 

P 

L' -alized gain on FX payables 1229 . 
ble for investments purchased 1227264789 . 
er payables 3837987 . 

Unrealized gain on investment payables 71761 . 

Total to Form 990-PF, Part II, line 22, Column B 9452719829 . 

Form 990-PF Part XV, Line 2b Statement 15 
Application Requirements 

Description 

Unsolicited proposals are not accepted . Submit a 2 page letter of inquiry. 
Do not submit additional materials . 

0 



Bill & Melinda Gates Foundation 91-1663695 

Statement(s) 16 

Form 990-PF Part XV, Line 2d Statement 16 
Award Restrictions and Limitations 

aription 

Letters of inquiry are accepted in the Global Health, Pacific Northwest and 
Public Access to Information program areas . Program guidelines can be found 
at www.gatesfoundation .org . 

0 

0 



Bill & Melinda Gates Foundation 
EIN #91-1663695 
Form 990-PF, Part I, Lines 6 and 7 

Statement 17 

The difference between lines 6 and 7 in Part I is primarily due to the difference between 
book and tax basis for securities contributed to the Foundation that were sold during this 
tax period 

0 



Statement 18 

(ill) Elizabeth Gates Annintrout is appointed to serve as sole Trustee Acting 
in her discretion as sole Trustee, Elizabeth Gates Armintrout may, but shall not be required to, 
appoint such number of additional trustees as she may deem necessary or appropriate In the 

Fifth Amendment to Declaration of Trust I 

FIFTH AMENDMENT 
TO 

DECLARATION OF TRUST 
FORTHE 

BILL & MELINDA GATES FOUNDATION 

1, William H Gates, III, of King County, Washington, having executed the Declaration of 
Trust for the Bill & Melinda Gates Foundation (f/k/a William H Gates Foundation) (the 
"Foundation") on December 29, 1994, the First Amendment to Declaration of Trust for the 
Foundation on March 24, 1995, the Second Amendment to Declaration of Trust for the 
Foundation on May 19, 1997, the Third Amendment to Declaration of Trust for the Foundation 
on August 3, 1999, and the Fourth Amendment to Declaration of Trust for the Foundation as of 
January 1, 2000 (together the "Declaration of Trust"), hereby amend such Declaration of Trust as 
follows 

Paragraph (a) of Article IX, Trustees is hereby amended to read as follows 

(a) In the event the Trustor should be unwilling or unable to act as Trustee or in any 
event upon his death, Melinda French Gates, is appointed to serve as sole Trustee Acting in her 
discretion as sole Trustee, Melinda French Gates may, but shall not be required to, appoint such 
number of additional trustees as she may deem necessary or appropriate In the event that 
Melinda French Gates is unwilling or unable to act as Trustee, or having commenced to so act 
should resign, become incapacitated or die without having exercised her discretion to appoint 

40 additional trustees, successor Trustees are appointed as follows 

(1) Patricia Q Stonesifer and William H Gates are appointed to serve as co-
trustees, or if one of them is unwilling or unable to so act, or having commenced to so act should 
resign, become incapacitated or die prior to the appointment of any additional trustees as 
provided in subparagraph (iv) below, then the other one of them shall serve as sole Trustee In 
the event that both Patricia Q. Stonesifer and William H Gates are unwilling or unable to act as a 
Trustee or having commenced to so act should resign, become incapacitated or die prior to the 
appointment of any additional trustees as provided in subparagraph (iv) below, then the person 
designated in subparagraph (ii) is appointed to serve as Trustee 

(i i) Kristiarine Gates Blake is appointed to serve as sole Trustee Acting in her 
discretion as sole Trustee, Kristiarme Gates Blake may, but shall not be required to, appoint such 
number of additional trustees as she may deem necessary or appropriate In the event that 
Kristianne Gates Blake is unwilling or unable to act as Trustee, or having commenced to so act 
should resign, become incapacitated or die without having exercised her discretion under this 
subparagraph or subparagraph (iv) below to appoint additional trustees, then the person 
designated in subparagraph (ill) is appointed to serve as Trustee 
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event that Elizabeth Gates Armintrout is unwilling or unable to act as Trustee, or having 
commenced to so act should resign, become incapacitated or die without having exercised her 
discretion under this subparagraph or subparagraph (iv) below to appoint additional trustees, the 
trustees shall be appointed by the King County Superior Court as provided in paragraph (b) of 
this A-rticle IX 

(iv) At such time as each child bom of the marriage of the Trustor and Melinda 
French Gates attains the age of twenty-one (21) years, the then Trustee(s) shall consider the 
appointment of such child as an additional trustee provided such child is willing and able to 
accept such appointment In the event that one or more of such children are serving as the only 
Trustees, acting in their discretion as trustees, they may, but shall not be required to, appoint 
such number of additional trustees as they may deem necessary or appropriate 

(v) In case the Trustor should subsequently be willing and able to act as 
Trustee, the Trustor may remove any or all other Trustees by executed written instrument 
delivered to such other Trustees, and the Trustor shall again serve as Trustee upon execution of a 
written instrument to that effect In the event the Trustor should subsequently be again unwilling 
or unable to act as Trustee or in any event upon his subsequent death, each successor Trustee 
removed by the Trustee under the terms of this subparagraph shall be deemed reappointed as 
Trustee unless the instrument of his or her earlier removal specifies otherwise 

2 Paragraph (b) of Article IX is hereby amended to read as follows 

40 
(b) In the absence of any remaining Trustees, at least three successor Trustees shall 

be appointed by order of the King County Superior Court, which appointment shall be evidenced 
by such court order and written instrument executed by such successor Trustees, and a minimum 
of three Trustees shall be maintained thereafter Whenever for any reason the number of 
Trustees is reduced below such minimum, there shall be, and at any other time there may be, 
appointed one or more additional Trustees Except as provided in paragraph (a) above and the 
first sentence of this paragraph (b) of Article IX, successor Trustees shall be appointed by the 
Trustees then in office, which appointment shall be evidenced by written instrument executed by 
at least one of the appointing Trustees and by the successor Trustee 

3 Paragraph (c) of Article IX is hereby amended to read as follows 

(c) It is recognized that a successor Trustee appointed under paragraph (a) or (b) of 
this Article fX may hold stock of Microsoft Corporation and that such holding may cause the 
Foundation to have "excess business holdings," as such term is defined in Section 4943 of the 
Code or may increase the "excess business holdings" of the Foundation Such holding by a 
Trustee shall not be a factor in the determination of the fitness of the Trustee to serve The 
Foundation will dispose of shares of Microsoft Corporation in amounts that will cause it to 
comply with the provisions of Section 4943 of the Code taking into consideration the holding of 
the Trustee 

0 
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4 Paragraph (1) of Article IX is amended to read as follows 

(1) In respect to the selection and appointment of successor Trustees, other than those 
appointed by name in paragraph (a) of this Article IX, the Trustees or the appointing authority 
shall apply the following considerations 

(i) if the appointing authority is the King County Superior Court, the assigned 
judge shall consult with, and give substantial weight to the recommendation of, the then 
President of the University of Washington, 

(it) persons selected shall be of high repute with substantial experience 
relevant to conducting the affairs of the Foundation, 

(iii) the Trustees serving at any time shall include one or more persons with 
direct experience and expertise in the life sciences, and 

(iv) consideration shall be given to selection of one or more of the Trustor's 
descendants 

5 Paragraph (a) of Article X is amended to read as follows 

(a) Notwithstanding any other provision of this Declaration of Trust other than the 
limitations set forth in Article V, the Trustee(s) is authorized and encouraged to grant Steven A 
Ballmer a proxy to vote any and all stock of Microsoft Corporation held as part of the Trust 
Estate until and unless he shall be adjudged incapacitated by a court of law or by the written 
opinion of three qualified physicians, one of whom shall be selected by Steven A Ballmer or 
who shall be his regularly attending physician 

6 Paragraph (b) of Article X is deleted in its entirety and paragraph (c) of Article X 
and any references to paragraph (c) in such paragraph are hereby renumbered as paragraph (b) 

7 Article XIV, Fiscal Year is hereby amended to read as follows 

The Foundation shall have a fiscal year ending December 3 1, which the Foundation shall 
use as its accounting penod 

8 Capitalized terms used in this Fifth Amendment to Declaration of Trust shall have 
the meanings set forth in the Declaration of Trust 

9 This Fifth Amendment to Declaration of Trust amends the Declaration of Trust 
solely as provided herein 

0 
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IN WITNESS WHEREOF, the Trustor, who is also the original Trustee, has executed 
this Fifth Amendment to Declaration of Trust on this 5 day of 4 2001 

William H Gates, 111, Trustor and Trustee 

S 

6 
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Bill & Melinda Cates Foundation 
EIN #91-1663695 

Statement 19 

Form 990-PF Page 2 Part 11 Balance Sheets, Line 14 Land, Buildings, and Equipment 

12/31/2000 
Est Accurn . Accum. 

Useful 1998 1999 2000 Cost 2001 2001 Balance Depreciation 2001 2001 Depreciation 
Asset Class Life Additions Additions Additions l/l/2001 Additions Deletions 12/31/2001 Prior Years Depreciation Disposals 12131/2001 

Computers, printers & 
software 3 $ 726,216 $ 2,483 794 S 2,754,661 $ 5,964,671 $ 6,538,015 $ (97,648) $ 12,502,686 S 2,574,581 $ 2,349,840 S (72,275) S 4,852,146 
Furniture & Fixtures 10 173 738 2,002,021 920,755 S 2,996,514 1,782,937 S 4,779,451 308,616 271,342 S 579,958 
Telecommunications 5 - 302,275 220,888 $ 523,162 37,935 $ 561,097 148,005 - $ 148,005 
Vehicles 5 - - . $ - 25,106 $ 25,106 5,019 $ 5,019 
Leaschold improvements 10 16,893 5745,168 1,175,098 S 6,937,159 9,056,454 $ 15,993,613 846,219 801 .918 $ 1,648,137 

S 916,847 $10,533,258 $ 4,971,402 $ 16,421 506 $ 17440,447 S (97,648) $ 33,861,953 $ 3,877,421 $ 3,428.119 $ (72,275) $ 7,233,265 

Note Straightline method of depreciation is used for all asset classes 

0 0 



Bill & Melinda Gates Foundation 
EIN #91-1663695 
Form 990-PF, Part XV, Line 3a 

Statement 20 

Grants and Contributions Paid During the Year 

Stmt 20c $20,920 Donation of Used Equipment 

0 

0 

Grants paid 
Employee gift match contributions 
Total 2001 grants paid 

$1,146,689,105 
$356.39 

$1,147,045,501 

SLmt20a 
Simt 20b 
Part 1, line 25, col c 
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Bill & Melinda Gates Foundation Statement20a 
Grants Paid Form 99OPFDecember3l,2001 EINYI-1663695 

Grantee Name andAddress IniArvidual? Founcialron Status Purpose Amount 

Abbott Memorial Library No 170(c)(1) government unit to expand public access to computers and the $17,05000 
Dexter, ME Internet 

ACAP Child & Family Services No 501(c)(3) public charity to support the ACAP Courthouse Child Care $10,00000 
Auburn, WA Center 

Achieve, Inc, A Resource Center On Standards, No 501(c)(3) private operating to support the National Education Summit in $25,00000 
Assessmenk Accountability foundation (ER) Palisades, NY on October 9-10, 2001 
Washington, DC 

Achieve, Inc., A Resource Center On Standards, No 501(c)(3) private operating to support comprehensive benchmarking and $334,00000 
Assessment, Accountability foundation (ER) review of academic standards and assessments 
Washington, DC between states 

Achievement Rewards for College Scientists Foundation, No 501(c)(3) public charity to support comprehensive benchmarking and $S0,00000 
Inc review of academic standards and assessments 
Los Angeles, CA between states 

Achievement Rewards For College Scientists Seattle No 501(c)(3) public charity to support the Melinda Gates Graduate $5,00000 
Chapter Fellowship in Computer Scence 
Seattle, WA 

Adair County Public Library No 170(c)(1) government unit to expand public access to computers and the $14,99500 
Kirksville, MO Internet 

Adams County Library System No 501(c)(3) public charity to expand public access to computers and the $11,37500 
Gettysburg, PA Internet 



Grantee Name and Address rnallindual? Foundation Status Purpose Amount 

Adams County Library System No 170(c)(1) government unit to expand public access to computers and the $64,62000 
Thornton, CO Internet 

No 170(c)(1) government unit to expand public access to computers and the 
Intemet 

No 501(c)(3) private foundabon (ER) to develop a large-scale demonstration project 
that brings together the public and private 
sectors to significantly reduce HIV transmission 
and advance management and treatment 

No 170(c)(1) government unit to expand public access to computers and the 
Intemet 

to expand public access to computers and the 
Internet 

$4,90500 No 170(c)(1) govemment unit Akron Public Library 
Akron, CO 

Statement 20a 
(ER)= Expenditure Responsibility 
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Adams County Public Library 
West Union, OH 

African Comprehensive HIV/AIDS Part . 
Whitehouse Station, NJ 

Aguilar Public Library 
Aguilar, CO 

AIDS Vaccine Advocacy Coalition 
New York, NY 

Alk-Chm Indian Community of the Maricopa Indian 
Reservation 
Mancopa, AZ 

Ak-Chin Indian Community of the Maricopa Indian 
Reservation 
Mancopa, AZ 

No 501(c)(3) public charity 

No 7871 tribal govemment unit 

No 7871 tribal government unit 

to support their HIV/AIDS policy analysis, 
vaccine advocacy, and outreach efforts 

to provide public access computers and Internet 
connectivity for the tribe 

to provide public access computers and Internet 
connectivity for the tribe 

$68,18200 

$2,260,734 00 

$7,72400 

$200,00000 

$8,092.10 

$9,54092 

Page 2 of 1.99 
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Grantee Name andAddress Individual? Foundation Status Purpose Amount 

Alabama Public Library Service No 170(c)(1) government unit to provide funds for the promotion of long-term $105,00000 
Montgomery, AL sustainability of public access computing in 

public libranes and to assist the State Library in 
meeting the ongoing needs of public libraries for 
training in the use of information technology 
resources 

Alan Guttmacher Institute No 501(c)(3) public charity to stimulate and sharpen policies and programs $7,500,000 00 
New York, NY focused on youth to halt the spread of HIV 

Alan Guttmacher Institute No 501(c)(3) public charity to document the beneflts of family planning and $75,00000 
New York, NY reproductwe health services 

Alaska Council of School Administrators No 501(c)(6) business league (ER) to provide technical assistance to six rural, low $1,243,528 00 
Douglas, AK income, culturally diverse Alaska school districts 

Alaska Council of School Administrators No 501(c)(6) business league (ER) to provide superintendents and principals from $345,59200 
Douglas, AK public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

Albert Lea Public Library No 170(c)(1) government unit to expand public access to computers and the $16,15500 
Abert Lea, MN Internet 

Albion Area Public Library No 501(c)(3) public charity to expand public access to computers and the $6,79000 
Albion, PA Internet 

Albion Public Library No 170(c)(1) government unit to expand public access to computers and the $7,36000 
Albion, IL Internet 

Albion Public Library No 170(c)(1) government unit to expand public access to computers and the $17,05000 
Albion, ME Internet 
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Grantee Name and Address Jn&vidual? Foundation Status Purpose Amount 

Alburg Public Library No 170(c)(1) government unit to expand public access to computers and the $8,688 00 
Allburg, VT Internet 

Aldrich Public Library No 170(c)(1) government unit to expand public access to computers and the $17,05000 
Barre, VT Internet 

Aledo Mercer Carnegie Public Library District No 170(c)(1) government unit to expand public access to computers and the $5,14500 
Aledo, IL Internet 

Alexandria-Monroe Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Alexandria, IN Internet 

Alexandrian Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Mount Vernon, IN Internet 

Alger Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Alger, OH Internet 

Alice L Pendleton Library No 170(c)(1) government unit to expand public access to computers and the $5,08800 
Islesboro, ME Internet 

Alice Ward Memorial Library No 170(c)(1) government unit to expand public access to computers and the $5,62600 
Canaan, Vr Internet 

Aliquippa District Library Center No 501(c)(3) public charity to expand public access to computers and the $2,18000 
Aliquippa, PA Internet 

Allentown Public Library No 170(c)(1) government unit to expand public access to computers and the $2,18000 
Allentown, PA Internet 
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Allentown Public Library No 170(c)(1) government unit to expand public access to computers and the $19,30500 
Allentown, PA Internet 

Allentown Public Library No 170(c)(1) government unit to expand public access to computers and the $31,04000 
Allentown, PA Internet 

Alliance for Education No 501(c)(3) public charity to support development of a new, small high $50,00000 
Seattle, WA school focusing on the Arts to provide a 

personalized learning environment for students 
and staff at The Center School 

Alliance for Education No 501(c)(3) public charity to contribute to the academic achievement of all $48,05000 
Seattle, WA Seattle School District students by making them 

effective users of ideas and information through 
their school librarians 

Alliance for Education No 501(c)(3) public charity to improve high school education and access to $18,00000 
Seattle, WA higher education in Washington state through 

supporting school redesign, implementing early 
college awareness, and removing financial 
bamers (Cleveland High School) 

Alliance for Education No 501(c)(3) public chanty to improve teaching and learning by enhancing $7,229,360 00 
Seattle, WA student access to technology 

Alliance for Language Immersion, Inc. No 501(c)(3) public charity to create and maintain a digital language $100,00000 
Charlotte, NC immersion resource center 

Alliance Library System No 170(c)(1) government unit to expand public access to computers and the $2,18000 
Perkin, IL Internet 

Alonzo Mourning Charities, Inc. No 501(c)(3) public charity to support Zo's Mega Groove concert to benefit $25,00000 
Key Biscayne, FL charities in Southern Florida 



Grantee Name andAddress Individual? Foundation Status Purpose Amount 

Altamont Public Library No 170(c)(1) government unit to expand public access to computers and the $11,97900 
Altamont, IL Internet 

No 501(c)(3) public charity American Cancer Society 
Tacoma, WA 

American Friends of London School of Hygiene & Tropical No 501(c)(3) public chanty 
Medicine, Inc. 
Washington, DC, 

American National Red Cross No 501(c)(3) public charity 
Seattle, WA 

No 170(c)(1) government unit Amity Township Public Library 
Cornell, IL 

Anderson City, Anderson, Stony Creek & Union Townships No 170(c)(1) government unit 
Public Library 
Anderson, IN 

Statement20a 
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Altoona Area Public Library 
Altoona, PA 

No S01(c)(3) public charity 

Amherst County Public Library 
Amherst, VA 

No 170(c)(1) government unit 

Anderson Oglesby Public Library 
Markham, IL 

No 170(c)(1) government unit 

to expand public access to computers and the $2,18000 
Internet 

to support the Relay For Life 2002 $1,00000 

to establish the Malaria Center $20,000,000 00 

to support the National Disaster Relief Fund in $1,000,000 00 
the wake of the September I 1th terrorist attacks 

to expand public access to computers and the $19,00800 
Internet 

to expand public access to computers and the $8,07400 
Internet 

to expand public access to computers and the $18,35600 
Internet 

to expand public access to computers and the $17,85400 
Internet 
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Andover Public Library No 170(c)(1) government unit to expand public access to computers and the $4,95000 
Andover, ME Internet 

Andover Public Library No 170(c)(1) government unit to expand public access to computers and the $8,05800 
Andover, CH Internet 

Annie Halenbake Ross Library No 501(c)(3) public charity to expand public access to computers and the $21,28500 
Lock Haven, PA Internet 

Apollo Memorial Library No 501(c)(3) public charity to expand public access to computers and the $15,67500 
Apollo, PA Internet 

Appleton City Public Library No 170(c)(1) government unit to expand public access to computers and the $4,38500 
Appleton City, MO Internet 

Arapahoe Library District No 170(c)(1) government unit to expand public access to computers and the $30,87000 
Littleton, CO Internet 

Arcola Public Library District No 170(c)(1) government unit to expand public access to computers and the $10,41000 
Arcola, IL Internet 

Argos Public Library No 170(c)(1) government unit to expand public access to computers and the $18,49600 
Argos, IN Internet 

Arkansas Department of Education No 170(c)(1) government unit to provide superintendents and principals from $492,01900 
Little Rock, AR public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

Statemerrt20a Page 7 of 199 
(ER)= Expenditure Responsibility 



Ashley Public Library No 170(c)(1) government unit to expand public access to computers and the $7,23800 

Ashley, IL Internet 
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Grantee Name and Address Individual? Foundabon Status Purpose Amount 

Arkansas State Library No 170(c)(1) government unit to provide funds for the promotion of long-term $91,20000 
Little Rock, AR sustainability of public access computing in 

public libraries and to assist the State Library in 
meeting the ongoing needs of public libraries for 
training in the use of information technology 
resources 

Arkansas Valley Regional Library Service System No 170(c)(1) government unit to expand public access to computers and the $2,50000 
Pueblo, CO Internet 

Arrowhead Library System No 170(c)(1) government unit to expand public access to computers and the $2,50000 
Virginia, MN Internet 

Arthur Public Library District No 170(c)(1) government unit to expand public access to computers and the $11,21000 

Arthur, IL Internet 

Arvin A. Brown Public Library No 170(c)(1) government unit to expand public access to computers and the $5,250 00 

Richford, Vr Intemet 

Ashland Community Library No 170(c)(1) government unit to expand public access to computers and the $4,95000 

Ashland, ME Internet 

Ashland Public Library No 170(c)(1) government unit to expand public access to computers and the $16,70800 

Ashland, OH Internet 

Ashland Public Library District No 170(c)(1) government unit to expand public access to computers and the $6,79000 

Ashland, IL Internet 

Page 8 of 199 
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Grantee Name and Address Individual? Foundation Status Pulpose Amount 

Ashtabula Crity District Library No 170(c)(1) government unit to expand public access to computers and the $36,71600 
Ashtabula, CH Internet 

Aspire Public Schools No 501(c)(3) public charity to design and open five small charter high $845,00000 
San Carlos, CA schools in the next three years 

Association for Retarded Citizens of Spokane County No 501(c)(3) public charity to provide matching funds for the development $200,00000 
Spokane, WA of a new facility to serve persons living with 

developmental disabilities 

Astoria Public Library District No 170(c)(1) government unit to expand public access to computers and the $10,41000 
Astoria, IL Internet 

Atchison County Library No 170(c)(1) government unit to expand public access to computers and the $18,10300 
Rock Port, MO Internet 

Atkins Memorial Library No 170(c)(1) government unit to expand public access to computers and the $7,90000 
Corinth, ME Internet 

Atlantic Street Center No 501(c)(3) public charity to support the Extended Learning Program for $150,00000 
Seattle, WA at-risk and homeless Seattle youth 

Atwood-Hammond Public Library District No 170(c)(1) government unit to expand public access to computers and the $14,70000 
Atwood,ll. Internet 

Auburn Public Library No 170(c)(1) government unit to expand public access to computers and the $7,42900 
Auburn, IL Internet 

Auburn Public Library No 170(c)(1) government unit to expand public access to computers and the $17,05000 

Auburn, ME Internet 



Grantee Name and Address lndividuaI7 Foundation Status Purpose Amount 

Aurora Public Library No 170(c)(1) government unit to expand public access to computers and the $103,64600 
Aurora, CO Internet 

No 170(c)(1) government unit to expand public access to computers and the $8,61900 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $15,10000 
Internet 

Page .10 of 1.99 
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Aurora Public Library 
Aurora, IL 

Aurora Public Library 
Aurora, IL 

Aurora Public Library 
Aurora, MIN 

Aurora Public Library District 
Aurora, IN 

Austin Public Library 
Austin, MN 

Babbitt Public Library 
Babbitt, MN 

Baca County Library 
Springfield, CO 

Bailey Memorial Library 
North Clarendon, VT 

No 170(c)(1) government unit to expand public access to computers and the $19,30500 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $31,04000 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $7,72400 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $37,16600 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $55,18100 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $4,90500 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $9,81000 
Internet 
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Barberton Public Library No 170(c)(1) government unit to expand public access to computers and the $28,41600 
Barberton, OH Internet 

Bard College No 501(c)(3) public chanty to support startup costs of Bard High School $333,00000 
Annandale, NY Eady College in Brooklyn, NY, a high school 

program culminating in AA degree 

Barnesville Hutton Memorial Public Library No 170(c)(1) govemment unit to expand public access to computers and the $8,05800 
Barnesville, OH Intemet 

Barneveld Free Library Association No 170(c)(1) government unit to expand public access to computers and the ($7,25000) 
Barneveld, NY Internet 

Barry Public Library No 170(c)(1) government unit to expand public access to computers and the $7,42900 
Barry, IL Internet 

Barry-Lawrence Regional Library No 170(c)(1) government unit to expand public access to computers and the $72,46000 
Monett, MO Intemet 

Bartholomew County Public Library No 170(c)(1) govemment unit to expand public access to computers and the $18,35800 
Columbus, IN Internet 

Barton County Library No 170(c)(1) government unit to expand public access to computers and the $21,58500 
Lamar, MO Internet 

Barton Public Library No 170(c)(1) govemment unit to expand public access to computers and the $8,43800 
Barton, Vr Intemet 

Barton Rees Pogue Memorial Public Library No 170(c)(1) government unit to expand public access to computers and the $8,12700 
Upland, IN Internet 
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Baudette Public Library No 170(c)(1) government unit to expand public access to computers and the $7,65500 
Baudette, MN Internet 

Baxter Memorial Library No 170(c)(1) government unit to expand public access to computers and the $5,60000 
Sharon, Vr Internet 

Bay Area Coalition of Essential Schools No 501(c)(3) public charity to support the Small Schools Inibative $3,448,694 00 
Oakland, CA 

Bay City Public Library No 170(c)(1) government unit to expand public access to computers and the $2,10000 
Bay City, TX Internet 

Beardstown Houston Memorial Library No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Beardstown, IL Internet 

Beaver Cnty Fed Library System No 170(c)(1) government unit to expand public access to computers and the $102,85000 
Monaca, PA Internet 

Beaver Crity Fed Library System No 170(c)(1) government unit to expand public access to computers and the $33,64500 
Monaca, PA Internet 

Bedford Crity Fed Ub System No 501 (c)(3) public chanty to expand public access to computers and the $44,823 50 
Bedford, PA Internet 

Bedford Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Bedford, IN Internet 

Beech Grove Public Library No 170(c)(1) government unit to expand public access to computers and the $16,70800 
Beech Grove, IN Internet 



0 0 0 

Grantee tilame andAddress ln&vidual? Foundatron Status Purpose Amount 

Belfast Free Library No 170(c)(1) government unit to expand public access to computers and the $17,05000 
Belfast, ME Internet 

No 170(c)(1) government unit to improve teaching and learning by enhancing $1,297,920 00 
student access to technology 

No 170(c)(1) government unit to expand public access to computers and the 
Internet 

No 170(c)(1) government unit to expand public access to computers and the 
Internet 

No 501(c)(3) private foundation (ER) to support the Digital Divide Network 

No 170(c)(1) government unit to expand public access to computers and the 
Internet 
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Bell Memorial Library 
Nunda, NY 

Belleville Public Library 
Belleville, IL 

Bellingham School District 501 
Bellingham, WA 

Bellingham School Distinct 501 
Bellingham, WA 

Bellwood Public Library 
Bellwood, IL 

Bennington Free Library 
Bennington, Vr 

Benton Foundation 
Washington, DC 

Benton Public Library District 
Benton, IL 

No 170(c)(1) govemment unit to expand public access to computers and the ($3,04968) 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $17,38300 
Internet 

No 170(c)(1) government unit to support a collaborative induction model, $100,00000 
professional development programs, and 
placement of pre-service teachers In Bellingham 
School District in partnership with Western 
Washington University 

$15,68500 

$21,02665 

$50,00000 

$22,35500 



Berwick Public Library No 501(c)(3) public charity to expand public access to computers and the $15,20500 
Berwick, PA Internet 

Bethany Public Library No 170(c)(1) government unit to expand public access to computers and the $6,85900 
Bethany, MO Internet 

BHM Regional Library No 170(c)(1) government unit to expand public access to computers and the $9,18230 
Washington, NC Internet 

Biblioteca del Congreso de [a Nac16n No Foreign Government to support the 2001 Access to Learning Award $250,00000 
Buenos Aires, Argentina 

Bicknell-VIgo Township Public Library No 170(c)(1) government unit to expand public access to computers and the $16,11600 
Bicknell, IN Internet 

Big Picture Company Inc . No 501(c)(3) public chanty to change how people think about high school $830,00000 
Providence, RI education by modeling and building new small 

schools 

Birchard Public Library Of Sandusky County No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Fremont, OH Internet 

Blair County Library System No 501(c)(3) public charity to expand public access to computers and the $77,67400 
Altoona, PA Internet 

Blair County Library System No 501(c)(3) public charity to expand public access to computers and the $30,76500 
Altoona, PA Internet 
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Berne Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Berne, IN Internet 
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Blairsville Public Library No 501(c)(3) public charity to expand public access to computers and the $11,37500 
Blairsville, PA Internet 

Blandinsville-Hire Library District No 170(c)(1) government unit to expand public access to computers and the $6,45400 
Blandinsville, IL Internet 

Bloomfield Public Library No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Bloomfield, MO Internet 

Bloomfield-Eastern Greene County Public Libra No 170(c)(1) government unit to expand public access to computers and the $32,83600 
Bloomfield, IN Internet 

Bloomington Public Library No 170(c)(1) government unit to expand public access to computers and the $14,99500 
Bloomington, IL Internet 

Bloomsburg Public Library No 501(c)(3) public charity to expand public access to computers and the $11,37500 

Bloomsburg, PA Internet 

Blue Earth Community Library No 170(c)(1) government unit to expand public access to computers and the $8,13800 
Blue Earth, MN Internet 

Blue Earth County Library Systems No 170(c)(1) government unit to expand public access to computers and the $21,06000 
Mankato, MN Internet 

Blue Hill Public Library No 170(c)(1) government unit to expand public access to computers and the $4,95000 
Blue Hill, ME Internet 

Bluffs Public Library No 170(c)(1) government unit to expand public access to computers and the $4,77400 

Bluffs, IL Internet 
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Board of Regents of the University and Community College No 170(c)(1) government unit to provide superintendents and principals from $400,00000 
System of Nevada on behalf of the University of Nevada, public and private schools access to quality 
Reno leadership development focused on technology 
Reno, NV integration and whole systems change 

Board of Regents of the University of Oklahoma No 170(c)(1) government unit to provide a one-time scholarship to a student $7,56000 
Norman, OK attending the University of Oklahoma School of 

Library and Information Studies 

Board of Regents of the University of Oklahoma No 170(c)(1) government unit to support the University's library intemship ($18,988 37) 
Norman, OK program 

Board of Trustees for the University of Alabama No 501(c)(3) public chanty to demonstrate the feasibility and sustainability $2,000,000 00 
Birmingham, AL of a computerized pennatal medical record 

system in a developing country 

Bollinger County Library No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Marble Hill, MO Intemet 

Bolsters Mills Village Library Association No 170(c)(1) government unit to expand public access to computers and the $7,96900 
Otisfield, ME Internet 

Bonne Terre Memorial Library No 170(c)(1) government unit to expand public access to computers and the $46,03500 
Bonne Terre, MO Internet 

Book-It Repertory Theatre No 501(c)(3) public charity for general support $15,00000 
Seattle, WA 

Boonslick Regional Library No 170(c)(1) government unit to expand public access to computers and the $44,95000 
Sedalia, MO Internet 
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Boonville-Warnck County Public Library No 170(c)(1) government unit to expand public access to computers and the $70,25300 
Boonville, IN Internet 

Boswell-Grant Township Public Library No 170(c)(1) government unit to expand public access to computers and the $8,05800 
Boswell, IN Internet 

Boulder Public Library No 170(c)(1) government unit to expand public access to computers and the $48,46500 
Boulder, CO Internet 

Bourbonnais Public Library District No 170(c)(1) government unit to expand public access to computers and the $14,99500 
Bourbonnais, IL Internet 

Bovey Public Library No 170(c)(1) government unit to expand public access to computers and the $7,65500 
Bovey, MN Internet 

Bowerston Public Library No 170(c)(1) government unit to expand public access to computers and the $B, 196 00 
Bowerston, OH Internet 

Boys & Girls Aid Society of Oregon No 501(c)(3) public chanty to support the Girls Leadership and $70,00000 
Portland, OR Development Program 

Boys & Girls Club of Spokane County No 501(c)(3) public charity for general support $50,00000 

Spokane, WA 

Boys & Girls Club of the Columbia Basin No 501(c)(3) public charity to purchase and renovate the Othello Branch $100,00000 
Moses Lake, WA clubhouse 
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Boys & Girls Clubs of King County No 501(c)(3) public charity to support the Techmobile a mobile computer $31,53036 
Seattle, WA lab which offers county-wide opportunities and 

skills in computer education, access to the 
Internet and work readiness to underserved 
youth 

Boys & Girls Clubs of Pierce County No 501(c)(3) public charity to support the Campaign for Kids $750,00000 
Tacoma, WA 

Bradford Area Public Library No 501(c)(3) public charity to expand public access to computers and the $16,17300 
Bradford, PA Internet 

Bradford County Library System No 170(c)(1) government unit to expand public access to computers and the $96,82600 
Troy, PA Internet 

Bradford Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Bradford, OH Internet 

Bradford Public Library No 170(c)(1) government unit to expand public access to computers and the $8,68800 
Bradford, Vr Internet 

Bradford Public Library District No 170(c)(1) government unit to expand public access to computers and the $8,70900 
Bradford, IL Internet 

Bradley Public Library District No 170(c)(1) government unit to expand public access to computers and the $14,99500 
Bradley, IL Internet 

Branch District Library System No 170(c)(1) government unit to expand public access to computers and the ($5,33200) 
Coldwater . MI Internet 
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Brandon Free Public Library No 170(c)(1) government unit to expand public access to computers and the $20,46000 
Brandon, Vr Internet 

Brazil Public Library No 170(c)(1) government unit to expand public access to computers and the $16,11600 
Brazil, IN Internet 

Brewer Public Library No 170(c)(1) government unit to expand public access to computers and the $17,05000 
Brewer, ME Internet 

Bridge Academy No 501(c)(3) public charity to expand public access to computers and the $17,05000 
Dresden, ME Internet I 

Bridgton Public Library No 501(c)(3) public charity to expand public access to computers and the $7,90000 
Bridgton, ME Internet 

Briggs Lawrence County Public Library System No 170(c)(1) government unit to expand public access to computers and the $49,53200 

Ironton, CH Internet 

Brookings Institution No 501(c)(3) public charity to support a National Working Commission on $500,00000 

Washington, DC Choice in K-12 Education through The Brookings 
Institution 

Brooks Memorial Library No 170(c)(1) government unit to expand public access to computers and the $19,74365 

Brattleboro, Vr Internet 

Broome Library Foundation, Inc. No 501(c)(3) public charity to expand public access to computers and the $18,60800 

Binghamton, NY Internet 

Brown County Public Library No 170(c)(1) government unit to expand public access to computers and the $73,43200 
Mt Drab, OH Internet 
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Brown County Public Library District No 170(c)(1) government unit to expand public access to computers and the $19,62000 
Mt Sterling, IL Internet 

Brown Memorial Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Lewisburg, OH Internet 

Browns Valley Public Library No 170(c)(1) government unit to expand public access to computers and the $4,90500 
Browns Valley, MN Internet 

Brownstown Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Brownstown, IN Internet 

Brownsville Free Public Library No 501(c)(3) public charity to expand public access to computers and the $7,36000 
Brownsville, PA Internet 

Brunswick County Library No 170(c)(1) government unit to expand public access to computers and the $12,08000 

Southport, NC Internet 

Brunswick Public Library Association No 501(c)(3) public charity to expand public access to computers and the $17,05000 
Brunswick, ME Internet 

Bryan-Bennett Library No 170(c)(1) government unit to expand public access to computers and the $14,99500 
Salem, IL Internet 

Bucks County Free Library & District Center No 501(c)(3) public charity to expand public access to computers and the $2,18000 
Doylestown, PA Internet 

Bucyrus Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Bucyrus, OH Internet 



0 0 0 

Grantee Name andAddress rn&vidual? Foundation Status Purpose Amount 

Buffalo Public Library No 170(c)(1) government unit to expand public access to computers and the ($2,67265) 
Buffalo, TX Internet 
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Buhl Public Library 
Buhl, MN 

Bunker Hill Public Library 
Bunker Hill, IL 

Burke County Public Library 
Morganton, NC 

Burlington Public Library 
Budington, CO 

Burlington Township Library 
Burlington, MI 

Burlington-Edison School District 
Burlington, WA 

Burr Oak Township Library 
Burr Oak, MI 

Burrell Township Library 
Black Lick, PA 

Burton Public Library 
Burton, OH 

No 170(c)(1) government unit to expand public access to computers and the $4,90500 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Internet 

No 170(c)(1) government unit to expand public access to computers and the ($84900) 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $4,97400 
Internet 

No 170(c)(1) government unit to expand public access to computers and the ($2,66600) 
Internet 

No 170(c)(1) government unit to support personalized learning environments $151,20000 
where all students achieve (Lucille Umbarger 
Elementary School) 

No 170(c)(1) government unit to expand public access to computers and the ($2,60000) 
Internet 

No 501(c)(3) public charity to expand public access to computers and the $11,37500 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Internet 



Grantee Name andAddress Init,vidual? Foundation Status Purpose Amount 

Bushnell Public Library District No 170(c)(1) government unit to expand public access to computers and the $12,32900 
Bushnell, IL Internet 

Busy Buddies Child Development Center 
Roslyn, WA 

Dutch McClanahan Memorial Library 
Ignacio, CO 

Butler County Fed Lib System 
Butler, PA 

Butler County Fed Lib System 
Butler, PA 

C E Brehm Memorial Public Library District 
Mt Vernon, IL 

Cabot Public Library 
Cabot, VT 

Cahokia Public Library District 
Cahokia,IL 

Cairo Public Library 
Cairo, IL 

No 170(c)(1) government unit 

to expand public access to computers and the 
Internet 

$17,05000 Calais Free Library No 170(c)(1) government unit 
Calais, ME 
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No 501(c)(3) public charity 

No 170(c)(1) government unit 

No 501(c)(3) public charity 

No 501(c)(3) public charity 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

to support the computer education program 
serving low-income children 

to expand public access to computers and the 
Internet 

to expand public access to computers and the 
Internet 

to expand public access to computers and the 
Internet 

to expand public access to computers and the 
Internet 

to expand public access to computers and the 
Internet 

to expand public access to computers and the 
Internet 

to expand public access to computers and the 
Internet 

$56,83171 

$7,65500 

$30,81500 

$14,99500 

$14,99500 

$8,61900 

$14,99500 

$7,11000 
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California County Superintendents Educational Services No 501(c)(3) public charity to provide superintendents and principals from $5,800,500 00 
Association public and private schools access to quality 
Sacramento, CA leadership development focused on technology 

integration and whole systems change 

Califonma Institute of Technology No 501(c)(3) public charity to support the Thomas H Wolff Memorial Fund $50,00000 
Pasadena, CA 

California State Library Foundation No 501(c)(3) public charity to provide funds for the promotion of long-term $181,65000 
Sacramento, CA sustainability of public access compubrig in 

public libraries and to assist the State Library in 
meeting the ongoing needs of public libraries for 
training in the use of information technology 
resources 

Calumet City Public Library No 170(c)(1) government unit to expand public access to computers and the $14,99500 
Calumet City, JL Internet 

Calumet Public Library No 170(c)(1) government unit to expand public access to computers and the $7,65500 
Calumet, MN Internet 

Cambria County Library System No 501(c)(3) public charity to expand public access to computers and the $205,66392 
Johnstown, PA Internet 

Cambria County Library System No 501(c)(3) public charity to expand public access to computers and the $30,81500 
Johnstown, PA Internet 

Cambria Library Association No 501(c)(3) public chanty to expand public access to computers and the $2,18000 
Johnstown, PA Internet 

Cambridge City Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Cambridge City, IN Internet 



Grantee Name and Address Individual? Foundation Status Purpose Amount 

Cambridge Public Library District No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Cambndge, IL Internet 

Camden County Library District No 170(c)(1) government unit to expand public access to computers and the $78,32000 
Camdenton, MO Internet 
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Cameron County Public Library 
Emponum, PA 

Cameron Public Library 
Cameron, MO 

Camp Fire Boys and Girls 
Everett, WA, 

Camp Point Public Library District 
Camp Point, IL 

Canby Public Library 
Canby, MN 

Cancer Lifeline of King County 
Seattle, WA 

Cannelton Public Library 
Cannelton, IN 

Canon City Public Library 
Canon City, CO 

No 170(c)(1) government unit to expand public access to computers and the $10,52000 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $14,99500 
Internet 

No 501(c)(3) public charity to support the construction of a new storage, $25,00000 
laundry and program planning center at Camp 
Kilioqua 

No 170(c)(1) government unit to expand public access to computers and the $7,17900 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $4,97400 
Internet 

No 501(c)(3) public charity for general support $10,00000 

No 170(c)(1) government unit to expand public access to computers and the $18,49600 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $16,36200 
Internet 



0 0 0 
Grantee Name andAddress In&v1dual? Foundation Status Purpose Amount 

Canton Free Library No 170(c)(1) government unit to expand public access to computers and the ($1,65000) 
Canton, NY Internet 

501(c)(3) public charity to support the re-establishment of services, $1,000,000 00 
especially those affecting children, in the region 
affected by the January 26, 2001 earthquake 
centered in western India 

No 501(c)(3) public charity 

No 170(c)(1) government unit 
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Canton Public Library 
Canton, MO 

Cape Girardeau Public Library 
Cape Girardeau, MO 

CARE 
Atlanta, GA 

CARE 
Atlanta, GA 

CARE 
Atlanta, GA 

CARE 
Atlanta, GA 

CARE 
Atlanta, GA 

Caribou Public Library 
Caribou, ME 

No 

No 

No 

No 

No 

170(c)(1) government unit to expand public access to computers and the $6,79000 
Internet 

170(c)(1) government unit to expand public access to computers and the $11,37500 
Internet 

501(c)(3) public charity to support the re-establishment of services, $500,00000 
especially those affecting children, in the region 
affected by the January 13, 2001 earthquake 
centered in El Salvador 

501(c)(3) public chanty 

No 501(c)(3) public charity 

to support the establishment of CARE's $300,00000 
humanitarian operabons in the Democratic 
Republic of Congo 

to help families affected by the drought in $500,00000 
Ethiopia 

to support CARE's humanitanan response in $1,000,000 00 
Afghanistan, which includes providing immediate 
winter emergency relief to 12,000 families 
(albout 72,000 people) In the Eastern region of 
Afghanistan 

to expand public access to computers and the $17,05000 
Internet 



Grantee Name and Address Individual? Foundation Status Purpose Amount 

Carlinville Public Library No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Carlinville, IL Internet 

Carlton Public Library No 170(c)(1) government unit to expand public access to computers and the $16,15500 
Carlton, MN Internet 

Statement 20a 
(ER)= Expenditure Responsibility 

Is 

Page 26 of 1.9.9 

Carryu Public Library 
Carmi, IL 

Carnegie Corporation of New York 
New York, NY 

Carnegie Free Library 
Connellsville, PA 

Carnegie Public Library 
Albany, MO 

Carnegie Public Library 
Washington C H, OH 

Carnegie Public Library - East Liverpool 
East Liverpool, OH 

Carnegie Public Library/Trinidad 
Trinidad, CO 

Carnegie-Schuyler Library 
Pana, IL 

No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Internet 

No 501(c)(3) pnvate foundation (ER) to support urban high school reform through the $3,012,000 00 
Schools for a New Society initiative 

No 501(c)(3) public charity to expand public access to computers and the $15,20200 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $10,41000 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $26,41600 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $16,70800 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $17,64400 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $6,85900 
Internet 
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Carrier Mills-Stonefort Public Library District No 170(c)(1) government unit to expand Public access to computers and the $7,42900 
Carrier Mills, IL Internet 

Carver Memorial Library 
Searsport, ME 

Cary Library 
Houlton, ME 
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Carroll County District Library 
Carrollton, OH 

Carrollton Public Library 
Carrollton, I 

Carrollton Public Library 
Carrollton, MO 

Carterville Public Library 
Carterville, IL 

Carthage Public Library 
Carthage, MO 

Carthage Public Library District 
Carthage, IL 

Caruthersville Public Library 
Caruthersville, MO 

No 170(c)(1) government unit to expand public access to computers and the $35,06600 
Internet 

No 170(c)(1) govemment unit to expand public access to computers and the $10,41000 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $19,59500 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $14,99500 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $11,89500 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $11,37500 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $7,90000 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $7,96900 
Internet 



Grantee Name and Address 117dividual? Foundation Status Purpose Amount 

Casa Latina Centro De Ayuda Solidaria a Los Amigos No 501(c)(3) public charity to support the Family Literacy Program and to $15,00000 
Seattle . WA expand its services to South King County 
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Case-Halstead Public Library 
Carlyle, IL 

Casey Township Library 
Casey, IL 

Caseyville Public Library District 
Caseyville, IL 

Cass County Public Library 
Harnsonville, MO 

Castleton Free Library 
Castleton, Vr 

Caswell Public Library 
Harrison, ME 

Cataldo Catholic School 
Spokane, WA 

Catlin Public Library District 
Catlin, IL 

Cedar County Library 
Stockton, MO 

No 170(c)(1) government unit to expand public access to computers and the $10,41000 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Internet 

No 170(C)(1) government unit to expand public access to computers and the $14,99500 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $45,30000 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $8,61900 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $7,90000 
Internet 

No 501(c)(3) public charity to support personalized learning environments $109,20000 
where all students achieve 

No 170(c)(1) government unit to expand public access to computers and the $8,50900 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $13,58000 
Internet 
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Center for Collaborative Education Metro Boston Inc No 501(c)(3) public charity to support existing small schools, work with $1,478,505 00 
Boston, MA districts to launch up to 20 new small schools 

over the next five years, serve as a 
deannghouse of research on small schools, and 
develop a cadre of new small school leaders 

Center for Community Service Fund No 501(c)(3) public charity to support the community activities of the Urban $25,00000 
Seattle, WA Enterprise Center 

Center for Policy Studies No 501(c)(3) public charity to support nabonal meeting October 29-30, $30,00000 
St Paul, MN 2001 in St Paul MN - New Schools=Great Cities 

How Cities Can Grow Strong New Public Schools 

Central Pennsylvania District Library No 501(c)(3) public charity to expand public access to computers and the $2,18000 
Bellefonte, PA Internet 

Central Virginia Regional Library No 170(c)(1) government unit to expand public access to computers and the $32,92030 
Farmville, VA Internet 

Central Washington University Foundation No 501(c)(3) public charity to create a mobile computer lab to serve rural $101,00000 
Ellensburg, WA Kittitas County and to create a youth computer 

lab 

Centralia Public Library No 170(c)(1) government unit to expand public access to computers and the $14,99500 
Centralia, MO Internet 

Centralia Regional Llbrary District No 170(c)(1) government unit to expand public access to computers and the $52,58148 
Centralia, IL Internet 

Centralia School District No 170(c)(1) government unit to support personalized learning environments $114,50000 
Centralia, WA where all students achieve (Oakview Elementary 

School) 
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Centre Co Fed Of Pub Libraries No 501(c)(3) public charity to expand public access to computers and the $30,20500 
Bellefonte, PA Internet 

Centre Co Fed Of Pub Libraries No 501(c)(3) public charity to expand public access to computers and the $48,64500 
Bellefonte, PA Internet 

Centre for Development and Population Activities No 501(c)(3) public charity to support women-friendly reproductive health $228,00000 
Washington, DC centers Management and Resources of 

Community Health in Haiti 

Centreville Public Library No 170(c)(1) government unit to expand public access to computers and the $11,44400 
Centreville, IL Internet 

Ceres Inc. No 501(c)(3) public charity to support the Global Reporting Initiative in $950,00000 
Boston, MA establishment of an HIV/AIDS-related 

information disclosure standard for the mining, 
trucking, forestry, and ibnerant agriculture 
workplace 

Chadwick Public Library District No 170(c)(1) government unit to expand public access to computers and the $13,62000 
Chadwick, IL Internet 

Champaign Public Library No 170(c)(1) government unit to expand public access to computers and the $30,68000 
Champaign, IL Internet 

Charles Pinckney Jones Memorial Library, Inc. No 501(c)(3) public charity to expand public access computers and the $21,57565 
Covington, VA Internet 

Charleston Carnegie Public Library No 170(c)(1) government unit to expand public access to computers and the $14,99500 

Charleston, IL Internet 
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Charlestown Clark County Public Library No 170(c)(1) government unit to expand public access to computers and the $55,07400 
Charlestown, IN Internet 

Charlotte County Library No 170(c)(1) government unit to expand public access to computers and the ($6,23365) 
Charlotte Court House, VA Internet 

Chatfield Public Library No 170(c)(1) government unit to expand public access to computers and the $7,65500 
Chatfield, MN Internet 

Chatsworth Township Library No 170(c)(1) government unit to expand public access to computers and the $12,34400 
Chatsworth, IL Internet 

Chelsea Public Library No 170(c)(1) government unit to expand public access to computers and the $8,14400 
Chelsea, VT Internet 

Cheltenham Twnshp Lib System No 170(c)(1) government unit to expand pubfic access to computers and the $19,47000 

Glenside, PA Internet 

Chester Public Library No 170(c)(1) government unit to expand public access to computers and the $15,06400 
Chester, IL Internet 

Chicago Community Foundation No 501(c)(3) public charity to support restructuring high school education in $125,00000 

Chicago, IL Chicago 

Chicago Heights Free Public Library No 170(c)(1) government unit to expand public access to computers and the $15,34000 
Chicago Heights, IL Internet 

Child Abuse Prevention Foundation, Inc. No 501(c)(3) public charity to support the Oak Harbor Crisis Nursery $30,00000 

Freeland, WA 



Grantee Name andAddress Individual? Foundation Status Pulpose Amount 

Childhaven No 501(c)(3) public charity to support the capital campaign $700,00000 
Seattle, WA 

Christian County Library 
Ozark, MO 

Christian Schools International 
Grand Rapids, MI 

$343,00000 to establish models of excellence in private 
urban schools in Chicago and tribal schools in 
New Mexico 

No 501(c)(3) public charity 
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Children's Hospital Foundation 
Seattle, WA 

Children's Hospital Foundation 
Seattle, WA 

Chillicothe And Ross County Public Library 
Chillicothe, OH 

Chillicothe Public Library District 
Chillicothe, IL 

Chimacum School District #49 
Chimacum, WA 

Chisholm Public Library 
Chisholm, MN 

Chrisman Public Library 
Chnsman, IL 

No 501(c)(3) public charity 

No 501(c)(3) public charity 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

No 170(c)(1) government urut 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

to support the establishment of the Eloise Evans 
Chair 

for general support 

to expand public access to computers and the 
Internet 

to expand public access to computers and the 
Internet 

to support personalized learning environments 
where all students achieve (Chimacum Middle 
School) 

to expand public access to computers and the 
Internet 

to expand public access to computers and the 
Internet 

to expand public access to computers and the 
Internet 

$500,00000 

$10,00000 

$115,10600 

$11,51300 

$24,32200 

$7,65500 

$4,45400 

$14,99500 
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Grantee Name and Address Individual? Foundation Status Purpose Amount 

Christopher Public Library No 170(c)(1) government unit to expand public access to computers and the $8,60900 
Christopher, IL Internet 

Cicero Public Library No 170(c)(1) government unit to expand public access to Computers and the $26,84500 
Cicero, IL Internet 

Citizens International Development Fund, Inc. No 501(c)(3) public charity to support the development of a new health $840,00000 
Boston, MA care delivery model in Nigeria 

Citizens Library No 501(c)(3) public charity to expand public access to computers and the $2,18000 
Washington, PA Internet 

City Club No 501(c)(3) public charity to support the 20th Anniversary Founders Forum $4,60000 
Seattle, WA 

City Club No 501(c)(3) public charity for general support $19,20000 
Seattle, WA 

City of Blue Island Public Library No 170(c)(1) government unit to expand public access to computers and the $15,13300 
Blue Island, IL Internet 

City of Seattle No 170(c)(1) government unit to support the Seattle Police Department K-9 Unit $5,32500 
Seattle, WA, 

City of Seattle Department of Neighborhoods No 170(c)(1) government unit to help support the Wallingford Playfleld Project $30,00000 
Seattle, WA 

City of Seattle Department of Neighborhoods No 170(c)(1) government unit to help create a children's play area at Rogers $15,00000 

Seattle, WA Playfleld 
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Cleveland Heights-University Heights Public Library No 170(c)(1) government unit to expand public access to computers and the $23,95800 
Cleveland Hts, OH Internet 
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City Year, Inc. No 501(c)(3) public charity to help young people make significant positive $250,00000 
Seattle, WA impact in their communities, develop leadership 

and citizenship skills, and connect to the region's 
social and economic mainstream 

Clarence Public Library No 170(c)(1) govemment unit to expand public access to computers and the $4,95500 
Clarence, MO Internet 

Clarion County Library System No 170(c)(1) government unit to expand public access to computers and the $60,81400 
Clarion, PA Internet 

Clarion County Library System No 170(c)(1) government unit to expand public access to computers and the $30,76500 
Clarion, PA Internet 

Claymont School District Public Library No 170(c)(1) government unit to expand public access to computers and the $37,06100 
Uhrichsville, OH Internet 

Clayton Public Library District No 170(c)(1) government unit to expand public access to computers and the $4,70500 
Clayton, IL Internet 

Clearfield Co Pub Lib Fed No 501(c)(3) public charity to expand public access to computers and the $25,54500 
Cumensville, PA Internet 

Clermont County Public Library No 170(c)(1) government unit to expand public access to computers and the $91,79000 

Batavia, CH Internet 
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Clinton Public Library No 170(c)(1) government unit to expand public access to computers and the $18,56500 
Clinton, IN Internet 

501(c)(3) public charity to prepare, inspire, and connect students to 
college and university opportunities by delivering 
a semester course called College Ed to seventh 
or eighth graders in the entire country 

to expand public access to computers and the 
Internet 

170(c)(1) government unit No 
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Cloquet Public Library 
Cloquet, MN 

Clover Park School District #400 
Lakewood, WA 

Cableigh Public Library 
Lyndonville, VT 

Colchester District Library 
Colchester, IL 

Coleraine Public Library 
Coleraine, MN 

College Entrance Examination Board 
New York, NY 

Colorado Children's Campaign 
Denver, CO 

Colorado Department of Education 
Denver, CO 

No 

No 

No 

No 

No 

No 

No 

170(c)(1) government unit to expand public access to computers and the 
Internet 

170(c)(1) government unit to improve high school education and access to 
higher education in Washington state through 
supporting school redesign, implementing early 
college awareness, and removing financial 
barriers (Clover Park High School) 

170(c)(1) government unit to expand public access to computers and the 
Internet 

170(c)(1) government unit to expand public access to computers and the 
Internet 

170(c)(1) government unit to expand public access to computers and the 
Internet 

501(c)(3) public charity to support the Small Schools Initiative that has 
the potential to dramatically improve student 
outcomes in urban high schools in Colorado 

$16,362 00 

$180,00000 

$17,22500 

$7,00000 

$16,15500 

$900,00000 

$941,56700 

$2,50000 



Grantee Name and Address Individual? Foundation Status Purpose Amount 

Colorado River Indian Tribes of the Colorado River Indian No 7871 tribal government unit to provide public access computers and Internet $18,77035 
Reservation connectivity for the tribe 
Parker, AZ 
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Colorado Seminary No 
Denver, CO 

Columbia Cnty Traveling Lib No 
Bloomsburg, PA 

Columbiana Public Library No 
Columbiana, OH 

Comfrey Community Library No 
Comfrey, MN 

Commonwealth of Puerto Rico Dept . of Education Library No 
and Information Services Program 
San Juan, Puerto Rico 

Communities in School, Inc No 
Alexandria, VA 

Communities In Schools of Washington State NO 
Seattle, WA 

Communities In Schools of Washington State No 
Seattle, WA 

501(c)(3) public charity to support the university's library internship $223,93400 
program 

170(c)(1) government unit to expand public access to computers and the $7,71900 
Internet 

170(c)(1) government unit to expand public access to computers and the $18,35800 
Internet 

170(c)(1) government unit to expand public access to computers and the $7,65500 
Internet 

170(c)(1) government unit to expand the availability of public access $300,56500 
computing, and to provide access to the 
Internet and to digital information through the 
public library 

501(c)(3) public charity to help build capacity to serve at-nsk students $100,00000 
throughout the nation by bringing resources, 
services, parents, and volunteers into schools to 
meet students' needs so they can concentrate 
on learning 

50 1 (c)(3) public chanty to meet its mission of championing the $100,00000 
connection of needed resources into schools to 
help young people stay in school, successfully 
learn, and prepare for life 

501(c)(3) public charity to support the implementabon of CIS strategy in $150,00000 
district grantee's communities 
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Community Foundation of Southern Indiana, Inc. No 501(c)(3) public charity to expand public access to computers and the $27,20400 
English, IN Internet 

Community Lib Of W Perry Co No 501(c)(3) public charity to expand public access to computers and the $5,02400 
Blain, PA Internet 

Community Outreach, Inc. No 501(c)(3) public charity to build a new service center $500,00000 
Corvallis, OR 

Community Public Library - Leetoma No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Leetoma, OH Internet 

Community Studies, Inc. No 501(c)(3) public chanty to support 39 New York City high schools in $852,00000 
New York, NY educational reform for small schools and 

performance assessment coalition over the next 
five years 

Community Studies, Inc. No SOI(c)(3) public charity to support the Teacher Center $25,00000 

New York, NY 

Computer History Museum No 501(c)(3) public chanty for general support $1,00000 
Moffet Field, CA 

Conejos County Library No 170(c)(1) government unit to expand public access to computers and the $7,72400 
La Jara, CO Internet 

Conneaut Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 

Conneaut, OH Internet 
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Cook Public Library No 170(c)(1) government unit to expand public access to computers and the $4,90500 
Cook, MN Internet 

Cooperstown Public Library No 501(c)(3) public charity to expand public access to computers and the $13,64800 
Cooperstown, PA Internet 

Corry Public Library, Inc. No 501(c)(3) public charity to expand public access to computers and the $12,58300 
Corry, PA Internet 

Cortez Public Library No 170(c)(1) government unit to expand public access to computers and the $16,15500 
Cortez, CO Internet 

COSA Foundabon No 501(c)(3) public charity to provide superintendents and principals from $535,45500 
Salem, OR public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

Coshocton Public Library No 170(c)(1) government unit to expand public access to coml)uters and the $34,81600 
Coshocton, OH Internet 

Coulterville Public Library No 170(c)(1) government unit to expand public access to computers and the $8,60900 
Coulterville, IL Internet 

Council for Christian Colleges & Universities No 501(c)(3) public charity to support student programs, professional $5,00000 
Washington, DC development programs for faculty and 

administrators, and leadership initiatives to its 
member colleges and universities 

Council on Foundations, Inc. No 501(c)(3) public charity to support analysis and advocacy work relating $25,00000 
Washington, DC to private foundation issues 



0 0 0 

Grantee lVame and Address IndlylAval? Foundation Status Purpose Amount 

Council on Founclabons, Inc No 501(c)(3) public charity for general support $49,60000 
Washington, DC 

Covington-Veedersburg Public Library No 170(c)(1) government unit to expand public access to computers and the $10,51500 
Covington, IN Internet 

Crab Orchard Public Library District No 170(c)(1) government unit to expand public access to computers and the $16,03800 
Marron, IL Internet 

Craftsbury Public Library, Inc. No 501(c)(3) public charity to expand public access to computers and the $7,90000 
Craftsbury Common, VT Internet 

Creston-Dement Library District No 170(c)(1) government unit to expand public access to computers and the $12,11300 
Creston, IL Internet 

Creve Coeur Public Library District No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Creve Coeur, IL Internet 
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Crystal City Public Library 
Crystal City, MO 

Culver-Union Township Public Library 
Culver. IN 

Cumberland County Library System 
Carlisle, PA 

Cumberland County Public Library & Information Center 
Fayetteville, NC 

No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $19,14600 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $26,37000 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $9,95000 
Internet 



Grantee Name andAddress IndlYlaual? FoundationSfatus Purpose Amount 

Cutler Public Library No 170(c)(1) government unit to expand public access to computers and the $7,36000 
Cutler, IL Internet 
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Dacono Public Library 
Dacono, CO 

Dahlgren Public Library 
Dahigren, IL 

Dailey Memorial Library 
Derby, Vr 

Dallas County Library 
Buffalo, MO 

Daniel Boone Regional Library 
Columbia, MO 

Danville Public Library 
Danville, IL 

Daugherty Public Library District 
Dupo, IL 

Dauphin County Library System 
Hannsburg, PA 

Dauphin County Library System 
Harrisburg, PA 

No 170(c)(1) government unit to expand public access to computers and the $22,60400 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $7,36000 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $16,38165 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $26,37000 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $14,99500 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $11,73500 
Internet 

No 501(c)(3) public charity to expand public access to computers and the $2,16000 
Internet 

No 501(c)(3) public charity to expand public access to computers and the $70,18300 
Internet 
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Dauphin County Library System No 501(c)(3) public charity to expand public access to computers and the $31,04000 
Harrisburg, PA Internet 

Daviess County Library No 170(c)(1) government unit to expand public access to computers and the $44,62000 
Gallatin, MO Internet 

De Soto Public Library No 170(c)(1) government unit to expand public access to computers and the $11,37500 
De Soto, MO Internet 

Decatur Public Library No 170(c)(1) government unit to expand public access to computers and the $31,D40 00 
Decatur, IL Internet 

Decatur Public Library No 170(c)(1) government unit to expand public access to computers and the $15,68500 
Decatur, IL Internet 

Decatur Public Library No 170(c)(1) government unit to expand public access to computers and the $18,42700 

Decatur, IN Internet 

Deckerville Public Library No 170(c)(1) government unit to expand public access to computers and the $60000 
Deckerville, MI Internet 

Deepam Educational Society for Health No Foreign Organization (ER) to support the reproductive health program in $360,64000 
AJwarpet, Chennal, India India 

Defiance Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Defiance, OH Internet 

Dekalb Public Library No 170(c)(1) government unit to expand public access to computers and the $14,99500 
Dekalb, IL Internet 



Denmark Public Library No 170(c)(1) government unit to expand public access to computers and the $7,90000 
Denmark, ME Internet 

Didymus Thomas Memorial Library No 170(c)(1) government unit to expand public access to computers and the ($1,650.00) 

Remsen, NY Internet 

Dimmick Memorial Library No 501(c)(3) public charity to expand public access to computers and the $11,37500 
Jim Thorpe, PA Internet 

Dimmit County Public Library No 170(c)(1) government unit to expand public access to computers and the ($3,049 68) 

Camzo Springs, TX Internet 

Direccion de Sibliotecas, Archrvos y Museos-(DISAM) No Foreign Government to provide public access to computers and $9,284,339 00 

Santiago, Chile Internet access to libraries in Chile 
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Delaware County District Library No 170(c)(1) government unit to expand public access to computers and the $16,70800 
Delaware, OH Internet 

Delaware Department of Education No 170(c)(1) government unit to provide superintendents and principals from $157,SOOOO 
Dover, DE public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

Delphi Public Library No 170(c)(1) government unit to expand public access to computers and the $16,70800 
Delphi, IN Internet 

Delta County Public Library District No 170(c)(1) government unit to expand public access to computers and the $42,80000 
Delta, CO Internet 
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Discovery Institute No 501(c)(3) public charity to support the Cascadia Transportation Initiative $1,000,000 00 
Seattle, WA 

Dixon Public Library No 170(c)(1) government unit to expand public access to computers and the $14,99500 
Dixon, IL Internet 

Diff International, Inc No 501(c)(3) public charity to provide services in social marketing in $4,500,000 00 
Washington , DC Indonesia 

Dodge Memorial Public Library District No 170(c)(1) government unit to expand public access to computers and the $7,36000 
Olive Branch, IL Internet 

Dolores County School/Public Library/Dave Creek No 170(C)(1) government unit to expand public access to computers and the $10,52900 
Dove Creek, CO Internet 

Dolores Public Library District (Montezuma) No 170(c)(1) government unit to expand public access to computers and the $7,72400 

Dolores, CO Internet 

Dolton Public Library District No 170(c)(1) government unit to expand public access to computers and the $11,37500 
Dolton, IL Internet 

Dongola Public Library District No 170(c)(1) government unit to expand public access to computers and the $7,36000 
Dongola, IL Internet 

Domphan-Ripley County Library District No 170(c)(1) government unit to expand public access to computers and the $18,30300 

Doniphan, MO Internet 

Dorcas Library Association No 501(c)(3) public charity to expand public access to computers and the $5,01900 
Prospect Harbor, ME Internet 



Grantee Name and Address individual? Foundation Status Pulpose Amount 

Douglas County Library No 170(c)(1) government unit to expand public access to computers and the $16,43100 
Alexandria, MN Internet 

Duke University 
Durham, NC 

Duke University 
Durham, NC 

Dulany Library 
Salisbury, MO 

Duluth Public Library 
Duluth, MN 

Statement 20a 
(ER)= Expenditure Responsibility 

a 

$39,02600 No 170(c)(1) government unit to expand public access to computers and the 
Internet 

Page440199 

a A 

Dr . Samuel L. Bossard Memorial Library 
Gallipolis, OH 

Dr . Shaw Memorial Library 
Mount Vernon, ME 

Dry Point Township Library 
Cowden, IL 

Dublin Public Library 
Dubin, IN 

Dubois Public Library 
Dubois, PA 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

No 501(c)(3) public charity 

No 501(c)(3) public charity 

No 170(c)(1) government unit 

to expand public access to computers and the 
Internet 

to expand public access to computers and the 
Internet 

to expand public access to computers and the 
Internet 

to expand public access to computers and the 
Internet 

to expand public access to computers and the 
Internet 

for general support 

to support the scholarship endowment for future 
women athletes at Duke University 

to expand public access to computers and the 
Internet 

$18,70300 

$5,01900 

$10,41000 

$18,35800 

$15,38100 

$25,00000 

$3,00000 

$4,38500 
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Dunklin County Library No 170(c)(1) government unit to expand public access to computers and the $73,90000 
Kennett, MO Internet 

DuPage Library System No 170(c)(1) government unit to expand public access to computers and the $2,18000 
Geneva,IL Internet 

Duquom Public Library No 170(c)(1) government unit to expand public access to computers and the $14,99500 
Duquoin, IL Internet 

Durango Public Library No 170(c)(1) government unit to expand public access to computers and the $71,79100 
Durango, CO Internet 

Dyckman Free Library No 170(c)(1) government unit to expand public access to computers and the $7,65500 
Sleepy Eye, MN Internet 

Dyer Library Association No 501(c)(3) public charity to expand public access to computers and the $17,39500 

Saco, ME Internet 

Earl Township Public Library No 170(c)(1) government unit to expand public access to computers and the $12,27400 

Eadvflle, IL Internet 

Early Head Start Family Center of Portland No 501(c)(3) public charity to develop a Garden Park Play Area $2S,00000 
Portland, OR 

East Alton Public Library District No 170(c)(1) government unit to expand public access to computers and the $11,37500 
East Alton, IL Internet 

East Central Regional Library No 170(c)(1) government unit to expand public access to computers and the $102,42100 
Cambridge, MN Internet 



East Cheyenne County Library District No 170(c)(1) government unit to expand public access to computers and the $7,65500 
Cheyenne Wells, CO Internet 

East Chicago Public Library No 170(c)(1) government unit to expand public access to computers and the $120,10600 
East Chicago, IN Internet 

East Cleveland Public Library No 170(c)(1) government unit to expand public access to computers and the $115,19900 
East Cleveland, OH Internet 

East Dubuque District Library No 170(c)(1) government unit to expand public access to computers and the $11,51600 

East Dubuque, IL Internet 

East Grand Forks Public Library No 170(c)(1) government unit to expand public access to computers and the $7,65500 

East Grand Forks, MN Internet 

East Moline Public Library No 170(c)(1) government unit to expand public access to computers and the $16,59500 
East Moline, IL Internet 

East Moline Public Library No 170(c)(1) government unit to expand public access to computers and the $31,04000 
East Moline, IL Internet 

East Morgan County Library District No 170(c)(1) government unit to expand public access to computers and the $9,00500 

Brush, CO Internet 

East Routt Library District No 170(c)(1) government unit to expand public access to computers and the $7,65500 

Steamboat Springs, CO Internet 
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East Central Regional Library System No 170(c)(1) government unit to expand public access to computers and the $2,50000 
Cambridge, MN Internet 
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East St . Louis Public Library No 170(c)(1) government unit to expand public access to computers and the $11,37500 
East St Louis, IL Internet 

Page 47 of 199 Statement 20a 
(ER)=Expenditure Responsibility 

East Valley School District #361 
Spokane, WA 

Easter Seals Washington 
Seattle, WA 

Eastmont School District #206 
East Wenatchee, WA 

Easton Area Public Library 
Easton, PA 

Easton Area Public Library 
Easton, PA 

Easton Area Public Library & District Center 
Easton, PA 

Eastport Public Library Association 
Eastport, ME 

Edinburgh Wright-Hageman Pubilc Library 
Edinburgh, IN 

Edmonds Community College Foundation 
Lynnwood, WA 

No 170(c)(1) government unit to support personalized learning environments $14,40000 
where all students achieve (Continuous 
Curriculum School) 

No 501(c)(3) public charity to support assistive technology programs for $235,85482 
people with disabilities in rural and underserved 
populations in Washington 

No 170(c)(1) government unit to support personalized learning environments $29,40000 
where all students achieve (Kenroy Elementary 
School) 

No 501(c)(3) public charity to expand public access to computers and the $35,15900 
Internet 

No 501(c)(3) public charity to expand public access to computers and the $31,04000 
Internet 

No 501(c)(3) public charity to expand public access to computers and the $2,18000 
Internet 

No 501(c)(3) public charity to expand public access to computers and the $7,90000 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $8,05800 
Internet 

No 501(c)(3) public charity to support the Center for Families capital $200,00000 
campaign 
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Edmonds School District No 170(c)(1) government unit to support personalized learning environments $131,60000 
Lynnwood, WA where all students achieve (Meadowdale 

Elementary School) 

Edmonds School District No 170(c)(1) government unit to support personalized learning environments $199,70900 
Lynnwood, WA where all students achieve (Mountlake Terrace 

High School) 

EdVisions, Inc. No 501(c)(3) public charity to develop a minimum of fifteen new schools $800,00000 
Henderson, MN over the next five years, create a network of 

these schools, and disseminate the successful 
practices of the New Country School and the 
network around the nation 

Edward Chipman Public Library No 170(c)(1) government unit to expand public access to computers and the $7,05900 
Momence, IL Internet 

Edwardsville Public Library No 170(c)(1) government unit to expand public access to computers and the $31,04000 
Edwardsville, IL Internet 

Edwardsville Public Library No 170(c)(1) government unit to expand public access to computers and the $11,37500 
Edwardsville, IL Internet 

El Centro de la Raza No 501(c)(3) public chanty for general support $25,00000 
Seattle, WA 

Elbert County Library District No 170(c)(1) government unit to expand public access to computers and the $11,21600 
Kowa, CO Internet 

ElderHealth Northwest No 501(c)(3) public charity to provide general support for the Elder Abuse $10,00000 
Seattle, WA and Neglect Prevention Project 
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Eldorado Memorial Public Library District No 170(c)(1) government unit to expand public access to computers and the $10,41000 
Eldorado, IL Internet 

Elizabeth Glaser Pediatric AIDS Foundation No 501(c)(3) public charity to support a forum, "Prevenbrig Mother-to-Child $10,00000 
Santa Monica, CA Transmission of HIV Making Programs Work" 

Elizabeth Glaser Pediatric AIDS Foundation No 501(c)(3) public charity to successfully implement interventions to $5,000,000 00 
Santa Monica, CA prevent mother to child transmission of HIV in 

developing countries, and to lay the foundation 
for more comprehensive care and support for 
families with HIV 

Elizabeth Titus Memorial Library No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Sullivan, IL Internet 

Elizabeth Township Library No 170(c)(1) government unit to expand public access to computers and the $5,02400 
Elizabeth, It. Internet 

Elkhart Public Library No 170(c)(1) government unit to expand public access to computers and the $35,06600 
Elkhart, IN Internet 

Elmore Public Library No 170(c)(1) government unit to expand public access to computers and the $5,62400 
Elmore, MIN Internet 

Elmwood Park Public Library No 170(c)(1) government unit to expand public access to computers and the $31,04000 
Elmwood Park, IL Internet 

Elwood Township Carnegie Library No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Ridge Farm, IL Internet 



Enosburgh Public Library No 170(c)(1) government unit to expand public access to computers and the $8,61900 
Enosburg Falls, VT Internet 

Enumclaw School District No 170(c)(1) government unit to support a collaborative induction model, $100,00000 
Enumclaw, WA professional development program, and 

placement of pre-service teachers in Enumclaw 
School District by Seattle Pacific University 

Enumclaw School District No 170(c)(1) government unit to improve teaching and learning by enhancing $673,64000 
Enumclaw, WA student access to technology 
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Ely Public Library No 170(c)(1) government unit to expand public access to computers and the $7,65500 
Ely, MN Internet 

Elyria Public Library No 170(c)(1) government unit to expand public access to computers and the $48,85400 
Elyria, OH Internet 

Emergency Food Network of Tacoma and Pierce County No 501(c)(3) public charity to expand the farm and cannery project $50,00000 
Lakewood, WA 

Emory University No 501(c)(3) public charity to improve the analytic capabilities of Epi Info $500,00000 
Atlanta, GA 

Endowment for Equal Justice No 501(c)(3) public charity for general support $250,00000 
Seattle , WA 

Engenderhealth Inc No 501(c)(3) public charity to support the Alliance for Cervical Cancer $2,288,208 39 
New York, NY Prevenbon 
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Equilibres et Populations No Foreign Organization (ER) to mobilize support in the French, European, $300,00000 
75007 Pans, France and global francophone communities for 

reproductive health and education activities 

Erie County Public Library No 170(c)(1) government unit to expand public access to computers and the $37,74500 
Ene, PA Internet 

Eric County Public Library No 170(c)(1) government unit to expand public access to computers and the $31,04000 
Erie, PA Internet 

Erie Public Library District No 170(c)(1) government unit to expand public access to computers and the $12,36000 

Erie, IL Internet 

Entrean Association in Greater Seattle No 501(c)(3) public charity to build a community center $50,00000 

Seattle, WA 

Euclid Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 

Eudid, OH 
Internet 

Eureka Public Library District No 170(c)(1) government unit to expand public access to computers and the $6,79000 

Eureka,IL Internet 

Evans Mills Public Library No 170(c)(1) government unit to expand public access to computers and the ($1,65000) 

Evans Mills, NY Internet 

Evans Public Library No 170(c)(1) government unit to expand public access to computers and the $14,99500 

Vandalia, IL 
Internet 

Evanston Public Library No 170(c)(1) government unit to expand public access to computers and the $19,30500 

Evanston, IL 
Internet 
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Evansville Public Library No 170(c)(1) government unit to expand public access to computers and the $8,70900 
Evansville, IL Internet 

Evansville-Vanderturgh Public Library No 170(c)(1) government unit to expand public access to computers and the $110,14800 
Evansville, IN Internet 

Eveleth Public Library No 170(c)(1) government unit to expand public access to computers and the $16,15500 
Eveleth, MN Internet 

Everett School District #2 No 170(c)(1) government unit to support personalized learning environments $22,25000 
Everett, WA where all students achieve (Emerson Elementary 

School) 

Evergreen School District #114 No 170(c)(1) government unit to support a collaborative induction model, $100,00000 
Vancouver, WA professional development programs, and 

placement of pre-service teachers in Evergreen 
School District in partnership with Washington 
State University 

Evergreen School District #114 No 170(c)(1) government unit to improve teaching and learning by enhancing $526,91100 
Vancouver, WA student access to technology 

Expanding the Circle of Excellence No Tax Status Pending (ER) to support the education summit $1,00000 
Bowie, MD 

Facing the Future: People and the Planet No 501(c)(3) public charity to support solutions-onented education and $50,00000 
Seattle, WA outreach programs on population and 

development issues 

Fair Haven Free Library No 170(c)(1) government unit to expand public access to computers and the $8,61900 
Fair Haven, Vr Internet 
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Fairfield County District Library No 170(c)(1) government unit to expand public access to computers and the $68,48200 
Lancaster, OH Internet 

Fairfield Public Library No 170(c)(1) government unit to expand public access to computers and the $10,41000 
Fairfield, IL Internet 

Fairmount Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Fairmount, IN Internet 

Fairport Harbor Public Library No 170(c)(1) government unit to expand public access to computers and the $8,05800 
Fairport Harbor, OH Internet 

Family Care Intematlonai, rnc No 501(c)(3) public charity to provide technical assistance and educational $2,021,384 00 
New York, NY resources to reduce maternal mortality through 

the promotion of skilled birth attendants at 
home deliveries 

Farmersville-Waggoner Public Library District No 170(c)(1) government unit to expand public access to computers and the $10,77000 
Farmersville, IL Internet 

Farmington Public Library No 170(c)(1) government unit to expand public access to computers and the $11,40000 
Farmington, ME Internet 

Farmington Public Library No 170(c)(1) government unit to expand public access to computers and the $11,37500 
Farmington, MO Internet 

Farmington Public Library District No 170(c)(1) government unit to expand public access to computers and the $10,83000 
Farmington, IL Internet 
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Fayette County Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Connersville, IN Internet 

Federal Way School District #210 No 170(c)(1) government unit to improve high school education and access to $36,72000 
Federal Way, WA higher education in Washington state through 

supporting school redesign, implementing early 
college awareness, and removing financial 
barriers (Harry 5 Truman High School) 

Federated States of Micronesia Department of Health, No Foreign Government to expand the availability of public access $82,45500 
Education & Social Affairs computing, and to provide access to the 
Palilar, Pohnpei, Federated States of Micronesia Internet and to digital information through the 

public library 

Feleti Barstow Public Library No 170(c)(1) government unit to expand the availability of public access $23,69000 
Pago Pago, American Samoa computing, and to provide access to the 

Internet and to digital information through the 
public library 

Fergus Falls Public Library No 170(c)(1) government unit to expand public access to computers and the $16,15500 
Fergus Falls, MN Internet 

Ferguson Municipal Public Library No 170(c)(1) government unit to expand public access to computers and the $14,99500 
Ferguson, MO Internet 

Ferndale School District #502 No 170(c)(1) government unit to support personalized leaming environments $27,00000 
Ferndale, WA where all students achieve (Horizon Middle 

School) 

Festus Public Library No 170(c)(1) government unit to expand public access to computers and the $11,37500 
Festus, MO Internet 

FilmAid No 501(c)(3) public chanty to support FilmAjd 2001 $7,50000 
Seattle, WA 



Statement 20a Page 55 of 199 

(ER)= Expenditure Responsibility 

0 0 0 

Grantee Name and Address Individual? Foundation Status Purpose Amount 

Findlay Hancock Crity Dist Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Findlay, OH Internet 

First Place No 501(c)(3) public charity to provide high quality computer equipment for $26,62900 
Seattle, WA the classroom, to purchase and install a 

computer lab in its new building at time of 
occupancy and to define required support 
services 

Flagg-Rochelle Public Library Distinct No 170(c)(1) government unit to expand public access to computers and the $14,99500 

Rochelle,IL Internet 

Flagler Community Library No 170(c)(1) government unit to expand public access to computers and the $5,62400 

Flagler, CO Internet 

Fleming Community Library No 170(c)(1) government unit to expand public access to computers and the $7,65500 

Fleming, CO Internet 

Flesh Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 

Piqua, OH Internet 

Fletcher Free Library No 170(c)(1) government unit to expand public access to computers and the $13,55000 

Burlington, Vr 
Internet 

Fletcher Memorial Library No 170(c)(1) government unit to expand public access to computers and the $8,55000 

Ludlow, VT Internet 

Flora Public Library No 170(c)(1) government unit to expand public access to computers and the $14,99500 
Flora, IL Internet 
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Florida Department of Education No 170(c)(1) government unit to provide superintendents and principals from $1,747,968 00 
Tallahassee, FL public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

Florida Departbrient of State No 170(c)(1) government unit to promote long-term sustainability of public $194,25000 
Tallahassee, FL access computing in public libranes and assist 

the State Library in meeting the ongoing 
information technology training needs of public 
libranes 

Florida State University Research Foundation No 501(c)(3) public charity to expand public access to computers and the $1,22051 
Tallahassee, FL Internet 

Florida State University Research Foundation No 501(c)(3) public charity to provide a one-time scholarship to a student $10,29300 
Tallahassee, FL attending Florida State University's School of 

Information Studies 

Fondulac Public Library District No 170(c)(1) government unit to expand public access to computers and the $19,89220 

East Peona, IL Internet 

Food Lifeline No 501(c)(3) public charity to collect and distribute safe, usable food to $10,00000 

Shoreline, WA food banks, meal programs and family shelters 

Ford City Public Library No 501(c)(3) public charity to expand public access to computers and the $11,48500 

Ford City, PA Internet 

Ford Heights Public Library District No 170(c)(1) government unit to expand public access to computers and the $10,47900 

Ford Heights, IL Internet 

Fort Collins Public Library No 170(c)(1) government unit to expand public access to computers and the $16,15500 

Fort Collins, CO Internet 
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Fort McDowell Mohave-Apache Community of the Fort No 7871 tribal government unit to provide public access computers and Internet $18,98366 
McDowell Indian Reservation connecbvity for the tribe 
Fort McDowell, AZ 

FosStars Institute No 501 (c)(3) public charity to donate office furniture to support their $1,12000 
Seattle, WA charitable activities 

Foster Parents Association of Washington State No 501(c)(3) public chanty to support the Foster Parent Liaison Program $60,00000 
Renton, WA 

Foundation Center No 501(c)(3) public charity for general support $175,00000 
New York, NY 

Foundation for Educational Administration, Inc. No 501(c)(3) public charity to provide superintendents and principals from $1,612,500 00 
Monroe Township, NJ public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

Foundation for the Improvement of Mathematics and No 501(c)(3) public chanty to support San Diego Unified School District' s $6,000,000 00 
Science Education Blueprint for Student Success 

San Diego, CA 

Four Star Public Library District No 170(c)(1) government unit to expand public access to computers and the $6,79000 

Mendon, IL Internet 

Fowler Public Library No 170(c)(1) government unit to expand public access to computers and the $4,90500 

Fowler, CO Internet 

Frank Berteth Berild Public Library No 170(c)(1) government unit to expand public access to computers and the $15,56400 
Benid, IL Internet 



Frenchmans Bay Library No 170(c)(1) government unit to expand public access to computers and the $7,96900 
East Sullivan, ME Internet 
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Frankfort Community Public Library No 170(c)(1) government unit to expand public access to computers and the $61,47600 
Frankfort, IN Internet 

Franklin County Library No 170(c)(1) government unit to expand public access to computers and the $25,50000 
Louisburg, NC Internet 

Franklin County Library System No 501(c)(3) public charity to expand public access to computers and the $2,18000 
Chambersburg, PA Internet 

Franklin County Library System No 501(c)(3) public charity to expand public access to computers and the $31,04000 
Chambersburg, PA Internet 

Franklin County Library System No 501(c)(3) public charity to expand public access to computers and the $79,00500 
Chambersburg, PA Internet 

Franklin Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Franklin, OH Internet 

Fred Hutchinson Cancer Research Center No 501(c)(3) public charity for general support $10,00000 
Seattle, WA 

Freeland Holmes Library No 170(c)(1) government unit to expand public access to computers and the $17,05000 
Oxford, ME Internet 

Freeport Public Library No 170(c)(1) government unit to expand public access to computers and the $11,37500 
Freeport, IL Internet 
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Friends of the Frederick Douglass Academy Inc No 501(c)(3) public charity to support model school program at FDA $15,00000 
New York, NY 

No 170(c)(1) government unit to expand public access to computers and the ($1,65000) 
Internet 

No Public Charity Affidavit of Equivalency to expand and enhance the Gente Joven $500,00000 
Program in the states of Sinaloa, Nayarit, and 
Coahuila 

No 501(c)(3) public charity for general support $50,00000 
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Friends of the Nelson Mandela Foundation 
Bellevue, WA 

Friends of Youth 
Redmond, WA 

Fulda Memorial Library 
Fulda, MN 

Fulton County Library 
Mcconnellsburg, PA 

Fulton County Public Library 
Rochester. IN 

Fulton Public Library 
Fulton, NY 

Fundacion Mexicana Para la Planecion Familiar (MEXFAM) 
-nalpan, Mexico 

Funders Concerned About AIDS, Inc. 
New York, NY 

FUNDEVI-Universidad cle Costa Rica 
San lose, Costa Rica 

No 501(c)(3) public charity to combat AIDS, improve immunization efforts $10fooofooo 00 
and develop models of educational excellence in 
South Africa 

No 501(c)(3) public charity to support the capital campaign for Griffin $100,00000 
Home, a residential treatment center for 
troubled adolescent boys 

No 170(c)(1) government unit to expand public access to computers and the $4,90500 
Internet 

No 501(c)(3) public charity to expand public access to computers and the $13,58000 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $34,47400 
Internet 

No Public Chanty Affidavit of Equivalency to support the Central American Center for 
Population Studies and Training 

$200,00000 
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Gail Borden Public Library District No 170(c)(1) government unit to expand public access to computers and the $19,30500 
Elgin, IL Internet 

Galatia Public Library District No 170(c)(1) government unit to expand public access to computers and the $7,36000 
Galatia, IL Internet 

Galax-Carroll Regional Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Galax, VA Internet 

Galesburg Public Library No 170(c)(1) government unit to expand public access to computers and the $14,99500 
Galesburg, IL Internet 

Galva Public Library District No 170(c)(1) government unit to expand public access to computers and the $10,41000 
Galva, IL Internet 

Gardiner Public Library No 170(c)(1) government unit to expand public access to computers and the $7,90000 

Gardiner, ME Intemet 

Garfield County Public Library Sys No 170(c)(1) government unit to expand public access to computers and the $22,37000 

New Castle, CO Internet 

Garnet A. Wilson Pi Of Pike Co No 170(c)(1) government unit to expand public access to computers and the $87o89200 

Waverly, OH Internet 

Gary Public Library No 170(c)(1) government unit to expand public access to computers and the $66oB3200 
Gary, IN Internet 

Gas City-Mill Township Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 

Gas Otyo IN Internet 
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Gatesville Public Library No 170(c)(1) government unit to expand public access to computers and the ($3,04968) 
Galesville, TX Internet 

Gay City Health Project No 501(c)(3) public charity to fund the Lifelong Learning project which will $10,00000 
Seattle, WA expand successful educational and health 

promotion programs 

Geauga County Public Library No 170(c)(1) government unit to expand public access to computers and the $16,70800 
Chardon, OH Internet 

Geneva Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Geneva,IN Internet 

Gentry County Library No 170(c)(1) government unit to expand public access to computers and the $8,00500 
Stanbe", MO Internet 

Georgetown Public Library No 170(c)(1) government unit to expand public access to computers and the $7,06600 

Georgetown, IL Internet 

Georgia Office of Public Library Services No 170(c)(1) government unit to promote long-term sustamability of public $146,95000 

Atlanta, GA access computing in public libraries and enable 
the State Library to meet the ongoing 
information technology training needs of public 
libraries 

German Masontown Pub Library No 501(c)(3) public charity to expand public access to computers and the $11,48500 

Masontown, PA Internet 

Gifts In Kind International No 501(c)(3) public charity to support expansion efforts $500,00000 
Fairfax, VA 



Global Alliance for TB Drug Development No 501(c)(3) public charity to develop new and effective anti-TB drugs $5,000,000 00 
New York, NY affordable worldwide through public-private 

partnerships 

Global Business Council on HrV and AIDS No 501(c)(3) public charity to promote the role of business in the global $500,00000 
New York, NY response to the HIV/AlDS epidemic 
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Gila River Indian Community of the Gila River Indian No 7871 tribal government unit to provide public access computers and Internet $8,34448 
Reservation connectrvity for the Untie 
Sacaton, AZ 

Gilbert Public Library No 170(c)(1) government unit to expand public access to computers and the $16,15500 
Gilbert, MN Internet 

Gillespie Public Library No 170(c)(1) government unit to expand public access to computers and the $13,92100 
Gillespie, IL Internet 

Gilpin County Public Library No 170(c)(1) government unit to expand public access to computers and the $4,90500 
Black Hawk, CO Internet 

Girard Township Library No 170(c)(1) government unit to expand public access to computers and the $7,36000 
Girard, IL Internet 

Glee Merritt Kelley Community Library No 170(c)(1) government unit to expand public access to computers and the $7,90000 
Wolcott, VT Internet 

Glenwood Public Library No 170(c)(1) government unit to expand public access to computers and the $7,93100 
Glenwood, MN Internet 
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Global Forum for Health Research No Public Charity Affidavit of Equivalency to support an initiative on public-private $1,000,000 00 
1215 Geneva, Switzerland partnerships for the promotion of global health 

equity 

Global Health Council, Inc No 501(c)(3) public charity to establish and implement the initial phase of $1,509,483 00 
Washington, DC the Gates Award for Global Health 

Global Health Council, Inc No 501(c)(3) public charity to support education and outreach on key health $150,00000 
Washington, DC issues related to the 2001 World Summit for 

Children 

Golconda Public Library No 170(c)(1) government unit to expand public access to computers and the $7,42900 
Golconda, IL Internet 

Goodiand-Grant Township Public Library No 170(c)(1) government unit to expand public access to computers and the $8,05800 
Goodland, IN Internet 

Goodrich Memorial Library No 170(c)(1) government urnt to expand public access to computers and the $19,95065 

Newport, Vr Internet 

Grand County Library District No 170(c)(1) government unit to expand public access to computers and the $22,96500 

Granby, CO Internet 

Grand Marais Public Library No 170(c)(1) government unit to expand public access to computers and the $4,90500 

Grand Marais, MN Internet 

Grand Prairie Of The West Public Library District No 170(c)(1) government unit to expand public access to computers and the $6,79000 

Virden, IL Internet 

Grand Rapids Area Library No 170(c)(1) government unit to expand public access to computers and the $16,15500 

Grand Rapids, MN Internet 



Grantee Name and Address IndIvidual? Foundation Status Purpose Amount 

Grand Tower Public Library No 170(c)(1) government unit to expand public access to computers and the $4,774 00 
Grand Tower, IL Internet 

No 170(c)(1) government unit to expand public access to computers and the $185,81600 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $2,50000 
Internet 
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Great River Regional Library System 
St Cloud, MN 
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Grand Valley Public Library 
Orwell, OH 

Granite City Public Library District 
Granite City, IL 

Grant Foundation 
Sarasota, FL 

Grantmakers for Education 
Portland, OR 

Graves-Hume Public Library District 
Mendota, IL 

Grayville Carnegie Public Library 
Grayville, IL 

Great Cranberry Library 
Cranberry Isles, ME 

Great River Regional Library 
St Cloud, MIN 

No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $11,37500 
Internet 

No 501(c)(3) public charity to develop integrated reproductive health $500,00000 
services for women in the Artiltionite valley of 
Haiti 

No 501(c)(3) public charity to support the annual conference in Seattle $10,00000 
October 1-3, 2001 

No 170(c)(1) government unit to expand public access to computers and the $20,06400 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $7,36000 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $5,15700 
Internet 
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Greater West Central Public Library District No 170(c)(1) government unit to expand public access to computers and the $31,10400 
Augusta, IL Internet 

Greene County Library System No 170(c)(1) government unit to expand public access to computers and the $41,65000 
Waynesburg, PA Internet 

Greene County Public Library No 170(c)(1) government unit to expand public access to computers and the $111,60000 
Xenia, OH Internet 

Greenfield Public Library No 170(c)(1) government unit to expand public access to computers and the $6,79000 

Greenfield, IL Internet 

Greensboro Free Library No 170(c)(1) government unit to expand public access to computers and the $11,041 00 

Greensboro, VT Internet 

Greensburg-Decatur County Contractual Public Library No 170(c)(1) government unit to expand public access to computers and the $8,70800 

Greensburg,lN Internet 

Greenup Township Carnegie Library No 170(c)(1) government unit to expand public access to computers and the $7,36000 
Greenup,IL Internet 

Greenville Area Public Library Association No 501(c)(3) public charity to expand public access to computers and the $11,73500 

Greenville, PA Internet 

Greenville Public Library No 170(c)(1) government unit to expand public access to computers and the $6,79000 

Greenville, IL Internet 

Griffin School District #324 No 170(c)(1) government unit to support personalized learning environments $35,71200 
Olympia, WA where all students achieve (Griffin School) 
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Gnggsville Public Library No 170(c)(1) government unit to expand public access to computers and the $11,71700 
Gnggsville, IL Internet 

Groton Free Public Library No 170(c)(1) government unit to expand public access to computers and the $8,61900 
Groton, VT Internet 

Grundy County Library No 170(c)(1) government unit to expand public access to computers and the $6,790 OG 
Trenton, MO Internet 
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Guilford Free Library 
Guilford, VT 

Guilford Memorial Library 
Guilford, ME 

Gunnison County Public Library 
Gunnison, CO 

H. F . Brigham Free Public Library 
Bakersfield, VT 

H. Leslie Perry Memorial Library 
Henderson, NC 

Halifax County Library System 
Halifax, NC 

Hamilton Public Library 
Hamilton, IL 

No 170(c)(1) government unit to expand public access to computers and the $14,20000 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $4,95000 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $15,31000 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $8,55000 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $3,06000 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $2,60000 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Internet 



Harmony Hill of Union No 501(c)(3) public charity to fund basic operations and program expansion $150,00000 

Union, WA 
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Hamlin Memorial Library No 501(c)(3) public charity to expand public access to computers and the $7,59000 
Smethport, PA Internet 

Hammond Public Library No 170(c)(1) government unit to expand public access to computers and the $51,15900 
Hammond, IN Internet 

Hancock Community Library No 170(c)(1) government unit to expand public access to computers and the $5,37400 

Hancock, MN Internet 

Hancock Free Public Library No 170(c)(1) government unit to expand public access to computers and the $5,66900 

Hancock, Vr Internet 

Hannibal Free Library No 170(c)(1) government unit to expand public access to computers and the ($1,65000) 
Hannibal, NY Internet 

Hannibal Free Public Library No 170(c)(1) government unit to expand public access to computers and the $14,99500 

Hannibal, MO Internet 

Hanover Township Library No 170(c)(1) government unit to expand public access to computers and the $7,36000 

Hanover, IL Internet 

Harbor-Topky Memorial Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 

Ashtabula Harbor, OH Internet 

Hardin Northern Public Library No 170(c)(1) government unit to expand public access to computers and the $8,05800 
Dunkirk, OH Internet 
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Harmony Public Library No 170(c)(1) government unit to expand public access to computers and the $7,65500 
Harmony, MN Internet 

Harnett County Public Library No 170(c)(1) government unit to expand public access to computers and the $9,40100 
Lillington, NC Internet 
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Harrington Library Association 
Hamngton, ME 

Harrisburg Public Library District 
Harnsburg, IL 

Hartford City Public Library 
Hartford City, IN 

Hartford Public Library District 
Hartford, IL 

Harvey Public Library District 
Harvey, IL 

Haskell Free Library 
Derby Line, VT 

Haston Library 
Franklin, VT 

Havana Public Library District 
Havana,11. 

No 501(c)(3) public charity to expand public access to computers and the $7,90000 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $15,24500 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $18,49600 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $4,38500 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $19,30500 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $5,66900 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $8,68800 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $10,41000 
Internet 
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Hawaii State Public Library System No 170(c)(1) government unit to expand public access to computers and the $2,18000 
Honolulu, HI Internet 
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Hawaii State Public Library System 
Honolulu, HI 

Hawaii State Public Library System 
Honolulu, HI 

Hawaii State Public Library System 
Honolulu, HI 

Hayner Public Library District 
Alton, IL 

Health Systems Trust 
Durban, South Africa 

Hearing, Speech ik Deafness Center 
Seattle, WA 

Hearing, Speech & Deafness Center 
Seattle, WA 

Heartland Regional Library 
Vienna, MO 

No 170(c)(1) government unit to expand public access to computers and the $8,90000 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $31,04000 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $297,66000 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $37,74500 
Internet 

No Public Chanty Afficlavit of Equivalency to support and evaluate LaveLife Health $4,000,000 00 
Adolescents HIV/AICS campaign to reduce 
incidence of HIV infection among young South 
Africans 

No 501(c)(3) public charity to build Views at Madison and provide services $331,13500 
to families in crisis during their period of 
transition to a more stable condition 

No 501(c)(3) public charity to renovate and expand the facility $250,00000 

No 170(c)(1) government unit to expand public access to computers and the $17,96500 
Internet 



Statement 20a Page 70 of 199 
(ER)=Expenditure Responsibility 

0 

Grantee filame and Address Indriqdual? Foundation status Purpose Amount 

Hegmbotharn Library No 170(c)(1) government unit to expand public access to computers and the $4,90500 
Holyoke, CO Internet 

Helen Keller International, Inc No 501(c)(3) public charity to expand trachoma elimination and support $1,087,294 00 
New York, NY programs in China, Burkina Faso, Cambodia, 

Mali, Morocco, Nepal, Niger, Tanzania, and Viet 
Nam 

Helen Keller International, Inc No 501(c)(3) public charity to rebuild infrastructure necessary to maintain $1,000,000 00 
New York, NY global health operations 

Helping Hand House No 501(c)(3) public charity to build Rural Bnght Futures and provide $260,00000 
Puyallup, WA services to families in crisis during their period of 

transition to a more stable condition 

Helping Hand of South Whidbey No 501(c)(3) public charity for general support $50,00000 
Langley, WA 

Henderson County Public Library District No 170(c)(1) government unit to expand public access to computers and the $10,41000 
Biggsville, IL Internet 

Henclerson-Nor'Wester Camp No 501(c)(3) public chanty to build a permanent dock facility $10,00000 
Lopez Island, WA 

Henry C Adams Memorial Library No 170(c)(1) government unit to expand public access to computers and the $6,79000 
PropheLstown, IL Internet 

Henry County Library No 170(c)(1) government unit to expand public access to computers and the $13,44000 
Clinton, MO Internet 
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Henry D Moore Library No 170(c)(1) government unit to expand public access to computers and the $7,96900 
Steuben, ME Internet 

Herbert Wescoat Memonaf Library No 170(c)(1) government unit to expand public access to computers and the $8,19600 
McArthur, OH Internet 

Hibbing Public Library 
Hibbing, MN 

Hickory County Library 
Hermitage, MO 

High Tech High Foundation 
San Diego, CA 

Highgate Public Library 
Highgate Center, VT 
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Heritage Trail Library System 
Shorewood, IL 

Herrick Township Public Library 
Herrick, IL 

Herrin City Library 
Herrin, IL 

Hershey Public Library 
Hershey, PA 

No 170(c)(1) government unit to expand public access to computers and the $2,18000 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $10,41000 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $14,99500 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $15,47800 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $55,18100 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Internet 

No 501(c)(3) public charity to develop HIgh Tech High in San Diego and $1,156,155 00 
replicate the program in n1ne other communities 

No 170(c)(1) government unit to expand public access to computers and the $8,61900 
Internet 
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Highland County District Library No 170(c)(1) government unit to expand public access to computers and the $73,43200 
Hillsboro, OH Internet 

Highwood Public Library No 170(c)(1) government unit to expand public access to computers and the $14,12392 
Highwood, IL Internet 

Hillsboro Public Library No 170(c)(1) government unit to expand public access to computers and the $10,41000 
Hillsboro, IL Intemet 

Hockinson School District #98 No 170(c)(1) government unit to support a collaborative induction model, $41,66600 
Brush Prairie, WA professional development programs, and 

placement of pre-service teachers in Hockinson 
School District in partnership with Washington 
State University 

Hockinson School District #98 No 170(c)(1) govemment unit to improve teaching and learning by enhancing $265,32500 
Brush Prairie, WA student access to technology 

Hodgkins Public Library Distinct No 170(c)(1) government unit to expand public access to computers and the $14,99500 
Hodgkins, IL Internet 

Holden Public Library No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Holden, MO Internet 

Holly Public Library No 170(c)(1) government unit to expand public access to computers and the $7,65500 
Holly, CO Intemet 

Holmes County Distinct Public Library No 170(c)(1) government unit to expand public access to computers and the $90,69700 
Millersburg, OH Internet 
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Homer Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Homer, OH Internet 

Hood Canal School District #404 No 170(c)(1) government unit to support components of a discipline-based arts $29,00000 
Shelton, WA education program 

Hoopeston Public Library District No 170(c)(1) government unit to expand public access to computers and the $10,41000 
Hoopeston, IL Internet 

Hopelink No 501(c)(3) public chanty to support the new Adelle Maxwell Child Care $50,00000 
Redmond, WA Center 

Hopi Tribe No 7871 tribal government unit to provide public access computers and Internet $18,77036 
Hotevilla, AZ connectivity for the tribe 

Hopi Tribe No 7871 tribal government unit to provide public access computers and Internet $29,27036 
Polacca, AZ connectivity for the tribe 

Hopi Tribe No 7871 tribal government unit to provide public access computers and Internet $18,77036 
Second Mesa, AZ connecbvity for the tnbe 

Hopi Tribe No 7871 tribal government unit to provide public access computers and Internet $18,77036 
Tuba City, AZ connecbvity for the tribe 

Hoqujam School District #28 No 170(c)(1) government unit to support personalized learning environments $20,25000 
Hoquiam, WA where all students achieve (Lincoln Elementary 

School) 

Hospitality House No 501(c)(3) public chanty to support a homeless shelter for women $40,00000 

Burien, WA 
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Housing Authority of Snohomish County No 170(c)(1) government unit to build Edmonds Highlands and provide $330,00000 
Everett, WA services to families in crisis during their period of 

transition to a more stable condition 

Housing Hope No 501(c)(3) public charity to build New Century House and provide $129,40000 
Everett, WA services to families in crisis during their period of 

transition to a more stable condition 

Housing Resources Board of Bainbridge Inter-Parish No 501(c)(3) public charity for general support $10,00000 
Bainbridge Island, WA 

Howard County District Library No 170(c)(1) government unit to expand public access to computers and the $10,41000 
Fayette, MO Internet 

Hoyt Lakes Public Library No 170(c)(1) government unit to expand public access to computers and the $7,65500 
Hoyt Lakes, MN Internet 

Hualapal Indian Tribe of the Hualapai Indian Reservation No 7871 tribal government unit to provide public access computers and Internet $18,77036 
Peach Springs, AZ connectivity for the Mbe 

Hudson Area Public Library District No 170(c)(1) government unit to expand public access to computers and the $11,37500 
Hudson,IL Intemet 

Hugo Public Library No 170(c)(1) government unit to expand public access to computers and the $5,62400 
Hugo, CO Internet 

Hunbngburg Public Library No 170(c)(1) government unit to expand public access to computers and the $16,70800 
Huntingburg, IN Internet 

Huntingdon County Library No 501(c)(3) public charity to expand public access to computers and the $29,60900 
Hunbngdon,PA Internet 
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Huntington City-Township Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Huntington, IN Internet 
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Hyconeechee Regional Library No 170(c)(1) government unit 
Hillsborough, NC 

Ida Public Library No 170(c)(1) government unit 
Belvidere, IL 

Ida Rupp Public Library No 170(c)(1) government unit 
Port Clinton, OH 

Idaho Association of School Administrators Inc . No 501(c)(6) business league (ER) 
Boise, ID 

Idaho Springs Public Library No 170(C)(1) government unit 
Idaho Springs, CO 

Idaho State Library No 170(c)(1) government unit 

Boise, ID 

IDSA Foundation No 501(c)(3) public charity 

New York, NY 

Illinois Prairie District Public Library No 170(c)(1) government unit 

Metamora, IL 

to expand public access to computers and the $3,50765 
Internet 

to expand public access to computers and the $14,99500 
Internet 

to expand public access to computers and the $18,35800 
Internet 

to provide superintendents and principals from $350,00000 
public and private schools access to quality 
leadership development focused on technology 
integrabon and whole systems change 

to expand public access to computers and the $7,65500 
Internet 

to provide funds for the promotion of long-term $61,20000 
sustainability of public access computing in 
public libraries and to assist the State Library In 
meeting the ongoing needs of public libraries for 
training in the use of information technology 
resources 

to support programs that improve the health $200,00000 
and welfare of youth 

to expand public access to computers and the $19,46000 
Internet 
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Illinois State Library No 170(c)(1) government unit to expand public access to computers and the $2,18000 
Springfield, IL Internet 

Illinois State University No 170(c)(1) government unit to provide superintendents and principals from $843,75000 
Normal, IL public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

lisley Public Library No 170(c)(1) government unit to expand public access to computers and the $17,05000 
Middlebury, VT Internet 

Indiana Department of Education No 170(c)(1) government unit to provide superintendents and principals from $708,27700 
Indianapolis, IN public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

Indiana Free Library No 501(c)(3) public charity to expand public access to computers and the $12,12000 
Indiana, PA Internet 

Indiana State Library No 170(c)(1) government unit to expand public access to computers and the $2,80000 
Indianapolis, IN Internet 

Indiana University No 170(c)(1) government unit to support the university's library internship $165,28540 
Bloomington, IN program 

Inclochmese Cultural and Service Center No 501(c)(3) public charity to create a multimedia computer lab for at-nsk $69,34889 
Tacoma, WA, youth and provide computer training and access 

for SE Asian/Pacific Islander immigrants in 
Tacoma 

Infectious Disease Research Institute No 501(c)(3) public charity to develop a vaccine for leishmaniasis $3,750,000 00 

Seattle, WA 
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Information & Referral - Volunteer Connection Inc No 501(c)(3) public charity to increase the training capacity of $153,95000 
Coeur d'Alene, ID neighborhood technology centers in Spokane 

and bring technology training directly into other 
low income community organizations 

initiative for a Competitive Inner City, Inc. No 501(c)(3) public charity for general support $250,00000 
Boston, MA 

Institute for Family Development No 501(c)(3) public charity to purchase and renovate new office space $200,00000 
Federal Way, WA 

Institute for Health Policy Analysis, Inc. No 501(c)(3) public charity to support the second phase of a program to $700,00000 
Washington, DC control tuberculosis In the areas of Ekaterinburg, 

Kazan, and Khabarovsk in Russia 

Institute for Rehabilitation, Research and Recreation, Inc. No 501(c)(3) public charity to improve the water supply and treatment $50,00000 
Pendleton, OR facilities of Meadowood Springs Speech and 

Hearing Camp 

Institute of American Indian Arts Foundation No 501(c)(3) public charity to support the Native American Access to ($49,774 61) 

Santa Fe, NM Technology internship program 

Instituter Chileno de Medicina Reproductiva No Foreign Organization (ER) to develop human resources for Reproductive $931,71900 
Santiago, Chile Health in Latin America 

Intercommunity Housing No 501(c)(3) public charity to support the second building phase of Lincoln $376,90700 
Seattle, WA Way Apartments, and serve families in crisis 

during their transition period 

International AIDS Trust No 501(c)(3) public charity to support the creation of the African First $980,00000 
Washington, DC Ladies Alliance Against AIDS 
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International Crisis Group No 501(c)(3) public charity to document the strong linkages between AIDS $55,00000 
Washington, DC and instability 

No Public Chanty Affidavit of Equivalency to strengthen reproductive health and education 
services and develop Gates Youth Centers for 
young people in nine South African communities 

No 501(c)(3) public charity to support research on Gender Equity in Sexual 
and Reproducbve Health in Latin America and 
the Caribbean 

to help rural communities in western 
Afghanistan survive the drought and prevent 
similar devastation in the future 

to help the most vulnerable Afghans survive by 
improving food secunty and basic living 
conditions for 750,000 of the most vulnerable 
families in the northern, western, and eastern 
regions of Afghanistan 

International Rescue Committee, Inc. 
New York, NY 
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International District Housing Alliance 
Seattle, WA, 

International Falls Public Library 
Int'l Falls, MN 

International HIV/AIDS Alliance 
Bnghton, United Kingdom 

International Institute of Rural Reconstruction 
New York, NY 

International Planned Parenthood Federation 
London, United Kingdom 

international Planned Parenthood Federation 
New York, NY 

International Rescue Committee, Inc. 
New York, NY 

No 501(c)(3) public charity to support the housing search and stabilizabon 
services 

No 170(c)(1) government unit to expand public access to computers and the 
Internet 

No Public Charity Affidavit of Equivalency to build capacity for an effective and sustained 
community response to HIV focused on high-risk 
groups 

No 501(c)(3) public charity to build constituencies in family planning 

No 501(c)(3) public charity 

No 501(c)(3) public charity 

$75,00000 

$16,15500 

$10,000,000 00 

$76S,72400 

$968,39600 

$594,00000 

$300,00000 

$500,00000 
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International Society for Infectious Diseases No 501(c)(3) public charity to support PrOMED-mail, an e-mail based $481,63800 
Boston, MA emerging disease detection and reporting system 

International Society for Techology in Education No 501(c)(3) public charity to support the Center for Applied Research in $350,00000 
Eugene, OR Educational Technology 

International Trachoma Initiative, Inc No 501(c)(3) public charity to eliminate blinding trachoma in 10 countries $4,000,000 00 
New York, NY and to further improve the tools For fighting 

trachoma 

International Tuberculosis Foundation, Inc. No 501(c)(3) public charity to establish, sustain and reproduce a system to $386,00000 
Chicago, IL monitor, diagnosis, and manage acute childhood 

respiratory diseases in Malawi 

International Vaccine Institute No 501(c)(3) public charity to develop, evaluate, and introduce vaccines $10,850,000 00 
Seoul, Korea against diseases of the most impoverished 

Int'l Bank for Reconstruction and Development No Executive Order to support the Global Alliance for Improved $10,000,000 00 
Washington, DC Nutrition (GAIN) 

Int'l Bank for Reconstruction and Development No Executive Order to improve the health of poor, and to protect the $560,00000 
Washington, DC poor from further impoverishment through illness 

Iowa State Department of Education No 170(c)(1) government unit to provide superintendents and principals from W3,000 00 
Des Moines, IA public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

Ira C Reed Public Library No 170(c)(1) government unit to expand public access to computers and the $7,11000 
Lafayette, IL Internet 



Isle La Motte Free Public Library No 170(c)(1) government unit to expand public access to computers and the $8,61900 
Isle La Motte, Vr Internet 

Ivanhoe Public Library No 170(c)(1) government unit to expand public access to computers and the $4,90500 
Ivanhoe, MN Internet 

3 R . Huffman Public Library No 170(c)(1) government unit to expand public access to computers and the $2,16265 
Hemphill, TX Internet 

Jackman Library Association No 501(c)(3) public charity to expand public access to computers and the $7,90000 
Jackman, ME Internet 

Jackson City Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Jackson, OH Internet 

Jackson County Library No 170(c)(1) government unit to expand public access to computers and the $20,21500 
Jackson, MN Internet 

Jackson County Public Library No 170(c)(1) government unit to expand public access to computers and the $43,12400 
Seymour, IN Internet 

Jackson County Public Library No 170(c)(1) government unit to expand public access to computers and the $5,30500 
Walden, CO Internet 
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Irion County Library No 170(c)(1) government unit to expand public access to computers and the ($1,01000) 
Mertzon, TX Internet 

Island Pond Public Library No 170(c)(1) government unit to expand public access to computers and the $5,66900 
Island Pond, VT Internet 
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Jacksonville Public Library No 170(c)(1) government unit to expand public access to computers and the $11,37500 
Jacksonville, IL Intemet 

James Memorial Library No 501(c)(3) public charity to expand public access to computers and the $11,69500 
Saint James, MO Internet 

James V. Brown Library No 501(c)(3) public charity to expand public access to computers and the $2,18000 
Williamsport, PA Internet 

Jaquith Public Library No 170(c)(1) government unit to expand public access to computers and the $5,19400 
Marshfield, VT Internet 

Jasonville Public Library No 170(c)(1) government unit to expand public access to computers and the $8,84600 
Jasonville, IN Internet 

Jay-Niles Memorial Library No 170(c)(1) government unit to expand public access to computers and the $17,05000 

North Jay, ME Internet 

Jefferson County Lib System No 170(c)(1) government unit to expand public access to computers and the $76,64700 

Brockway, PA Internet 

Jeffersonville Township Public Library No 170(c)(1) govemment unit to expand public access to computers and the $61,47600 

Jeffersonville, IN Internet 

Jennings County Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 

North Vernon, IN Internet 

Jerome Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 

Jerome, AZ Internet 
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lerseyville Public Library No 170(c)(1) government unit to expand public access to computers and the $16,90000 
Jerseyville, IL Internet 

Jesup Memorial Library No 170(c)(1) government unit to expand public access to computers and the $4,95000 
Bar Harbor, ME Internet 

3eudevine Memorial Library No 170(c)(1) government unit to expand public access to computers and the $8,55000 
Hardwick, VF Internet 

Jewish Family Service No 501(c)(3) public charity to expand the Morris Polack Food Bank $75,00000 
Seattle, WA 

licarilla Apache No 7871 tribal government unit to provide public access computers and Internet $10702 
Dulce, NM connectivity for the tribe 

Joeten-Kiyu Public Library No 170(c)(1) government unit to expand the availability of public access $58,72000 
Saipan, MP, Commonwealth of the Northern Mariana computing, and to provide access to the 
Islands Internet and to digital information through the 

public library 

John G. McCullough Free Library No 170(c)(1) government unit to expand public access to computers and the $19,88165 
North Bennington, Vr Internet 

John Mosser Public Library District No 170(c)(1) government unit to expand public access to computers and the $10,41000 
Abingdon, IL Internet 

John R Kauffman, Jr. Public Library No 501(c)(3) public charity to expand public access to computers and the $15,13300 
Sunbury, PA Internet 
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John Tomay Memorial Library No 170(c)(1) government unit to expand public access to computers and the $4,97400 
Georgetown, CO Internet 

Johns Hopkins University No 501(c)(3) public chanty to support the Alliance for Cervical Cancer $2,000,000 00 
Baltimore, MD Prevention 

Johnson County Public Library No 170(c)(1) government unit to expand public access to computers and the $26,41600 
Franklin, IN Internet 

Johnson Public Library No 170(c)(1) government unit to expand public access to computers and the $14,20000 
Johnson, VT Internet 

Johnston City Public Library No 170(c)(1) government unit to expand public access to computers and the $13,12500 

Johnston City, IL Internet 

Joliet Public Library No 170(c)(1) government unit to expand public access to computers and the $19,30500 

Joliet, IL Internet 

Jones Memorial Library No 170(c)(1) government unit to expand public access to computers and the $8,55000 
Orleans, VT Internet 

Joplin Public Library No 170(c)(1) government unit to expand public access to computers and the $11,37500 
Joplin, MO Internet 

Joseph R Palmer Family Memorial Library No 501(c)(3) public chanty to expand public access to computers and the $9,40400 

Elsberry, MO Internet 

JSZ Research & Training Insbtute, Inc No 501(c)(3) public charity to support reproductive health programs for $106,00000 

Arlington, VA refugees 
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Jubilee Women's Center No 501(c)(3) public charity for general support $54500 
Seattle, WA 
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Juniata County Library 
Mifflintown, PA 

Kaibab Band of Paiute Indian 
Pipe Spring, AZ 

Kankakee Public Library 
Kankakee,IL 

Kansas City Public Library 
Kansas City, MO 

Kansas Community Memorial Library 
Kansas,IL 

Kansas State Department of Education 
Topeka, KS 

Kate Love Simpson-Morgan County Library 
McConnelsville, OH 

KCTS Television 
Seattle, WA 

No 501(c)(3) public charity to expand public access to computers and the $15,13300 
Internet 

No 7871 tribal government unit to provide public access computers and Internet $18,77035 
connectivity for the tribe 

No 170(c)(1) government unit to expand public access to computers and the $16,84500 
Internet 

No 501(c)(3) public charity to expand public access to computers and the $86,41500 
Internet 

No 501(c)(3) public charity to expand public access to computers and the $5,02400 
Internet 

No 170(c)(1) government unit to provide superintendents and principals from $311,50000 
public and private schools access to quality 
leadership development focused on technology 
integration and whole systems change 

No 170(c)(1) government unit to expand public access to computers and the $26,16600 
Internet 

No 501(c)(3) public charity to support the conversion to digital broadcasting $3,848,667 00 
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Keewatin Public Library No 170(c)(1) government unit to expand public access to computers and the $7,65500 
Keewatin, MN Internet 

Keller Public Library No 170(c)(1) govemment unit to expand public access to computers and the $46,03500 
Dexter, MO Internet 

Kendallville Public Library No 170(c)(1) government unit to expand public access to computers and the $24,69300 
Kendallville, IN Internet 

Kennewick School District # 17 No 170(c)(1) government unit to improve teaching and learning by enhancing $1,394,457 00 
Kennewick, WA student access to technology 

Kennewick School District # 17 No 170(c)(1) government unit to support a collaborative induction model, $99,00000 

Kennewick, WA professional development program, and 
placement of pre-service teachers in Kennewick 
School District by Washington State University 

Kent Free Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 

Kent, OH Internet 

Kent School District #41S No 170(c)(1) government unit to improve high school education and access to $218,95000 
Kent, WA higher education in Washington state through 

supporting school redesign, implemenlong eady 
college awareness, and removing financial 
banners (Kent-Mendian High School) 

Kent School District #41S No 170(c)(1) government unit to support personalized learning environments $162,05900 

Kent, WA where all students achieve (Emerald Park 
Elementary School) 

Kent State University No 170(c)(1) govemment unit to support the university's library internship $129,78500 

Kent, OH program 
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Kentucky Department for Libraries & Archives No 170(c)(1) government unit to provide funds for the promotion of long-term $117,15000 
Frankfort, KY sustainability of public access computing in 

public libranes and to assist the State Library in 
meeting the ongoing needs of public libraries for 
training in the use of information technology 
resources 

Kentucky Department of Education No 170(c)(1) government unit to provide superintendents and principals from $828,41000 
Frankfort, KY public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

Kettle Falls School District #212 No 170(c)(1) government unit to support personalized learning environments $16,97400 
Kettle Falls, WA where all students achieve (Kettle Falls 

Elementary School) 

Kewanee Public Library Distinct No 170(c)(1) government unit to expand public access to computers and the $17,74500 
Kewanee, IL Internet 

Kewanna-Union Township Public Library No 170(c)(1) government unit to expand public access to computers and the $8,12700 

Kewanna, IN Internet 

Keystone Symposia on Molecular and Cellular Biology No 501(c)(3) public charity to support the "Gene-Based Vaccines $50,00000 
Westlake Village, CA Mechanisms, Delivery Systems and Efficacy" 

conference 

King County Law Library No 170(c)(1) government unit to establish a training center for public access to $36,89300 
Seattle, VIA computer and intemet legal research to foster 

citizen participation in the court system 

King County Library System Foundation No 501(c)(3) public charity to support outreach programs in King County $4,52000 

Issaquah, VIA 

Kingman-Millcreek Public Library No 170(c)(1) government unit to expand public access to computers and the $8,70800 
Kingman, IN Internet 
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Kingsville Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Kingsville, OH Internet 

Kinmundy Public Library No 170(c)(1) government unit to expand public access to computers and the $10,62800 

Kinmundy, IL Internet 

Kinney Public Library No 170(c)(1) government unit to expand public access to computers and the $4,90500 

Kinney, MN Internet 

Kinsman Free Public Library No 170(c)(1) government unit to expand public access to computers and the $16,70800 

Kinsman, OH Internet 

Kiowa County Public Library District No 170(c)(1) government unit to expand public access to computers and the $4,90500 

Eads, CO 
Internet 

Kitchigaml Regional Library No 170(c)(1) government unit to expand public access to computers and the $2,50000 

Pine River, MN 
Internet 

Kitchigarm Regional Library No 170(c)(1) government unit to expand public access to computers and the $28,71500 

Pine River, MIN Internet 

Kittitas School District #403 No 170(c)(1) government unit to improve high school education and access to $36,08000 
higher education in Washington state through 

Kithtas, WA supporting school redesign, implementing early 
college awareness, and removing IfInancial 
barriers (Kittitas High School) 

Klamath-Lake Counties Food Bank No 501(c)(3) public charity to provide back-to-school clothing and supplies $60,00000 

Klamath Falls, OR for children in the Klamath Basin who have been 
impacted by the economic cnsis 
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Klickitat School District #402 No 170(c)(1) government unit to support personalized learning environments $21,00000 
Klickitat, WA where all students achieve (VJjckitat School) 

KnowledgeWorks Foundation No 501(c)(3) public charity to dose the achievement gap and implement $1,883,634 00 
Cincinnati, OH systemic reform in Detroit, MI, Clevelend and 

Cincinnati, OH, East St Louis, IL, CJark County, 
NV, Boston, MA, Rochester, NY, and Compton, 
CA 

Knox County Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Vincennes, IN Internet 

Knoxville Public Library No 170(c)(1) government unit to expand public access to computers and the $7,36000 
Knoxville, IL Internet 

Kokomo-Howard County Public Library No 170(c)(1) government unit to expand public access to computers and the $17,60800 

Kokomo, IN Internet 

La Harpe Carnegie Public Library District No 170(c)(1) government unit to expand public access to computers and the $13,15692 
Laharpe,IL Internet 

La Porte County Public Library No 170(c)(1) government unit to expand public access to computers and the $26,41600 
La Porte, IN Internet 

La Veta Public Library District No 170(c)(1) government unit to expand public access to computers and the $46,68100 

La Veta, CO Internet 

Lackawanna County Library System No 501(c)(3) public chanty to expand public access to computers and the $68,45100 
Scranton, PA Internet 



Lake County Public Library No 170(c)(1) government unit to expand public access to computers and the $52,83200 

Merrillville, IN Internet 
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Lackawanna County Library System No 501(c)(3) public charity to expand public access to computers and the $3 1,D40 00 
Scranton, PA Internet 

LaCrescent Public Library No 170(c)(1) government unit to expand public access to computers and the $16,15500 
LaCrescent, MIN Internet 

Lafayette Public Library No 170(c)(1) government unit to expand public access to computers and the $16,15500 
Lafayette, CO Internet 

LaGrange County Public Library No 170(c)(1) government unit to expand public access to computers and the $52,57400 

LaGrange,IN Internet 

Lake Agassiz Regional Library No 170(c)(1) government unit to expand public access to computers and the $164,291 00 

Moorhead, MIN Internet 

Lake Agassiz Regional Library System No 170(c)(1) government unit to expand public access to computers and the $2,50000 

Moorehead, MN Internet 

Lake Benton Public Library No 170(c)(1) government unit to expand public access to computers and the $4,90500 

Lake Benton, MN Internet 

Lake City Public Library No 170(c)(1) government unit to expand public access to computers and the $4,90500 

Lake City, CO 
Internet 

Lake County Public Library No 170(c)(1) government unit to expand public access to computers and the $7,65500 

Leadville, CO Internet 
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Lake Washington School Distinct No 170(c)(1) government unit to support personalized learning environments $10,80000 
Kirkland, WA where all students achieve (Environmental and 

Adventure School) 

Lakeside School No 501(c)(3) public charity for general support $25,00000 
Seattle, WA 

Lakewood Public Library No 170(c)(1) government unit to expand public access to computers and the $23,95800 
Lakewood, OH Internet 

Lamar Public Library No 170(c)(1) government unit to expand public access to computers and the $16,15500 
Lamar. CO Internet 

Lamberton Public Library No 170(c)(1) government unit to expand public access to computers and the $7,65500 
Lamberton, MN Internet 

Lanark Public Library No 170(c)(1) government unit to expand public access to computers and the $7,20000 
Lanark, IL Internet 

Lane Public Library No 170(c)(1) government unit to expand public access to computers and the $35,06600 
Hamilton, OH Internet 

Lanesboro Public Library No 170(c)(1) government unit to expand public access to computers and the $5,25000 
Lanesboro, MIN Internet 

Lanpher Memorial Library No 170(c)(1) government unit to expand public access to computers and the $20,32200 
Hyde Park, Vr Internet 

Laplata Public Library No 170(c)(1) government unit to expand public access to computers and the $5,02400 
Laplata, MO Internet 
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Las Animas/Bent County Library No 170(c)(1) government unit to expand public access to computers and the $4,90500 
Las Animas, CO Internet 

No 170(c)(1) government unit Lasalle Public Library 
Lasalle, IL 

Laurelhurst Elementary School Parent Teachers Association No 501(c)(3) public charity 
Seattle, WA 

Lawrence County Library System No 501(c)(3) public charity 
New Castle, PA 

No 170(c)(1) government unit 
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Lawrence Public Library 
Fairfleld, ME 

Lawrenceburg Public Library 
Lawrenceburg, IN 

Lebanon County Library System 
Lebanon,PA 

Lebanon Public Library 
Lebanon,IL 

Lebanon Public Library 
Lebanon,IN 

Lebanon-Laclede County Library 
Lebanon, MO 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

No 501(c)(3) public chanty 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

to expand public access to computers and the $14,99500 
Internet 

to support the Laurelhurst Elementary $18,00000 
Technology Plan 

to expand public access to computers and the $26,37000 
Internet 

to expand public access to computers and the $7,90000 
Internet 

to expand public access to computers and the $61,75200 
Internet 

to expand public access to computers and the $12,12SOO 
Internet - 

to expand public access to computers and the $10,41000 
Internet 

to expand public access to computers and the $18,35800 
Internet 

to expand public access to computers and the $14,99500 
Internet 
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Leepertown Township Public Library No 170(c)(1) government unit to expand public access to computers and the $7,36000 
Bureau, IL Internet 

Legacy House/Intennational District Village Square No 501(c)(3) public charity to build a community center in the International $250,00000 
Association District Village Square 
Seatte, WA 

Lehighton Area Memorial Library No 501(c)(3) public charity to expand public access to computers and the $16,25000 
Lehighton, PA Internet 

Lenawee County Library No 170(c)(1) government unit to expand public access to computers and the ($1,73468) 
Adrian, MI Internet 

Leroy Public Library No 170(c)(1) government unit to expand public access to computers and the $7,65500 
Leroy, MN Internet 

Lewis B. Clark Library System No 170(c)(1) government unit to expand public access to computers and the $2,18000 

Edwardsville, IL Internet 

Lewis Library Of Glasgow No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Glasgow, MO Internet 

Lewiston Public Library No 170(c)(1) government unit to expand public access to computers and the $17,05000 
Lewiston, ME Internet 

Lewistown Carnegie Public Library District No 170(c)(1) government unit to expand public access to computers and the $7,36000 
Lewistown, IL Internet 
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Liberty Library Association No 501(c)(3) public charity to expand public access to computers and the $7,90000 
Liberty, ME Internet 

Library of Michigan No 170(c)(1) government unit to promote long-term sustainability of public $194,35000 
Lansing, MI access computing in public libraries and enable 

the State Library to meet the ongoing 
information technology training needs of public 
libraries 

Lifetime Advocacy Plus No 501(c)(3) public charity for general support $50,00000 
Seattle, WA 

Ligonier Public Library No 170(c)(1) government unit to expand public access to computers and the $8,05800 
Ligonier, IN Internet 

Lilac Blind Foundation No 501(c)(3) public charity to provide training on assistive technologies to $21,90466 
Spokane, WA blind and low vision residents of 19 Eastern 

Washington counties 

Lima Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Lima, CH Internet 

Limon Memorial Library No 170(c)(1) government unit to expand public access to computers and the $46,68100 
Limon, CO Internet 

Lincoln Library No 170(c)(1) government unit to expand public access to computers and the $58,12000 
Springfield, IL Internet 

Lincoln Memorial Llbrary No 170(c)(1) government unit to expand public access to computers and the $7,90000 
Lincoln, ME Internet 



Grantee Name and Address Individual? Foundation status Purpose Amount 

Lincoln Public Library District No 170(c)(1) government unit to expand public access to computers and the $25,13800 
Lincoln, IL Internet 

Lincoln Trail Libraries System No 170(c)(1) government unit to expand public access to computers and the $2,18000 
Champaign, IL Internet 

Litchfield Carnegie Public Library No 170(c)(1) government unit to expand public access to computers and the $15,59500 
Litchfleld, IL Internet 

Lithgow Public Library No 170(c)(1) government unit to expand public access to computers and the $17,05000 
Augusta, ME Internet 

Little Dixie Regional Libraries No 170(c)(1) government unit to expand public access to computers and the $67,37000 
Moberly, MO Internet 

Little Voice Productions Inc No 501(c)(3) public charity to support the production of the documentary $82,00000 
Denver, CO film entitled "Haiti's Small Miracles" 

Loaves and Fishes Centers, Inc . 
Portland, OR 

Logan County District Library 
Bellefontaine, OH 

Statement2ga 
(ER)= Expenditure Responsibility 

a 

No 170(c)(1) government unit 

Page .94 oft.99 

a a 

Livermore Public Library 
Livermore, ME 

Livingston County Library 
Chillicothe, MO 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

No 501(c)(3) public charity 

to expand public access to computers and the $17,OSOOO 
Internet 

to expand public access to computers and the $14,99500 
Internet 

to build a new centralized kitchen $500,00000 

to expand public access to computers and the $55,98200 
Internet 
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Logan-Hocking County District Library No 170(c)(1) government unit to expand public access to computers and the $26,41600 
Logan, OH Internet 

Logansport-Cass County Public Library No 170(c)(1) government unit to expand public access to computers and the $18,63400 
Logansport, IN Internet 

London Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
London, OH Internet 

Long Island Community Library No 170(c)(1) government unit to expand public access to computers and the $5,08800 
Long Island, ME Internet 

Longmont Public Library No 170(c)(1) government unit to expand public access to computers and the $60,28100 

Longmont, CO Internet 

Loogootee Public Library No 170(c)(1) government unit to expand public access to computers and the $8,05800 

Loogootee, IN Internet 

Lorain Public Library System No 170(c)(1) government unit to expand public access to computers and the $50,12400 

Lorain, OH Internet 

Lostant Community Library No 170(c)(1) government unit to expand public access to computers and the $12,26000 

Lostant, IL Internet 

Loudonville Public Library No 170(c)(1) government unit to expand public access to computers and the $16,91500 

Loudonville, CH Internet 



Grantee Name and Address Individual? Foundation Status Purpose Amount 

Louisiana Department of Education No 170(c)(1) government unit to provide superintendents and principals from $472,70100 
Baton Rouge, LA public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

Louisiana Library Foundation, Inc . No 501(c)(3) public charity to provide funds for the promotion of long-term $119,00000 
Baton Rouge, LA sustainability of public access computing in 

public libraries and to assist the State Library in 
meebng the ongoing needs of public libraries for 
training in the use of information technology 
resources 

Louisiana Public Library No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Louisiana, MO Internet 

No 170(c)(1) government unit 

170(c)(1) government unit to expand public access to computers and the $4,95000 
Internet 
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Loveland Public Library 
Loveland, CO 

Lovington Public Library District 
Lovington, IL 

Low Income Housing Institute 
Seattle, WA 

Lowell Public Library 
Lowell, IN 

Lubec Memorial Library 
Lubec, ME 

Ludden Memorial Library 
Dixfield, ME 

No 170(c)(1) government unit 

No 

No 

No 

No 

501(c)(3) public charity 

170(c)(1) government unit 

to expand public access to computers and the $16,15500 
Internet 

to expand public access to computers and the $6,79000 
Internet 

to build Meadowbrook View and provide services $645,95C 00 
to families in crisis during their penod of 
transition to a more stable condition 

to expand public access to computers and the $11,25800 
Internet 

170(c)(1) government unit to expand public access to computers and the $17,05000 
Internet 
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Lycoming County Library System No 501(c)(3) public charity to expand public access to computers and the $31,04000 
Williamsport, PA Internet 

Lycoming County Library System No 501(c)(3) public chanty to expand public access to computers and the $26,48000 
Williamsport, PA Internet 

Mabel Public Library No 170(c)(1) government unit to expand public access to computers and the $7,65500 
Mabel, MN Internet 

Mabton School District #120 No 170(c)(1) government unit to support a collaborative induction model, $41,70200 
Matiton, WA professional development programs, and 

placement of pre-service teachers in 
MabtonSchool District in partnership with 
Heritage College 

Mabton School District #120 No 170(c)(1) government unit to improve teaching and learning by enhancing $208,13744 
Mabton, WA student access to technology 

Matiton School District #120 No 170(c)(1) government unit to improve high school education and access to $9,02000 

Matiton, WA higher education in Washington state through 
supporting school redesign, implementing early 
college awareness, and removing financial 
barriers (Mabton High School) 

Macomb Public Library District No 170(c)(1) government unit to expand public access to computers and the $16,80200 
Macomb, I Intemet 

Macon Public Library No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Macon, MO Internet 

Madison County Public Library No 170(c)(1) government unit to expand public access to computers and the $5,60100 
Marshall, NC Internet 
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Madison Public Library No 170(c)(1) government unit to expand public access to computers and the $11,37500 
Madison, IL Internet 

Madison-Jefferson County Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Madison, IN Internet 

Magellan Foundation Inc No 501(c)(3) public charity to provide superintendents and principals from $2,725,700 00 
Latham, NY public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change (NY) 

Mahanoy City Public Library No 170(c)(1) government unit to expand public access to computers and the $11,69500 
Mahanoy City, PA Internet 

Maine Department of Education No 170(c)(1) government unit to provide superintendents and principals from $510,61000 
Augusta, ME public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

Maine Department of Education No 170(c)(1) government unit to support the Maine Learning Technology $1,000,000 00 
Augusta, ME Endowment A Teacher Leadership Pro]ect 

Maine State Library No 170(c)(1) government unit to expand public access to computers and the $44,02100 
Augusta, ME Internet 

Make A Wish Foundation of Alaska, Montana, Northern No S01(c)(3) public charity for general support $5,00000 
Idaho and Washington 
Seattle, WA 

Make A Wish Foundation of Alaska, Montana, Northem No 501(c)(3) public charity to match funds raised during the Wishmaker $49,25000 
Idaho and Washington Match segment of the Gala Auction 
Seattle, WA 



Grantee Name and A didiess Individual? Foundation Status Purpose Amount 

Malta Township Public Library No 170(c)(1) government unit to expand public access to computers and the $12,01400 
Malta, IL Internet 

Management Sciences for Health, Inc. No 501(c)(3) public charity to develop pilot reproductive health programs in $994,00000 
Boston, MA urban, rural, and mountain tribal environments 

in India 

Management Sciences for Health, Inc. No 501(c)(3) public charity to establish the Strategies for Enhancing Access $6,108,949 00 
Boston, MA to Medicines program to provide sustainable 

access to priority drugs, vaccines and essential 
health commodities in underserved areas 

Mancos Public Library No 170(c)(1) government unit to expand public access to computers and the $7,65500 
Marcos, CO Internet 

Manito Public Library District No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Manito, IL Internet 

Manitou Springs Public Library No 170(c)(1) government unit to expand public access to computers and the $16,15500 
Manitou Springs, CO Internet 

Mansfield-Richland County Public Library No 170(c)(1) government unit to expand public access to computers and the $129,45800 
Mansfield, OH Internet 

Manzanola Public Library No 170(c)(1) government unit to expand public access to computers and the $7,65500 
Manzanola, CO Internet 

Marceline Carnegie Library No 170(c)(1) government unit to expand public access to computers and the $6,79000 

Marceline, MO Internet 
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Margaret Cooper Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Linton, IN Internet 

Margaret Reaney Memorial Library No 170(c)(1) government unit to expand public access to computers and the ($10,300 00) 
St Johnsville, NY Internet 

Manenville Area Library No 170(c)(1) government unit to expand public access to computers and the $4,70500 
Manenville, PA Internet 

Marion Carnegie Library No 170(c)(1) government unit to expand public access to computers and the $14,99500 
Marion, IL Internet 

Marion Public Library No 170(c)(1) government unit to expand public access to computers and the $61,47600 
Marion, IN Internet 

Marlssa Area Public Library District No 170(c)(1) govemment unit to expand public access to computers and the $10,41000 
Manssa, IL Internet 

Marseilles Public Library No 170(c)(1) government unit to expand public access to computers and the $7,37800 
Marseilles, IL Internet 

Marshall Public Library No 170(c)(1) government unit to expand public access to computers and the $11,65100 

Marshall, MO Internet 

Marshall-lyon County Library No 170(c)(1) government unit to expand public access to computers and the $21ol)6000 
Marshall, MN Internet 

Martin County Library No 170(c)(1) government unit to expand public access to computers and the $57,79700 
Fairmont, MN Internet 
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Marton Library Association No 501(c)(3) public charity to expand public access to computers and the $2,18000 
York, PA Internet 

Martin Township Public Library No 170(c)(1) government unit to expand public access to computers and the $8,00500 
Colfax, IL Internet 

Martins Ferry Public Library No 170(c)(1) government unit to expand public access to computers and the $123,00600 
Marbns Ferry, CH Internet 

Martinsville Public Ubrary Distinct No 170(c)(1) government unit to expand public access to computers and the $10,61700 
Martinsville, IL Internet 

Mary E. Seymour Memorial Free Library No 170(c)(1) government unit to expand public access to computers and the ($1,65000) 
Stockton, NY Internet 

Mary Lou Johnson-Hardin Cnty District Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 

Kenton, OH Internet 

Mary Queen of Viet-Nam Church No 501(c)(3) public charity to support the computer lab $7,50000 
New Orleans, LA 

Mary S Biesecker Pub Library No 501(c)(3) public charity to expand public access to computers and the $18,50600 
Somerset, PA Internet 

Maryland State Department of Education No 170(c)(1) government unit to provide superintendents and principals from $300,00000 

Baltimore, MD public and private schools access to quality 
leadership development focused on technology 
integration and whole systems change 
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Maryville Public Library No 170(c)(1) government unit to expand public access to computers and the $14,99500 
Maryville, MO Internet 

Mascoutah Public Library No 170(c)(1) government unit to expand public access to computers and the $14,99500 
Mascoutah, IL Internet 

Mason City Public Library District No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Mason City, IL Internet 

Mason Memorial Public Library No 170(c)(1) government unit to expand public access to computers and the $13,92100 
Buda, IL Internet 

Massachusetts Elementary School Principals Education No 501(c)(3) public charity to provide superintendents and principals from $1,408,640 00 
Foundation public and private schools access to quality 
Marlborough, MA leadership development focused on technology 

integration and whole systems change 

Massillon Public Library No 170(c)(1) government unit to expand public access to computer5 and the $60,22400 
Massillon, OH Internet 

Matson Public Library No 170(c)(1) government unit to expand public access to computers and the $14,99500 
Princeton, IL Internet 

Mattoon Public Library No 170(c)(1) government unit to expand public access to computers and the $15,20200 
Mattoon, IL Internet 

Mayhew Library Assn No 170(c)(1) government unit to expand public access to computers and the $7,90000 
Addison, ME Internet 
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Maywood Public Library District No 170(c)(1) government unit to expand public access to computers and the $15,68500 
Maywood, IL Internet 

M-C River Valley Public Library District No 170(c)(1) government unit to expand public access to computers and the $7,49800 
Meredosia, IL Internet 

McGregor Public Library 
Highland Park, MI 

McKinley Memorial Library 
Niles, OH 

McKinley Public Library 
McKinley, MN 
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McArthur Library Association 
Biddeford, ME 

McCord Memorial Library 
North East, PA 

McCoy Memorial Library 
Mcleansboro, IL 

McDonald County Library 
Pineville, MO 

McDowell County Public Library 
Marion, NC 

No 501(c)(3) public charity to expand public access to computers and the $17,05000 
Internet 

No 501(c)(3) public charity to expand public access to computers and the $14,06500 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $22,7SO00 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $1,40200 
Internet 

No 170(c)(1) government unit to expand public access to computers and the ($4,642 00) 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $16,70800 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $8,30500 
Internet 
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Mead School District No 170(c)(1) government unit to support personalized learning environments $168,00000 
Mead, WA where all students achieve (Mead New School) 

Mead School District No 170(c)(1) government unit to support personalized learning environments $35,16800 
Mead, WA where all students achieve (Shiloh Hills 

Elementary School) 

Meadville Library Art and Historical Association No 501(c)(3) public charity to expand public access to computers and the $74,87000 
Meadville, PA Internet 

Medical Teams International, Inc. No 501(c)(3) public charity to send volunteer medical teams and supplies to $250,00000 
Bellevue, WA serve the most vulnerable in northern 

Afghanistan 

Medicines for Malaria Venture No Public Chanty Affidavit of Equivalency to promote the discovery and development of $5,000,000 00 
Geneva, Switzerland anti-malanal drugs 

Medina County District Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Medina, OH Internet 

Meeker Regional Library No 170(c)(1) government unit to expand public access to computers and the $4,90500 
Meeker, CO Internet 

Meigs County District Public Library No 170(c)(1) govemment unit to expand public access to computers and the $73,43200 
Pomeroy, OH Internet 

Melrose Park Public Library No 170(c)(1) government unit to expand public access to computers and the $15,68500 
Melrose Park, IL Internet 

Melton Public Library No 170(c)(1) government unit to expand public access to computers and the $16,70800 
French Lick, IN Internet 
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Melvin Public Library No 170(c)(1) government unit to expand public access to computers and the $4,70500 
Melvin, IL Internet 

Mercer Area Library No 501(c)(3) public charity to expand public access to computers and the $7,49800 
Mercer, PA Internet 

Mercer County Library No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Princeton, MO Internet 

Mercy Corps International No 501(c)(3) public charity to prevent the additional displacement of the $300,00000 
Portland, OR drought-affected populations in the Chora 

District of Afghanistan 

Mesa County Public Library District No 170(c)(1) government unit to expand public access to computers and the $56,58500 
Grand ]unction, CO Internet 

Mescalero Apache Tribe No 7871 tribal government unit to provide public access computers and Internet $16052 
Mescalero, NM connectivity for the tribe 

Mesquite Public Library No 170(c)(1) government unit to expand public access to computers and the $4,25000 
Mesquite, TX Internet 

Metropolis Public Library No 170(c)(1) government unit to expand public access to computers and the $14,99500 
Metropolis, IL Internet 

Metropolitan Library Service Agency No 170(c)(1) government unit to expand public access to computers and the $2,50000 
St Paul, MN Internet 

Mexico Free Public Library No 170(c)(1) government unit to expand public access to computers and the $17, 188 011 
Mexico, ME Internet 
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Mexico-Audram County Library No 170(c)(1) government unit to expand public access to computers and the $31,745 00 
Mexico, MO Internet 

No 501(c)(3) public charity to expand public access to computers and the $54,03000 
Internet 
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Michigan City Public Library 
Michigan City, IN 

Michigan Virtual University 
Lansing, MI 

Michigan Virtual University 
Lansing, MI 

Middlebury Community Library 
Middlebury, IN 

Middletown Free Public Library 
Middletown, OH 

Middletown Public Library 
Middletown, PA 

Mifflin County Library 
Lewistown, PA 

Milbridge Public Library 
Milbndge, ME 

No 170(c)(1) government unit to expand public access to computers and the $16,70800 
Internet 

No 501(c)(3) public charity to provide superintendents and principals from $1,992,500 00 
public and private schools access to quality 
leadership development focused on technology 
integration and whole systems change 

No 501(c)(3) public charity to support expansion of Michigan's capacity to $450,00000 
deliver technology integration training to 
classroom teachers 

No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $23,36600 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $16,89500 
Internet 

No 170(c)(1) government unit to expand public access to computers and the 
Internet 

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

$4,95000 
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Mildred Stevens Williams Memorial Library No 170(c)(1) government unit to expand public access to computers and the $7,90000 
Appleton, ME Internet 

Milford District Library No 170(c)(1) government unit to expand public access to computers and the $6,85900 
Mifford, IL Internet 

Millionair Club, Inc. No 501(c)(3) public charity for general support $30,00000 
Seattle, WA 

Milton Public Library No 501(c)(3) public charity to expand public access to computers and the $18,57500 
Milton, PA Internet 

Mineral-Gold Public Library District No 170(c)(1) government unit to expand public access to computers and the $10,86800 
Mineral, IL Internet 

Minerva Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Minerva, OH Internet 

Minneota Public Library No 170(c)(1) government unit to expand public access to computers and the $7,65500 
Minneota, MN Internet 

Minnesota Department of Children, Families & Learning No 170(c)(1) government unit to provide superintendents and principals from $767,00000 
Roseville, MN public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

Minnesota Library Development and Services No 170(c)(1) government unit to expand public access to computers and the $Z'500 00 
Roseville, MN Internet 
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Mishawaka-Penn Public Library No 170(c)(1) government unit to expand public access to computers and the $14,27500 
Mishawaka, IN Internet 

Mississippi County Library No 170(c)(1) government unit to expand public access to computers and the $13,58000 
Charleston, MO Internet 

Mississippi Department of Education No 170(c)(1) government unit to provide superintendents and pnircipals from $213,67600 
Jackson, MS public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

Mississippi Library Commission No 170(c)(1) government unit to assist the State Library Agency in promoting $118,80000 
Jackson, MS long-term sustainability of public access 

computing in public libraries 

Mississippi State Department of Education No 170(c)(1) government unit to support Mississippi's TeachNETT2 (T2T) $500,00000 
Jackson, MS Teacher Leadership Project 

Missouri River Regional Library No 170(c)(1) government unit to expand public access to computers and the $21,78500 
Jefferson CAty, MO Internet 

Missouri State Library No 170(c)(1) government unit to expand public access to computers and the $2,18000 
Jefferson City, MO Internet 

Mitchell Community Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Mitchell, IN Internet 

Moffat County Libraries No 170(c)(1) government unit to expand public access to computers and the $31,46500 
Craig, CO Internet 
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Moline Public Library No 170(c)(1) government unit to expand public access to computers and the $16,73300 
Moline, IL Internet 

Monessen Public Library No 501(c)(3) public charity to expand public access to computers and the $2,18000 
Monessen, PA Internet 

Monon Town &Township Public Library No 170(c)(1) government unit to expand public access to computers and the $8,05800 
Monon, IN Internet 

Monroe City Public Library No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Monroe City, MO Internet 

Monroe County Distnct Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Woodsfield, CH Internet 

Monroe County Public Library No 170(c)(1) government unit to expand public access to computers and the $22,30800 
Bloomington, IN Internet 

Monroe School District #103 No 170(c)(1) government unit to support personalized learning environments $77,62500 
Monroe, WA where all students achieve (Monroe High School) 

Monroe School District #103 No 170(c)(1) government unit to support personalized learning environments $92,40000 
Monroe, WA where all students achieve (Hidden River Middle 

School) 

Monson Public Library No 170(c)(1) government unit to expand public access to computers and the $5,01900 
Monson, ME Internet 



Statement 20a Page 110 of 199 
(ER)= Expenditure Responsibility 

Grantee Name andAddress Indirwdual? Foundation Status Purpose Amount 

Montana State Library No 170(c)(1) government unit to promote long-term sustainability of public $53,70000 
Helena, MT access computing in public libraries and enable 

the State Library to meet the ongoing 
information technology training needs of public 
libraries 

Monterey-Tippecanoe Township Public Library No 170(c)(1) government unit to expand public access to computers and the $8,05800 
Monterey, IN Internet 

Montezuma Public Library No 170(c)(1) government unit to expand public access to computers and the $8,19600 
Montezuma, IN Internet 

Montgomery City Public Library No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Montgomery City, MO Internet 

Montgomery Co-Nornstown Public Library No 501(c)(3) public chanty to expand public access to computers and the $14,94500 
Norristown, PA Internet 

Montgomery Co-Nornstown Public Library No 501(c)(3) public charity to expand public access to computers and the $31,04000 
Norristown, PA Internet 

Montgomery County-Norristown Public Library No 501(c)(3) public charity to expand public access to computers and the $2,18000 
Norristown, PA Internet 

Monticello-Union Township Public Library No 170(c)(1) government unit to expand public access to computers and the $16,70800 
Monticello, IN Internet 

Montrose Library District No 170(c)(1) government unit to expand public access to computers and the $29,83400 
Montrose, CO Internet 
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Moore Memorial Library District No 170(c)(1) government unit to expand public access to computers and the $13,32500 
Hillsdale, IL Internet 

Moose Lake Public Library No 170(c)(1) government unit to expand public access to computers and the $7,65500 
Moose Lake, MN Internet 
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Morgan County Library 
Versailles, MO 

Morgan County Public Library 
Martinsville, IN 

Morgan Public Library 
Morgan, MN 

Morley Library 
Painesville, OH 

Morrill Memorial & Harris Library 
Strafford, VT 

Morris Public Library 
Moms, MN 

Marrisson-Reeves Library 
Richmond, IN 

Morristown Centennial Library 
Morrisville, Vr 

No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $7,65500 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $16,70800 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $8,96900 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $7,65500 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $33,04800 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $17,05000 
Internet 



Mount Pleasant Free Library Association, Inc. No 501(c)(3) public charity to expand public access to computers and the $11,37500 
Mount Pleasant, PA Internet 

Mount Sterling Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Mt Sterling, OH Internet 
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Morrisville Fir Lib Association No 170(c)(1) government unit to expand public access to computers and the $19,30500 
Morrisville, PA Internet 

Mound City Public Library No 170(c)(1) government unit to expand public access to computers and the $8,00500 
Mound City, MO Internet 

Mound City Public Library No 170(c)(1) government unit to expand public access to computers and the $7,36000 
Mound City, IL Internet 

Mounds Public Library No 170(c)(1) government unit to expand public access to computers and the $7,36000 
Mounds, IL Internet 

Mount Carmel Public Library No 170(c)(1) government unit to expand public access to computers and the $14o99500 
Mount Carmel, IL Internet 

Mount Carmel Public Library No 501(c)(3) public charity to expand public access to computers and the $11,94200 
Mt Carmel, PA Internet 

Mount Gilead Public Library No 170(c)(1) government unit to expand public access to computers and the $8,058 00 
Mt Gilead, OH Internet 

Mount Jewett Memorial Library No 170(c)(1) government unit to expand public access to computers and the $7,36000 
Mount Jewett, PA Internet 
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Mount Vernon School District #320 No 170(c)(1) government unit to support the development of personalized $53,15000 
Mount Vernon, WA learning environments where all students 

achieve at Madison Elementary School 

Mountain Iron Public Library No 170(c)(1) government unit to expand public access to computers and the $16,1SS00 
Mountain Iron, MN Internet 

Mountain Lake Public Library No 170(c)(1) government unit to expand public access to computers and the $7,65500 
Mountain Lake, MN Internet 

Mountain View Public Library No 170(c)(1) government unit to expand public access to computers and the $10,41000 
Mountain View, MO Internet 

Moxie Firecracker Inc. No For-profit organization (ER) to produce a two hour documentary examining $600,00000 
New York, NY the global AIDS crisis entitled Within Reach 

Hope for the Global AIDS Epidemic 

Mt . Olive Public Library No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Mount Olive, IL Internet 

Muir Library No 170(c)(1) government unit to expand public access to computers and the $4,90500 
Winnebago, MN Internet 

Mukilteo School District #6 No 170(c)(1) government unit to improve high school education and access to $201,78400 
Everett, WA higher education in Washington state through 

supporting school redesign, implementing early 
college awareness, and removing financial 
barriers (Manner High School) 

Muncie Center Township Public Library No 170(c)(1) government unit to expand public access to computers and the $66,58200 
Muncie, IN Internet 
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Myers Memorial Library No 170(c)(1) government unit to expand public access to computers and the $11,03965 
Frewsburg, NY Internet 

Nancy L McConathy Public Library District No 170(c)(1) government unit to expand public access to computers and the $14,99500 
Sauk Village, IL Internet 

Nashville Public Library No 170(c)(1) government unit to expand public access to computers and the $8,89000 
Nashville, IL Internet 

National Academy of Sciences No 501(c)(3) public charity for general support $10,00000 
Washington, DC 

National Center for State Courts No 501(c)(3) public charity for general support $7,50000 
Williamsburg, PA 

National Council of La Raza No 501(c)(3) public chanty to develop a network of new charter schools $1,331,1544 00 
Washington, DC across the United States 

National Council on the Aging, Inc. No 501(c)(3) public charity to expand access of rural and homebound elders $189,14500 
Washington, DC to BenefitsCheckup, an on-line information 

services of public benefits in Washington State 

National Institute of Child Health and Human Development No 501(c)(3) public charity to support the Global Network for Maternal and $5,000,000 00 
Bethesda, MD Child Health, Population and Human 

Development 

National Public Radio No 501(c)(3) public charity to support coverage and increase understanding $270,50000 
Washington, DC of global health issues and crises 
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Muskingum County Library System No 170(c)(1) government unit to expand public access to computers and the $134,90800 
Zanesville, OH Internet 
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National Staff Development Council No 501(c)(3) public charity to identify best practices in our state leadership $150,00000 
Dallas, TX projects 

National Staff Development Council No 501(c)(3) public charity to convene a meeting for professional staff $11,00000 
Dallas, TX development directors in state departments of 

education in Dallas TX on February 26-27, 2001 

Navajo Nation No 7871 tribal government unit to provide public access computers and Internet $1,070,566 97 
Window Rock, NM connectivity for the tribe 

Navajo Nation No 7871 tribal government unit to provide public access computers and Internet $937,58800 
Window Rock, NM connectivity for the tribe 

Nebraska Department of Education No 170(c)(1) government unit to provide superintendents and principals from $438,27000 
Lincoln, NE public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

Neighborhood House Inc. No 501(c)(3) public charity to provide social and educational services to low- $25,00000 

Seattle, WA income residents in Seattle, Auburn and Kent 

Nelsonville Public Library No 170(c)(1) government unit to expand public access to computers and the $158,27400 

Nelsonville, OH Internet 

Neoga District Library No 170(c)(1) government unit to expand public access to computers and the $8,29000 
Neoga, IL Internet 

Neosho-Newton County Library No 170(c)(1) government unit to expand public access to computers and the $18,16500 
Neosho, MO Internet 

Statement 20a jPJffle 115 Of 199 
(ER)=Expenditure Responsibility 



Statement 20a Page 116 of 199 

(ER)= Expenditure Responsibility 

0 0 0 

Grantee Name and Address Individual? Foundation Status Purpose Amount 

Neponset Public Library No 170(c)(1) government unit to expand public access to computers and the $7,36000 
Neponset, IL Internet 

Nevada Public Library No 170(c)(1) government unit to expand public access to computers and the $46,03500 
Nevada, MO Internet 

Nevus Outreach, Inc. No 501(c)(3) public charity for general support $20,00000 
Lansing , MI 

New Albany-Floyd County Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
New Albany, IN Internet 

New Avenues for Youth, Inc. No 501(c)(3) public charity to build an education and employment training $50,00000 
Portland, OR facility for homeless youth 

New Castle Public Library No 170(c)(1) government unit to expand public access to computers and the $2,18000 

New Castle, PA Internet 

New Castle-Henry County Public Library No 170(c)(1) government unit to expand public access to computers and the $61,47600 

New Castle, IN Internet 

New Hampshire Department of Education No 170(c)(1) government unit to provide superintendents and principals from $308,75000 
Concord, NH public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

New Harmony Workingmen's Institute No 170(c)(1) government unit to expand public access to computers and the $8,05800 

New Harmony, IN Internet 
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New Horizons Ministries No S01(c)(3) public charity to purchase a drop in center for homeless youth $140,49000 
Seattle, WA 

New Mexico State Library No 170(c)(1) government unit to provide funds for the promotion of long-term $51,60000 
Santa Fe, NM sustainability of public access computing in 

public libraries and to assist the State Library in 
meeting the ongoing needs of public libraries for 
training in the use of information technology 
resources 

New Portland Community Library No 170(c)(1) government unit to expand public access to computers and the $5,01900 
North New Portland, ME Internet 

New Sharon Town Library No 170(c)(1) government unit to expand public access to computers and the $7,96900 
New Sharon, ME Internet 

New Technology Foundation No 501(c)(3) public charity to bring the first phase of the Western States $3,084,200 00 
Napa, CA New Technology Public School School system 

vision to reality over the next five years by 
opening ten new schools 

New Visions for Public Schools, Inc No 501(c)(3) public charity to create small high schools and redesign $2,000,000 ()0 
New York City, NY existing large high schools with special focus on 

the lowest performing high schools in New York 
city 

New York Blood Center, Inc. No 501(c)(3) public chanty to support the International Consortium for $1,000,000 00 
New York, NY Blood Safety 

New York Mills Public Library No 170(c)(1) government unit to expand public access to computers and the $4,90500 
New York Mills, MN Internet 

New York Times Neediest Cases Fund No 501(c)(3) public chanty to support the 9/11 Fund established for families $1,000,000 00 
New York , NY of the victims of the September I Ith terrorist 

attacks on the World Trade Center 
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Newcomerstown Public Library No 170(c)(1) government unit to expand public access to computers and the $8,19600 
Newcomerstown, OH Internet 

Newman Township Library No 170(c)(1) government unit to expand public access to computers and the $9,14300 
Newman, IL Internet 

Newport Public Library No 501(c)(3) public charity to expand public access to computers and the $10,41000 
Newport, PA Internet 

Newport-Vermillion County Library No 170(c)(1) government unit to expand public access to computers and the $25,23900 
Newport, IN Internet 

Newton County Public Library No 170(c)(1) qovemment unit to expand public access to computers and the $19,18500 
Lake Village, IN Internet 

Newton Public Library No 170(c)(1) government unit to expand public access to computers and the $7,42900 
Newton, IL Internet 

Nobles County Library No 170(c)(1) government unit to expand public access to computers and the $23,87900 
Worthington, MN Internet 

Nokomis Public Library No 170(c)(1) government unlt to expand public access to computers and the $6,79000 

Nokomis, IL Internet 

Nonprofits' Insurance Alliance of California No 501(c)(3) putillc charity to expand services $5,000,000 00 
Santa Cruz, CA 
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Nooksack Valley School District #506 No 170(c)(1) government unit to support a collaborative induction model, $37,25000 
Nooksack, WA professional development programs, and 

placement of pre-service teachers in Nooksack 
Valley School District in partnership with 
Western Washington University 

Nooksack Valley School Distinct #506 No 170(c)(1) government unit to improve teaching and learning by enhancing $316,80000 
Nooksack, WA student access to technology 

Noonday Community Library No 170(c)(1) government unit to expand public access to computers and the $2,39865 
Tyler, TX Internet 

Normal Memorial Library No 170(c)(1) government unit to expand public access to computers and the $8,05800 
Fayette, OH Internet 

Normal Public Library No 170(c)(1) government unit to expand public access to computers and the $14,99500 
Normal, IL Internet 

Norris City Memorial Public Library District No 170(c)(1) government unit to expand public access to computers and the $19,65800 
Noms City, IL Internet 

North Adams Community Memorial Library No 170(c)(1) government unit to expand public access to computers and the ($6,35400) 
North Adams, MI Internet 

North Chicago Public Library No 170(c)(1) government unit to expand public access to computers and the $20,09900 
North Chicago, IL Internet 

North Country Church No 501(c)(3) public charity to provide equipment for a portable dental clinic $46,08500 
Yacolt, WA for use in needy communities in Mexico 
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North Dakota Lead Center No 501(c)(3) public charity to provide superintendents and principals from $222,38000 
Bismarck, IND public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

North Hero Public Library No 170(c)(1) government unit to expand public access to computers and the $8,68800 
North Hero, VT Internet 

North Judson-Wayne Township Public Library No 170(c)(1) government unit to expand public access to computers and the $8,19600 
North Judson, IN Internet 

North Kansas City Public Library No 170(c)(1) government unit to expand public access to computers and the $10,41000 

North Kansas Oty, MO Internet 

North Kitsap School District No 170(c)(1) government unit to support personalized learning environments $124,54000 

Poulsbo, WA where all students achieve (David H Wolfle 
Elementary School) 

North Madison County Public Library System No 170(c)(1) government unit to expand public access to computers and the $32,42400 

Elwood, IN Internet 

North Mankato Taylor Library No 170(c)(1) government unit to expand public access to computers and the $16,15500 

N Mankato, MN Internet 

North Schuylkill Public Library Association No 170(c)(1) government unit to expand public access to computers and the $39,39400 

Frackville, PA Internet 

North Suburban Library System No 170(c)(1) government unit to expand public access to computers and the $2,18000 

Wheeling, IL 
Internet 
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Northeast Missouri Library Service No 170(c)(1) government unit to expand public access to computers and the $26,73500 
Kahoka, MO Internet 

Northern Arizona University No 170(c)(1) government unit to provide superintendents and principals from $1,800,000 00 
Flagstaff, AZ public and pnvate schools access to quality 

leadership development focused on technology 
integration and whole systems change 

Northern Chaffee County Library District No 170(c)(1) government unit to expand public access to computers and the $7,65500 
Buena Vista, CO Internet 

Northern Illinois Library System No 170(c)(1) government unit to expand public access to computers and the $2,18000 
Rockford, IL Internet 

Northfield Public Library No 170(c)(1) government unit to expand public access to computers and the $16,15500 
Northfield, MN Internet 

Northwest Children's Fund No 501(c)(3) public charity for general support $5,00000 
Seattle, WA 

Northwest Educational Service District 189 No 170(c)(1) government unit to provide tuition scholarships for successful $70,00000 
Mount Vernon, WA Teacher Leadership Program participants to earn 

their M Ed in learning and technology at 
Western Governors University 

Northwest Educational Service District 189 No 170(c)(1) government unit to support the Teacher Leadership Project $15,000,000 00 

Mount Vernon, WA 

Northwest Parkinsons Foundation No 501(c)(3) public charity to establish a Parkinson's care and treatment $50,00000 

Bellevue, WA center to serve the Northwest region 
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Northwest Regional Library No 170(c)(1) government unit to expand public access to computers and the $90,11100 
Thief River Falls, MN Internet 

Northwest Regional Library System No 170(c)(1) government unit to expand public access to computers and the $2,50000 
Thief River Falls, MN Internet 

Northwestern Band of Shoshone Nation of Utah No 7871 tribal government unit to provide public access computers and Internet $12,89292 
Brigham City, UT connectivity for the tribe 

Norwalk Public Library No 170(c)(1) government unit to expand public access to computers and the $16,91500 
Norwalk, OH Internet 

Norway Memorial Library No 170(c)(1) government unit to expand public access to computers and the $17,05000 
Norway, ME Internet 

Notus Public Library No 170(c)(1) government unit to expand public access to computers and the $65000 

Notus, ID Internet 

NPower No 501(c)(3) public chanty to provide technology assessment, training and $299,39800 
Seattle, WA implementation services to rural organizations 

and lead rural community technology capacity 
building efforts 

NPower No 501(c)(3) public charity to support creation of an NPower Toollut for Non- $200,00000 

Seattle, WA Profit Organizations 

Nucla Public Library No 170(c)(1) government unit to expand public access to computers and the $5,44300 
Nucla, CO Internet 
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Oak Hill Public Library No 170(c)(1) government unit to expand public access to computers and the $8,05800 

Oak Hill, OH Internet 

Oak Park Public Library No 170(c)(1) government unit to expand public access to computers and the $8,95400 

Oak Park, IL Internet 

Oakland City-Columbia Township Public Library No 170(c)(1) government unit to expand public access to computers and the $6,05800 

Oakland City, IN Internet 

Oakland Public Library No 170(c)(1) government unit to expand public access to computers and the $17,05000 

Oakland, ME 
Internet 

Oberlin Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 

Oberlin, OH 
Internet 

Odell Public Library District No 170(c)(1) government unit to expand public access to computers and the $9,93900 

Odell, IL 
Internet 

Odon Winkelpleck Public Library No 170(c)(1) government unit to expand public access to computers and the $8,05800 

Odon, IN 
Internet 

Oglesby Public Library District No 170(c)(1) government unit to expand public access to computers and the $14,99500 

Oglesby, IL 
Internet 

Ohio County Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 

Rising Sun, IN Internet 

Ohio Public Library District No 170(c)(1) government unit to expand public access to computers and the $7,11000 

Ohio, IL 
Internet 

Statement 20a 
Page 123 offY.9 

(ER)=Expenditure Responsibility 



Statement20a Page 124 of 199 
(ER)=Expenditure Responsibility 

Grantee Name andAddrLss lndiwdual? Foundation Status Purpose Amount 

Ohio SchoollNet No 170(c)(1) government unit to provide superintendents and principals from $1,187,988 00 
Columbus, OH public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

Ohio State Library No 170(c)(1) government unit to expand public access to computers and the $2,80000 
Columbus, OH Internet 

Oil Creek District Library Center No 170(c)(1) government unit to expand public access to computers and the $2,18000 
Oil City, PA Internet 

Oklahoma Department of Libraries No 170(c)(1) government unit to fund the promotion of long-term sustainability $84,45000 
Oklahoma Clty, OK of public access computing in public libraries and 

to assist the State Ubrary in meeting the 
ongoing needs of public libraries for training in 
the use of information technology resources 

Ola District No 170(c)(1) government unit to expand public access to computers and the ($1,04650) 

Ola, ID Internet 

old Town Public Library No 170(c)(1) government unit to expand public access to computers and the $17,05000 

Old Town, ME Internet 

Olmsted Public Library No 170(c)(1) government unit to expand public access to computers and the $7,36000 

Olmsted, IL Internet 

Olney Public Library No 170(c)(1) govemment unit to expand public access to computers and the $14,99500 

Olney, IL Internet 

Olympic Park Institute No 501(c)(3) public charity to support high quality environmental education $129,00000 

Port Angeles, WA programs 
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Onarga Community Public Library District No 170(c)(1) government unit to expand public access to computers and the $13,921 00 
Onarga, IL Internet 

Orange County Public Library No 170(c)(1) government unit to expand public access to computers and the $3,82100 
Orange, VA Internet 

Ordway Public Library No 170(c)(1) government unit to expand public access to computers and the $4,90500 

Ordway, CO Internet 

Oregon County Library District No 170(c)(1) government unit to expand public access to computers and the $26,24700 
Alton, MO Internet 

Oregon Museum of Science and Industry No 501(c)(3) public charity for general support $150,00000 

Portland, OR 

Orleans Town & Township Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 

Orleans, IN Internet 

Orono Public Library No 170(c)(1) government unit to expand public access to computers and the $17,05000 

Orono, ME Internet 

Orting School District No 170(c)(1) government unit to support personalized learning environments $25,40000 

Orting, WA where all students achieve (The Partnership 
School) 

Osgood Public Library No 170(c)(1) government unit to expand public access to computers and the $8,05800 

Osgood,IN Internet 

Our Lady of Lourdes Catholic Parish No 501(c)(3) public charity to construct new school and parish facilities $225,00000 

Denver, CO 



Paiute Indian Tribe of Utah No 7871 tribal government unit to provide public access computers and Internet $18,841 52 
Cedar City, UT connectivity for the tribe 
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Ouray Library District No 170(c)(1) government unit to expand public access to computers and the $4,90500 
Ouray, CO Internet 

Overlake Hospital Foundation No 501(c)(3) public charity for general support $5,00000 
Bellevue, WA 

Overlake Hospital Foundation No 501(c)(3) public charity to support the Overlake Hospital capital $1,000,000 00 
Bellevue, WA campaign 

Owatonna Public Library No 170(c)(1) government unit to expand public access to computers and the $7,65500 
Owatonna, MN Internet 

Owen County Public Library No 170(c)(1) government unit to expand public access to computers and the $8,05800 
Spencer, IN Internet 

Oxfam America No 501(c)(3) public charity to promote internationalism as a civic value $782,15200 

Boston, MA among American youth 

Ozark Regional Library No 170(c)(1) government unit to expand public access to computers and the $60,73500 
Ironton, MO Internet 

Pacific Crest Outward Bound School No 501(c)(3) public charity to support the Pinnacle Scholarship Program for $56,00000 
Portland, OR high-potential, low income youth in Washington 

state 

Page Ahead Children's Literacy Program No 501(c)(3) public charity for general support $25,00000 

Seattle, WA 
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Palestine Public Library District No 170(c)(1) government unit to expand public access to computers and the $10,19000 
Palestine, IL Internet 

Palmyra Bicentennial Public Library No 170(c)(1) government unit to expand public access to computers and the $10,41000 
Palmyra, MO Internet 

Pan American Health and Education Foundation No 501(c)(3) public charity to support the Alliance for Cervical Cancer $1,199,900 00 
Washington, DC Prevention 

Pan American Health and Education Foundation No 501(c)(3) public charity to support the Alliance for Cervical Cancer $2,618,300 40 
Washington, OC Prevention 

Pankhurst Memorial Library No 170(c)(1) government unit to expand public access to computers and the $8,84000 
Amboy, It. Internet 

Paoli Public Library No 170(c)(1) government unit to expand public access to computers and the $8,26500 
Paoli, IN Internet 

Parent Trust for Washington Children No 501(c)(3) public charity to support peer-to-peer support groups for $10,00000 

Seattle, WA teens and their parents to break the cycle of 
violence, neglect and social isolation hindering 
healthy adulthood 

Paris Carnegie Public Library No 170(c)(1) government unit to expand public access to computers and the $12,43000 
Paris, IL Internet 

Paris Public Library No 170(c)(1) government unit to expand public access to computers and the $17,05000 

South Pans, ME Internet 



Parlin-Ingersoll Public Library No 170(c)(1) government unit to expand public access to computers and the $11,37500 
Canton, IL Internet 

Partners in Population and Development No Foreign Organizabon (ER) to support the Global Training Program in $1,000,000 00 
Dhaka, Bangladesh Reproductive Health and Population A 

Framework of Enhanced South-to-South 
Cooperation 

Pascua Yaqui Tribe No 7871 tnbal government unit to provide public access computers and Intemet $17,321 55 
Guadalupe, AZ connectivity for the Lnbe 

Pascua Yaqui Tribe No 7871 tnbal government unit to provide public access computers and Internet $14,04901 
Tucson, AZ connectivity for the tnbe 

PATH No 501(c)(3) public charity to support family planning programs in China $4,470,004 00 

Seattle, WA 

PATH No 501(c)(3) public charity to support the elimination of epidemic meningitis $60,000,000 00 
Seattle, WA in Sub-Saharan Africa 

PATH No 501(c)(3) public chanty to improve reproductive health in developing $700,00000 
Seattle, WA countries 

PATH No 501(c)(3) public charity to support the Children's Vaccine Program $50,975,000 00 
Seattle, WA 
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Park Hills Public Library No 170(c)(1) govemment unit to expand public access to computers and the $11,44400 
Park Hills, MO Intemet 
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PATH No 501(c)(3) public charity to support the development of Ultra Rice $2,000,000 00 
Seattle, WA 

PATH No 501(c)(3) public charity to expand its product development and $1,000,000 00 
Seattle, WA introduction activities and increase the rate of 

progress with its current portfolio of affordable 
health technologies 

PATH No 501(c)(3) public charity to support the Malaria Vaccine Initiative $15,000,000 00 
Seattle, WA 

PATH No 501(c)(3) public charity to support the Alliance for Cervical Cancer $2,218,839 00 
Seattle, WA Prevention 

Pathfinder international No 501(c)(3) public charity to increase awareness of the need for $292,00000 
Watertown, MA reproductive health services for adolescents in 

India and improve the service capacity of local 
organizations 

Pathfinder Regional Library Service System No 170(c)(1) government unit to expand public access to computers and the $2,50000 

Grand Junchon, CO Internet 

Patoka Public Library No 170(c)(1) government unit to expand public access to computers and the $4,70500 

Patoka, IL Internet 

Patten Free Library No 170(c)(1) government unit to expand public access to computers and the $17,05000 

Bath, ME Internet 

Patterson Library No 170(c)(1) government unit to expand public access to computers and the $1,00000 

Westfield, NY Internet 
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Paulding County Carnegie Library No 170(c)(1) government unit to expand public access to computers and the $72,76565 
Paulding, OH Internet 

Paxton Carnegie Library No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Paxton, IL Internet 

Peace for the Streets by Kids from the Streets No 501(c)(3) public chanty for general support $15,00000 
Seattle , WA 

Pearl City Public Library District No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Pearl City, IL Internet 

Pediatric Interim Care Center No 501(c)(3) public charity to provide support for five drug addicted babies $25,00000 
Kent, WA 

Pekin Public Library No 170(c)(1) government unit to expand public access to computers and the $17,78964 
Pekin, IL Internet 

Pelican Rapids Public Library No 170(c)(1) government unit to expand public access to computers and the $8,00000 
Pelican Rapids, MN Internet 

Pembroke Township Public Library No 170(c)(1) government unit to expand public access to computers and the $8,70900 
Stanne, IL Internet 

Peninsula School District #401 No 170(c)(1) government unit to support personalized learning environments $44,76100 
Gig Harbor, WA where all students achieve (Vaughn Elementary 

School) 



Grantee Name and Address Individual? Foundation Status Purpose Amount 

Pennsylvania Department of Education No 170(c)(1) government unit to provide superintendents and principals from $1,666,000 00 
Harrisburg, PA public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 
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Penrose Community Library District No 170(c)(1) government unit 
Penrose, CO 

Peoria Public Library No 170(c)(1) government unit 
Peoria, AZ 

Peoria Public Library No 170(c)(1) government unit 
Peoria, IL 

Perham Public Library No 170(c)(1) government unit 
Perham, MN 

Perry County District Library No 170(c)(1) government unit 
New Lexington, OH 

Peru Public Library No 170(c)(1) government unit 
Peru, IL 

Peru Public Library No 170(c)(1) government unit 
Peru, IN 

Philanthropy Northwest No 501(c)(3) public charity 
Seattle, WA 
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to expand public access to computers and the $7,65500 
Internet 

to expand public access to computers and the ($4,45000) 
Internet 

to expand public access to computers and the $54,24000 
Internet 

to expand public access to computers and the $7,65SOO 
Internet 

to expand public access to computers and the $113,25600 
Internet 

to expand public access to computers and the $14,99500 
Internet 

to expand public access to computers and the $16,84600 
Internet 

for general operating support $25,00000 



Pioneerland Library System No 170(c)(1) government unit to expand public access to computers and the $257,21100 
Willmar, MN Internet 

Piper City Public Library District No 170(c)(1) government unit to expand public access to computers and the $8,00500 
Piper City, IL Internet 
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Phinney Neighborhood Association No 501(c)(3) public charity to paint the Phinney Neighborhood Center $42,00000 
Seattle . WA 

Pickaway County District Public Library No 170(c)(1) government unit to expand public access to computers and the $36,78500 
Circleville, OH Internet 

Piedmont Public Library No 170(c)(1) government unit to expand public access to computers and the $10,41000 
Piedmont, MO Internet 

Pierce Free Public Library No 170(c)(1) government unit to expand public access to computers and the ($2,74968) 
Pierce, ID Internet 

Pike County Public Library No 170(c)(1) government unit to expand public access to computers and the $16,42600 
Petersburg, IN Internet 

Pinckneyville Public Library No 170(c)(1) government unit to expand public access to computers and the $8,54000 

Pinckneyville, IL Internet 

Pine River Public Library District No 170(c)(1) government unit to expand public access to computers and the $14,03500 

Bayfield, CO Internet 

Pioneerland Library System No 170(c)(1) government unit to expand public access to computers and the $2,50000 
Willmar, PIN Internet 
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Pipestone Community Library No 170(c)(1) government unit to expand public access to computers and the $7,65500 
Pipestone, MN Internet 

Pittsfield Public Library No 170(c)(1) government unit to expand public access to computers and the $7,92800 
Pittsfield, IL Internet 

Pittsfield Public Library No 170(c)(1) government unit to expand public access to computers and the $7,90000 
Pittsfield, ME Internet 

Plains & Peaks Regional Library Service System No 170(c)(1) government unit to expand public access to computers arid the $2,50000 
Colorado Springs, CO Internet 

PLAN International No 501(c)(3) public charity to launch a global initiative to address the needs $10,000,000 00 
Warwick, RI of African children affected by HIV/AIDS and to 

mobilize resources 

Planned Parenthood Federation of America No 501(c)(3) public charity to support the Global Partners program $1,700,000 00 

New York, NY 

Planned Parenthood Federation of America No 501(c)(3) public charity to support the development and expansion of $1,000,000 00 
New York, NY the teenwire corn program 

Planned Parenthood of Central Washington No 501(c)(3) public charity to support the Walla Walla Clinic capital $75,00000 
Yakima, WA campaign 

Piano Public Library System No 170(c)(1) government unit to expand public access to computers and the ($13,570 00) 
Plano, TX Internet 

Plattelull Library No 170(c)(1) government unit to expand public access to computers and the $20000 
Modena, NY Internet 
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Plum Creek Library System No 170(c)(1) government unit to expand public access to computers and the $2,50000 
Worthington, MN Internet 

Plymouth House of Healing No 501(c)(3) public charity to renovate and expand a residential home for $50,00000 
Seattle, WA people suffering from mental illness 

No 170(c)(1) government unit to expand public access to computers and the 
Internet 

Population Communications International 
New York, NY 

Population Concern 
London, United Kingdom 

Population Concern 
London, United Kingdom 
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Plymouth Public Library 
Plymouth, IN 

Polk County Public Library 
Bolivar, MO 

Polo Public Library 
Polo, IL 

Pontiac Public Library 
Pontiac, IL 

Poplar Bluff Public Library 
Poplar Bluff, MO 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

to expand public access to computers and the 
Internet 

to expand public access to computers and the 
Internet 

to expand public access to computers and the 
Internet 

to expand public access to computers and the 
Internet 

No 501(c)(3) public charity to support entertainment-educabon programs 
that empower people to make informed 
individual choices 

No Public Chanty Affidavit of Equivalency to support the reproductive health needs of 
young people in Bolivia and Peru 

No Public Chanty Affidavit of Equivalency to expand the Andean initiative, designed to 
meet the reproductive health needs of young 
people across Bolivia and Peru 

$61,47600 

$21,78500 

$6,79000 

$14,99500 

$14,99500 

$1,000,000 00 

$149,00000 

$150,00000 
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Population Council, Inc. No 501(c)(3) public charity to support adolescent health and development $1,000,000 00 
New York, NY in developing countries 

Population Resource Center No 501(c)(3) public charity to provide a challenge grant to increase public $300,00000 
Princeton, NJ awareness of the relationship between 

population change and the well-being of the 
world's citizens 

Population Services International No 501(c)(3) public charity to support a program to empower African $1,000,000 00 
Washington, DC adolescents to protect their reproductive health 

Port Angeles School District #121 No 170(c)(1) government unit to improve teaching and learning by enhancing $780,00000 
Port Angeles, WA student access to technology 

Port Angeles School District #121 No 170(c)(1) government unit to support a collaborative induction model, $41,66700 
Port Angeles, WA professional development programs, and 

placement of pre-service teachers in Port 
Angeles School Distnct in partnership with the 
University of Washington 

Portage County District Library No 170(c)(1) government unit to expand public access to computers and the $98,19200 
Garrettsville, OH Internet 

Porter County Public Library System No 170(c)(1) government unit to expand public access to computers and the $61,47600 
Valparaiso, IN Internet 

Porter Memorial Library No 170(c)(1) govemment unit to expand public access to computers and the $7,90000 
Machias, ME Internet 

Portland House of Umoja, Inc. No 501(c)(3) public charity to support the After-School & Summer Rites of $50,00000 
Portland, OR passage Education (ROPE) program 



Portland State University No 170(c)(1) government unit to provide general operating support for $25,00000 
Portland, OR AWSEM, a program of Saturday Academy 

Portsmouth Public Library No 170(c)(1) government unit to expand public access to computers and the $113,16865 
Portsmouth, OH Internet 

Potomac Public Library No 170(c)(1) government unit to expand public access to computers and the $5,024 00 
Potomac, IL Internet 

Potter County Library System No 501(c)(3) public charity to expand public access to computers and the $33,66900 
Coudersport, PA Internet 

Pottsville Free Public Library No 501(c)(3) public charity to expand public access to computers and the $2,18000 
Pottsville, PA Internet 

Preble County District Library No 170(c)(1) government unit to expand public access to computers and the $61,48200 
Eaton, OH Internet 

President and Fellows of Harvard College No 501(c)(3) public charity to demonstrate an effective and transferable $9,787,362 00 
Boston, MA pmgram model (DOTS-Plus) for the control of 

multi-drug resistant tuberculosis in Peru and 
assist WHO/CDC in the development of an 
integrated strategy for global TB elimination 

President and Fellows of Harvard College No 501(c)(3) public charity for general support $50,00000 
Cambridge, MA 

Statement 20a PageJ36 of 199 
(ER) =Expenditure Responsibility 

a A a 

Grantee Name and Address Indliadual? Foundation Status Putpose Amount 

Portland Public Library No 170(c)(1) government unit to expand public access to computers and the $56,10000 
Portland, ME Internet 



Grantee Name and Address 1ndividual? Foundation Status Purpose Amount 

President and Fellows of Harvard College (Also known as No 501(c)(3) public charity to support The Change Leadership Group at $766,83600 
Harvard University) Harvard Graduate School of Education 
Cambridge, MA 

Preston Public Library No 170(c)(1) government unit to expand public access to computers and the $7,65500 
Preston, MIN Internet 

Price James Memorial Library No 170(c)(1) government unit to expand public access to computers and the $7,36000 
Tipton, MO Internet 

Princeton Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Princeton, IN Internet 

Proctor Library No 170(c)(1) government unit to expand public access to computers and the $17,30000 
Weathersfield, Vr Internet 

Project HOME No 501(c)(3) public charity to support the Project Home Gala berrefiting the $10,00000 
Philadelphia, PA Honickman Roberts Learning Center 

Prosser School District No 170(c)(1) government unit to support personalized learning environments $138,93800 
Prosser, WA where all students achieve (Prosser Heights 

Elementary School) 

Prosser School District No 170(c)(1) government unit to support personalized learning environments $16,60500 
Prosser, WA where all students achieve (Whitstmn 

Elementary School) 

Proyecto Bibliotecas Guatemala (Probigua) No Foreign Organization (ER) to support the 2001 Access to Learning Award $250,00000 
Antigua, Guatemala 
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Public Agenda Foundation, Inc No 501(c)(3) public charity to conduct two national opinion research studies $498,00000 
New York, NY on smaller schools 

Puebla of Nambe 
Santa Fe, NM 
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Public Health Institute 
Berkeley, CA 

Public Library Of Johnston Co & Smithfield 
Smithfield, NC 

Pueblo City-County Library District 
Pueblo, CO 

Pueblo of Acoma 
Pueblo of Acorna, NM 

Pueblo of Cochiti 
Cochiti Pueblo, NM 

Pueblo of Isleta 
Isleta Pueblo, NM 

Pueblo of Jemez 
Jemez Pueblo, NM 

Pueblo of Laguna 
Laguna, NM 

No 501(c)(3) public charity to support the International Family Planning $1,029,698 00 
Leadership Development Program 

No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $152,20500 
Internet 

No 7871 tribal government unit to provide public access computers and Internet $7,22152 
connectivity for the tribe 

No 7871 tribal government unit to provide public access computers and Internet $160S2 
connectivity for the tribe 

No 7871 tribal government unit to provide public access computers and Internet $16052 
connectivity for the tribe 

No 7871 tribal government unit to provide public access computers and Internet $16052 
connectivity for the tribe 

No 7871 tribal government unit to provide public access computers and Internet $7,221 52 
connectivity for the tribe 

No 7871 tribal government unit to provide public access computers and Internet $10702 
connectivity for the tribe 



Pueblo of Pajoaque No 7871 tnbal government unit to provide public access computers and Internet $53177 
Santa Fe, NM connectivity for the tribe 

Pueblo of San Felipe No 7871 tribal government unit to provide public access computers and Internet $10702 
San Felipe Pueblo, NM connectivity for the tribe 

Pueblo of San Ildefonso No 7871 tribal government unit to provide public access computers and Internet $10702 
Sante Fe, NM connectivity for the tribe 

Pueblo of San Juan No 7871 tribal government unit to provide public access computers and Internet $16052 
San Juan Pueblo, NM connectwity for the tribe 

Pueblo of Sandia No 7871 tribal government unit to provide public access computers and Internet $16052 
Bernalillo, NM connectivity for the tnbe 

Pueblo of Santa Ana No 7871 tribal government unit to provide public access computers and Internet $16052 
Bernalillo, NM connectivity for the tribe 

Pueblo of Santa Clara No 7871 tnbal government unit to provide public access computers and Internet $16052 
Espanola, NM connectroty for the tribe 

Pueblo of Santa Clara No 7871 tribal government unit to provide public access computers and Internet $3,40000 
Espanola, NM connectivity for the tribe 

Pueblo of Santo Domingo No 7871 tribal government unit to provide public access computers and Internet $10702 
Santo Domingo Pueblo, NM connectivity for the tribe 
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Pueblo of Picuris No 7871 tribal government unit to provide public access computers and Internet $10702 
Penasco, NM connectivity for the tribe 
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Pueblo of Zia No 7871 tribal government unit to provide public access computers and Internet $16052 
Zia Pueblo, NM connectivity for the tribe 

Pueblo of Zuni No 7871 tribal government unit to provide public access computers and Internet $36138 
Zuni Pueblo, NM connectivity for the tribe 

Puget Sound Blood Center No 501(c)(3) public charity to increase the availability of rare blood types to $250,00000 
Seattle, WA battle leukemia, sickle cell anemia, thalassernia 

and other fatal illnesses 

Pulaski County Library No 170(c)(1) government unit to expand public access to computers and the $24,95500 
Richland, MO Internet 

Pulaski County Public Library No 170(c)(1) government unit to expand public access to computers and the $16,11600 
Winamac, IN Internet 

Puskarich Public Library No 170(c)(1) government unit to expand public access to computers and the $69,G49 00 
Cadiz, OH Internet 

Putnam County Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Greencasde,IN Internet 

Putnam County Public Library No 170(c)(1) government unit to expand public access to computers and the $8,00500 
Unionville, MO Internet 

Putnam County Public Library District No 170(c)(1) government unit to expand public access to computers and the $28,57500 

Hennepin, IL Internet 

Puxico Public Library No 170(c)(1) government unit to expand public access to computers and the $6,79000 

Puxlco' MO Internet 
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Quechan Indian Tribe of the Fort Yuma No 7871 tnbal government unit to provide public access computers and Internet $17,321 53 
Yuma, AZ connectivity for the tribe 

Quechee Library Association No 170(c)(1) government unit to expand public access to computers and the $8,61900 
Quechee, VT Internet 

Queens University at Kingston Department of Financial No 501(c)(3) public charity to develop an anti-malaria therapy to prevent $255,00000 
Services the entry of the malarial parasite into the host 
Kingston, Ontano, Canada cells and times of infected humans 

Quincy Public Library No 170(c)(1) government unit to expand public access to computers and the $19,30500 
Quincy, IL Internet 

Quincy School District #144-101 No 170(c)(1) government unit to support personalized learning environments $25,65000 
Quincy, WA where all students achieve (Monument 

Elementary School) 

Rainier Prep No 501(c)(3) public charity to prepare talented minority students for $50,00000 

Seattle, WA academically challenging programs 

Rampart Library District No 170(c)(1) government unit to expand public access to computers and the $5,62400 
Woodland Park, CO Internet 

Ramsey Public Library No 170(c)(1) government unit to expand public access to computers and the $7,36000 
Ramsey, IL Internet 

Rangeley Public Library No 170(c)(1) government unit to expand public access to computers and the $4,95000 
Rangeley, ME Internet 
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Rangely Regional Library No 170(c)(1) government unit to expand public access to computers and the $4,90500 
Rangely, CO Internet 

Reddick Library 
Ottawa, IL 

Redwood Falls Public Library 
Redwood Falls, MN 
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Ransom Memorial Public Library 
Altona, IL 

Rantoul Public Library 
Rantoul, IL 

Ray County Library 
Richmond, MO 

Raymond A Sapp Memorial Township Library 
Wyanet, IL 

Reading Community Library 
Reading, M1 

Real Change Homeless Empowerment Project 
Seattle, WA 

Red Feather Lakes Community Library 
Red Feather Lakes, CO 

No 170(c)(1) government unit to expand public access to computers and the $4,77400 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $14,99500 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $8,94000 
Internet 

No 170(c)(1) government unit to expand public access to computers and the ($3,43700) 
Internet 

No 501(c)(3) public charity to support computer access and training $45,42000 
workshops for homeless persons in Seattle 

No 170(c)(1) government unit to expand public access to computers and the $5,69300 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $14,99500 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $16,15500 
Internet 
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Reed College No 501(c)(3) public chanty to improve the campus library $1,000,000 00 
Portland, OR 

Reed Memorial Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Ravenna, CH Internet 

Regents of the University of California No 501(c)(3) public charity to support the university's library internship ($18,522 78) 
Los Angeles, CA program 

Regents of the University of California No 501(c)(3) public charity to support research on vitamin A-nch foods as a $141,21200 
Davis, CA treatment for nighthlindness and to assess 

fortified 'ultra-rice' as a potential source of 
vitamin A and other nutrients 

Regents of the University of Michigan No 501(c)(3) public charity to develop a parbapatory on-site training and $1,000,000 00 
Ann Arbor, MI electronic communications network to improve 

the availability and quality of family planning 
services for poor populations in Latin America 

Regents of the University of Minnesota No 501(c)(3) public charity to create five new small high schools and $314,02700 
Minneapolis, MN provide assistance to four small charter high 

schools in St Paul, MN area 

Renton School District #403 No 170(c)(1) government unit to support personalized learning environments $60,50000 
Renton, WA where all students achieve (Talbot Hills 

Elementary School) 

Reporters Committee for Freedom of the Press No 501(c)(3) public charity for general support $25,00000 
Arlington, VA 

Republic of Palau, Ministry of Education, Palau Public No 170(c)(1) government unit to expand the avaffability of public access $39,63000 
Library computing, and to provide access to the 
Koror, PVV, Republic of Palau Internet and to digital information through the 

public library 



Grantee Name and Address Individual? Foundation Status Purpose Amount 

Research Foundation of State University of New York No 501(c)(3) public charity to support the university's library internship $70,21200 
Albany, NY program 

Results Educational Fund, Inc. No 501(c)(3) public charity for general support $10,00000 
Washington, DC 

Reynolds County Library District No 170(c)(1) govemment unit to expand public access to computers and the $20,29000 
Centerville, MO Internet 

No Public Chanty Affidavit of Equivalency to emphasize information, education, behavior 
change, and advocacy, and increase male 
involvement in reproductive health and HIV 
prevention 

No 501(c)(3) public charity for general support 

to expand public access to computers and the 
Internet 

$58,06700 No 170(c)(1) government unit Rio Grande Library District 
Monte Vista, CO 
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RFSU, Swedish Association for Sex Education 
Stockholm, Sweden 

Richard Hugo House 
Seattle, WA 

Rick Warren Memorial Public Library 
Elkville, IL 

Ridgemont Public Library 
Mt Victory, OH 

Ridgeville Public Library 
Ridgeville, IN 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

to expand public access to computers and the 
Internet 

to expand public access to computers and the 
Internet 

to expand public access computers and the 
Internet 

$502,25000 

$60,00000 

$11,37500 

$16,11600 

$8,01300 
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Rio Hondo Public Library No 170(c)(1) government unit to expand public access to computers and the $17,23800 
Rio Hondo, TX Internet 

River Bend Library System No 170(c)(1) govemment unit to expand public access to computers and the $2,18000 

Coal Valley, IL Internet 

River Bluffs Regional Library No 170(c)(1) government unit to expand public access to computers and the $22,75000 

St Joseph, MO Internet 

Riverdale Public Library District No 170(c)(1) government unit to expand public access to computers and the $16,98300 

Riverdale, It. Internet 

Riverside Regional Library No 170(c)(1) government unit to expand public access to computers and the $35,36500 

Jackson, MO Internet 

Roachdale-Franklin Township Public Library No 170(c)(1) government unit to expand public access to computers and the $8,77700 

Roachdale, IN 
Internet 

Robeson County Public Library No 170(c)(1) government unit to expand public access to computers and the $8,03730 

Lumberton, NC 
Internet 

Robinson Public Library District No 170(c)(1) government unit to expand public access to computers and the $33,87000 

Robinson, IL 
Internet 

Rochester Public Library No 170(c)(1) government unit to expand public access to computers and the $16,15500 

Rochester, MIN Internet 

Rochester Public Library No 170(c)(1) government unit to expand public access to computers and the $8,55000 

Rochester, VT Internet 



Grantee Name and Address Individual? Foundation Status Purpose Amount 

Rochester School District #401 No 170(c)(1) government unit to support personalized learning environments $31,38000 
Rochester, WA where all students achieve (Grand Mound 

Elementary School) 

Rock County Community Library No 170(c)(1) government unit to expand public access to computers and the $7,65500 
Luveme, MIN Internet 

Rock Falls Public Library District 
Rock Falls, IL 

Rock Island Public Library 
Rock Island, IL 

Rockford Public Library 
Rockford, IL 

Rockingham Free Public Library 
Bellows Falls, VT 

Rocky Ford Public Library 
Rocky Ford, CO 

Rodman Public Library 
Ahance, CH 

Rolla Public Library 
Rolla, MO 

No 170(c)(1) government unit to expand public access to computers and the $11,17000 
Internet 
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Rock Creek Public Library 
Rock Creek, OH 

No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Internet 

No 170(c)(1) govemment unit to expand public access to computers and the $14,99500 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $14,99500 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $37,74500 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $17,76300 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $16,15500 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Internet 



0 0 0 

Grantee Name and Address Individual? Foundation Status Purpose Amount 

Rolling Prairie Library System No 170(c)(1) government unit to expand public access to computers and the $2,18000 
Decatur, IL Internet 

Ronald McDonald House Charities of Western Washington No 501(c)(3) public charity to match funds raised through the Microsoft $125,00000 
Seattle, WA Hockey Challenge 

Ronald McDonald House Charities of Western Washington No 501(c)(3) public charity to provide additional housing for seriously ill $625,00000 
Seattle, WA children and their families 

Roodhouse Public Library No 170(c)(1) government unit to expand public access to computers and the $7,36000 
Roodhouse, IL Internet 

Statement .20a 
(ER)=Expenditure Responsibility 

Rosiclare Memorial Public Library 
Rosiclare, IL 

Roxana Public Library District 
Roxana,IL 

Royal School District 
Royal City, WA 

Royalton Memorial Library 
South Royalton, VT 

Royalton Public Library District 
Royalton, IL 

Rumford Public Library 
Rumford, ME 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

to expand public access to computers and the $7,11000 
Internet 

to expand public access to computers and the $10,41000 
Internet 

to support personalized learning environments $90,40500 
where all students achieve (Royal Middle School) 

to expand public access to computers and the $8,30000 
Internet 

to expand public access to computers and the $7,36000 
Internet 

to expand public access to computers and the $17,05000 
lintemet 

Page .1470f.199 



Ryderwood Community Center Trust No 501(c)(3) public charity to build a community center $118,50000 
Ryderwood, WA 

Sabina Public Library No 170(c)(1) government unit to expand public access to computers and the $8,05800 
Sabina, OH Internet 
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Runals Memorial Library No 170(c)(1) government unit to expand public access to computers and the $7,655 OD 
Edgerton, MN Internet 

Rural Development Institute - ER No 501(c)(3) private foundation (ER) to support property rights and land reform $1,000,000 00 
Seattle, WA activities for the word's farming families 

Rural Development Institute - public charity No 501(c)(3) public chanty to establish an office in India for the promotion $350,00000 
Seattle, WA of land reform 

Rushford Public Library No 170(c)(1) government unit to expand public access to computers and the $7,65500 
Rushford, MN Internet 

Rushville Public Library No 170(c)(1) government unit to expand public access to computers and the $11,11800 
Rushville, IL Internet 

Rushville Public Library No 170(c)(1) government unit to expand public access to computers and the $13,90800 
Rushville, IN Internet 

Russell County Public Library No 170(c)(1) government unit to expand public access to computers and the $20,55165 
Lebanon, VA Internet 

Rutland Free Library No 170(c)(1) government unit to expand public access to computers and the $17,05000 
Rutland, VT Internet 



Salvation Army No 501(c)(3) public charity to support capital projects In King, Pierce and $2,000,000 00 
Seattle, WA Spokane Counties 
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Saguache County Public Library No 170(c)(1) government unit to expand public access to computers and the $12,69800 
Saguache, CO Internet 

Saint Mary's Academy No 501(c)(3) public charity for building improvements $500,00000 
Portland, OR 

Saint Paul Public Library No 170(c)(1) government unit to expand public access to computers and the $213,23100 
St Paul, MN Internet 

Salem Public Library No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Salem, MO Internet 

Salem Public Library No 170(c)(1) government unit to expand public access to computers and the $18,42700 
Salem, IN Internet 

Salem Township Public Library No 170(c)(1) government unit to expand public access to computers and the $7,11000 
Yates City, IL Internet 

Sallie Logan Public Library No 170(c)(1) government unit to expand public access to computers and the $14,99500 
Murphysboro, IL Internet 

Salt River Pima-Maricopa Indian Community No 7871 tribal government unit to provide public access computers and Internet $18,98366 
Scottdale, AZ connectivity for the tribe 

Saltsburg Free Library No 501(c)(3) public charity to expand public access to computers and the $6,79000 
Saltsburg, PA Internet 
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Sampson-Clinton Public Library No 170(c)(1) government unit to expand public access to computers and the ($3,30000) 
Clinton, NC Internet 

Samuel W Smith Merin Pub Library No 501(c)(3) public chanty to expand public access to computers and the $10,41000 
Port Allegany, PA Internet 

San Carlos Apache Tribe of San Carlos Resenration No 7871 tribal government unit to provide public access computers and Internet $18,77035 
San Carlos, AZ connectivity for the tribe 

San Jose State University Foundation No 501(c)(3) public charity to support the unIversIty's library internship ($15,992 74) 
San Jose, CA program 

San Juan Southern Paiute Tribe No 7871 tribal government unit to provide public access computers and Internet $8,987.59 
Tuba City, AZ connectivity for the tribe 

Sam Miguel County Library District # 1 No 501(c)(3) public charity to expand pubic access to computers and the $4,90500 
Tellunde, CO Internet 

Sandhill Regional Library System No 170(c)(1) government unit to expand public access to computers and the $64,89500 
Rockingham, NC Internet 

Sandusky Library No 170(c)(1) government unit to expand public access to computers and the $61,47600 
Sandusky, CH Internet 

Sangerville Public Library No 170(c)(1) government unit to expand public access to computers and the $7,90000 
Sangerviffe, ME Internet 

Sarah S Bovard Mem Library No 170(c)(1) govemment unit to expand public access to computers and the $7,13460 
Tionesta, PA Internet 



0 0 0 
Grantee Name and Address IndIvIdual? Foundation Status Purpose Amount 
Sarcoide Public Library No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Sarcoxie, MO Internet 

Savanna Public Library District No 170(c)(1) government unit to expand public access to computers and the $10,62000 
Savanna,IL Internet 

Save the Children Federation, Inc. No 501(c)(3) public charity to continue drought-relief activities in the north $400,00000 
Westport, CT of Afghanistan 

Save the Children Federation, Inc. No 501(c)(3) public charity to continue and strengthen existing drought- $500,00000 
Westport, CT relief actIvities In northern Afghanistan 

Save the Children Federation, Inc. No 501(c)(3) public charity to support emergency drought relief efforts In $500,00000 
Westport, Cr the Somah Region of Ethiopia 

Save the Children Federation, Inc. No 501(c)(3) public charity to support the Global Neonatal Survival Initiative $41,325,000 00 
Westport, CT 

Save the Children Federation, Inc. No 501(c)(3) public charity to support the re-establishment of services, $1,000,000 00 
Westport, CT especially those affectIng children, In the region 

affected by the January 26, 2001 earthquake 
centered in western India 

Save the Children Federation, Inc. No 501(c)(3) public charity to support the re-establishement of services, $500,00000 
Westport, CT especially those affecting children, In the region 

affected by the January 13, 2001 earthquake 
centered in El Salvador 

Scenic Regional Library No 170(c)(1) government unit to expand public access to computers and the $29,54000 
Union, MO Internet 
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Schmaling Memorial Public Library District No 170(c)(1) government unit to expand public access to computers and the $15,17400 
Fulton, IL Internet 

Schuylkill County Library System No 501(c)(3) public chanty to expand public access to computers and the $30,76500 
Pottsville, PA Internet 

Schuylkill County Library System No 501(c)(3) public charity to expand public access to computers and the $55,82900 
Pottsville, PA Internet 

Scotland County Memorial Library No 170(c)(1) govemment unit to expand public access to computers and the $4,38500 
Memphis, MO Internet 

Scott County Public Library No 170(c)(1) government unit to expand public access to computers and the $42,31600 
Scottsburg, IN Internet 

Scranton Public Library & District Library Center No 501(c)(3) public charity to expand public access to computers and the $2,18000 
Scranton, PA Internet 

Seabeck Christian Conference No 501(c)(3) public chanty to renovate the retreat fadlity $100,00000 
Seabeck, WA 

Searsmont Town Library No 170(c)(1) government unit to expand public access to computers and the $7,90000 

Searsmont, ME Internet 

Seattle Art Museum No 501(c)(3) public chanty for general support $50,00000 

Seattle, WA 

Seattle Biomedical Research Institute No 501(c)(3) public chanty to support the "Giving for Global Health" capital $500,00000 
Seattle, WA campaign 



Seattle Girls School No 501(c)(3) public chanty to support the creation of an Independent school $250,00000 
Seattle, WA for girls in grades 5 through 8 with an emphasis 

on math and science 
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Seattle Business Assistance Center No 501(c)(3) public charity to provide computer training and technology $21,92SOO 
Seattle, WA counseling for low-Income minority and women 

entrepreneurs and small business owners 

Seattle Center Foundation No 50 1 (c)(3) public charity to renovate the Seattle Center Opera House and $2,000,000 00 
Seattle, WA construct the Marlon Oliver McCaw Hall 

Seattle Children's Home No 501(c)(3) public charity to establish a Continuum of Care Assessment $200,00000 
Seattle, WA Center for the Integrated assessment of physical 

and behavioral health needs of emotionally 
disturbed children 

Seattle Chinese Garden Society No 501(c)(3) public charity to build a classical Chinese Garden in West $500,00000 
Seattle, WA Seattle 

Seattle Community Youth at Risk Program No 501(c)(3) public charity to expand the Steps Ahead program which $25,00000 
Seattle, WA provides mentoring and skill building services to 

include Sealth High School 

Seattle Foundation No 501(c)(3) public charity to provide matching funds to support health and $6,018,858 56 
Seattle, WA social service organizations through the United 

Way of King County 

Seattle Foundation No 501(c)(3) public charity to provide capital grants and operating funds to $1,000,000 00 
Seattle, WA King County nonprofit health and human service 

agencies 

Seattle Foundation No 501(c)(3) public charity to support the Project Lift Off Pooled $10,00000 
Seattle, WA Opportunity Fund in providing high quality 

learning opportunities to the youth of King 
County 
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Seattle Pacific University No 501(c)(3) public charity to support the Washington School Assessment $585,67900 
Seattle, WA Center 

Seattle School District # 1 No 170(c)(1) government unit to support the grant director position over the $230,00000 
Seattle, VIA five years of the district grant 

Seattle Works No 50 1 (c)(3) public charity for general support $50,00000 
Seattle, WA 

Secret Harbor School No 501(c)(3) Public charity to tmpmve educabonal resources for at-nsk $75,00000 
Anacortes, WA youth by constructing three microwave towers 

and completing a communication bridge 
between Cypress Island and the mainland 

Sedalia Public Library No 170(c)(1) government unit to expand public access to computers and the $14,99500 
Sedalia, MO Internet 

Selby Township Library District No 170(c)(1) government unit to expand public access to computers and the $18,50600 
Depue, IL Internet 

Self Enhancement Inc. No 501(c)(3) public charity to support the youth development program $25,00000 
Portland, OR 

Selinsgrove Community Center, Inc. No 501(c)(3) public charity to expand public access to computers and the $60,26900 
Selinsgrove, PA Intemet 

Senior Services of Seattle-King County No 501(c)(3) public chanty for general support $25,00000 
Seattle, WA 
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Grantee Name and Addrws Individual? Foundation Status Purpose Amount 

Sequella Global Tuberculosis Foundation, Inc. No 501(c)(3) public chanty to develop TB vaccines $3,000,000 00 
Rockmlle, MD 

Sesser Public Library No 170(c)(1) government unit to expand public access to computers and the $7,11000 
Sesser,11- Internet 
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Seymour Community Library 
Seymour, MO 

Shaker Heights Public Library 
Shaker Heights, OH 

Shamokin & Coal Township Public Library, Inc. 
Shamokin, PA 

Shaw Public Library 
Greenville, ME 

Shawnee Library System 
Carterville, IL 

Shawneetown Public Library 
Shawneetown, IL 

Sheffield Public Library 
Sheffield, IL 

Sheffield Township Library 
Sheffield, PA 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

No 501(c)(3) public charity 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

to expand public access to computers and the $10,41000 
Internet 

to expand public access to computers and the $22,30800 
Internet 

to expand public access to computers and the $12,17500 
Internet 

to expand public access to computers and the $4,95000 
Internet 

to expand public access to computers and the $2,18000 
Internet 

to expand public access to computers and the $7,42900 
Internet 

to expand public access to computers and the $12,71000 
Internet 

to expand public access to computers and the $10,81500 
Internet 
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Shelbina Carnegie Public Library No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Shelbina, MO Internet 

Shenango Valley Com Library No 170(c)(1) government unit to expand public access to computers and the $14,99500 
Sharon, PA Internet 

Sheppard Memorial Library No 170(c)(1) government unit to expand public access to computers and the $10,23400 
Greenville, NC Internet 

Sherrard Library District No 170(c)(1) government unit to expand public access to computers and the $8,60800 
Sherrard, IL Internet 

Shiprock Boys & Girls Club No 501(c)(3) public chanty to provide public access computers and Internet $10702 
Shiprock, NM connectivity for the tribe 

Shoals Public Library No 170(c)(1) government unit to expand public access to computers and the $8,12700 
Shoals, IN Internet 

Show Low Public Library No 170(c)(1) government unit to expand public access to computers and the $5,95000 
Show Low, AZ Internet 

Sibley County Library System No 170(c)(1) government unit to expand public access to computers and the $30,62000 
Gaylord, MN Internet 

Sidell District Library No 170(c)(1) government unit to expand public access to computers and the $5,02400 
Sidell, IL Internet 

Sikeston Public Library No 170(c)(1) government unit to expand public access to computers and the $14,99500 
Sikeston, MO Internet 



Slayton Public Library No 170(c)(1) government unit to expand public access to computers and the $46,68100 
Slayton, MN Internet 

Smith College No 501(c)(3) public chanty to support Five College Consortium's African $1,000,000 00 
Northampton, MA Studies Residency Program 
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Silverton Public Library No 170(c)(1) government unit to expand public access to computers and the $4,90500 
Silverton, CO internet 

Silvis Public Library No 170(c)(1) government unit to expand public access to computers and the $14,995 DO 
Silvis, IL Internet 

Simpson Memorial Library No 170(c)(1) government unit to expand public access to computers and the $7,90000 
Carmel, ME Internet 

Siverson Public Library No 170(c)(1) government unit to expand public access to computers and the $5,55500 
Hendricks, MN Internet 

Skagit Valley Family YMCA No 501 (c)(3) public charity for general support $10,00000 
Mount Vernon, INA 

Skidompha Public LlbraryO No 170(c)(1) government unit to expand public access to computers and the $17,18800 
DamarIscotta, ME Internet 

Skowhegan Free Public Library No 170(c)(1) government unit to expand public access to computers and the $17,11900 

Skowhegan, ME Internet 

Slater Public Library No 170(c)(1) government unit to expand public access to computers and the $7,36000 

Slater, MO Internet 



0 
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Soldiers Memorial Library No 170(c)(1) government unit to expand public access to computers and the $7,90000 
Hiram, ME Internet 

Somerset County Fed Library System No 501(c)(3) public charity to expand public access to computers and the $59,13800 
Somerset, PA Internet 

South Beloit Public Library No 170(c)(1) government unit to expand public access to computers and the $15,24500 
South Beloit, IL Intemet 

South Carolina Department of Education No 170(c)(1) government unit to provide superintendents and principals from $531,50000 
Columbia, SC public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

South Carolina State Library No 170(c)(1) government unit to provide funds for the promotion of tong-term $100,29000 
Columbia, SC sustainability of public access computing In 

public libraries and to assist the State Library in 
meeting the ongoing needs of public libraries for 
training in the use of Information technology 
resources 

South County Public Library District No 170(c)(1) government unit to expand public access to computers and the $7,42900 
Brussels, IL Internet 

South Dakota Department of Education & Cultural Affairs No 170(c)(1) government unit to provide superintendents and pnncipals from $337,50000 
Pierre, SD public and private schools acces to quality 

leadership development focused on technology 
Integration and whole systems change 

South King County Multi-Service Center No S01(c)(3) public charity to support the Family Management Education $35,00000 
Federal Way, WA program 

South Kitsap School District #402 No 170(c)(1) government unit to support personalized learning environments $51,08000 
Port Orchard, WA where all students achieve (Mullenix Ridge 

Elementary School) 
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South Pekin Public Library No 170(c)(1) government unit to expand public access to computers and the $11,94500 
South Pekin, IL Internet 

South Thomaston Public Library No 170(c)(1) government unit to expand public access to computers and the $7,90000 
South Thomaston, ME Internet 

South Whidbey Youth Center No 501(c)(3) public charity to support four youth programs $40,00000 
Langley, WA, 

Pa_qe .15-9 of 199 Statement 20a 
(ER)=Expenditure Responsibility 

Southeastern Libraries Cooperating 
Rochester, MN 

Southern Peaks Public Library 
Alamosa, CO 

Southern Teller County Library District 
Cripple Creek, CO 

Southern Ute Cultural Center Museum 
Ignacio, CO 

Southside Regional Library 
Boydton, VA 

Southwest Harbor Public Library 
Southwest Harbor, ME 

Southwest Public Libraries 
Grove City, OH 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

No 501(c)(3) public charity 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

to expand public access to computers and the $2,50000 
Internet 

to expand public access to computers and the $16,15500 
Internet 

to expand public access to computers and the $62,28200 
Internet 

to provide public access computers and Internet $18,29050 
connectivity for the tribe 

to expand public access to computers and the $23,29990 
Internet 

to expand public access to computers and the $7,90000 
Internet 

to expand public access to computers and the $18,35800 
Internet 



Grantee lVame and Address Individual? Foundation Status Purpose Amount 
Southwest Regional Library Service System No 170(c)(1) government unit to expand public access to computers and the $2,50000 
Durango, CO Internet 

a a a 

Spanish Peaks Library District 
Walsenburg, CO 

Sparta Public Library 
Sparta, IL 

Spencer County Public Library 
Rockport, IN 

Spokane School District #81 
Spokane, WA 

Spokane School District #81 
Spokane, WA 

Spokane School District #81 
Spokane, WA 

Spoon River Public Library District 
Cuba, It. 

Spring Grove Public Library 
Spring Grove , MN 
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No 170(c)(1) government unit to expand public access to computers and the $7,65500 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $10,47900 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $38,65600 
Internet 

No 170(c)(1) government unit to provide high school students virth 21st $43,75000 
century skills In the area of information 
technology and biotechnology 

No 170(c)(1) government unit to support a collaborative Induction model, $95,00000 
professional development programs, and 
placement of pre-service teachers In Spokane 
School Distnd In partnership Wth Washington 
State University 

No 170(c)(1) government unit to Improve teaching and learning by enhancing $1,068,724 00 
student access to technology 

No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $7,65500 
Internet 
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Spring Valley Public Library No 170(c)(1) government unit to expand public access to computers and the $7,65500 
Spring Valley, MN Internet 

Springfield Public Library No 170(c)(1) government unit to expand public access to computers and the $7,65500 
Springfield, MN Iritemet 

Springfield Town Library No 170(c)(1) government unit to expand public access to computers and the $7,90000 
SI)Hngfield, VT Internet 

Springfield-Greene County No 170(c)(1) government unit to expand public access to computers and the $44,53500 
Springfield, MO Internet 

St . Charles Public Library 
St Charles, MN 

St . Clair County Library 
Osceola, MO 

St. Clairsville Public Library 
St Clairsville, OH 

St . Elmo Public Library District 
St Elmo, IL 

No 170(c)(1) government unit 

Statement 20a 
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Springvale Public Library Association 
Springvale, ME 

St . Albans Free Library 
St Albans, VT 

No 501(c)(3) public charity 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

to expand public access to computers and the $17,05000 
Internet 

to expand public access to computers and the $17,36300 
Internet 

to expand public access to computers and the $7,65500 
Internet 

to expand public access to computers and the $10,41000 
Internet 

to expand public access to computers and the $18,35800 
Internet 

to expand public access to computers and the $12,46000 
Internet 
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St . Johnsbury Athenaeum Library No 170(c)(1) government unit to expand public access to computers and the $17,05000 
St Johnsbury, Vr Internet 

St. Joseph Parish No S01(c)(3) public charity to support the campaign to rebuild St Joseph $100,00000 
Yakima, WA Church In Yakima, Washington 

St. Mary's Horne No 501(c)(3) public chanty to smiport the capital campaign $1,000,000 00 
Beaverton, OR 

St . Stephen Housing Association No 501(c)(3) public charity to build St Stephen Housing Assodation $113,79300 
Renton, WA TransiUonal Housing and provide services to 

families in crisis during their period of transition 
to a more stable condition 

Stamford Community Library No 170(c)(1) government unit to expand public access to computers and the $19,74365 
Stamford, VT Internet 

Stark County District Library No 170(c)(1) government unit to expand public access to computers and the $177,22400 
Canton, OH Internet 

Starke County Public Library System No 170(c)(1) government unit to expand public access to computers and the $26,16600 
Knox, IN Internet 

State Library of North Carolina No 170(c)(1) government unit to expand public access to computers and the $2,80000 
Raleigh, NC Internet 

State of Alabama No 170(c)(1) government unit to provide superintendents and principals from $531,69900 
Montgomery, AL public and private schools access to quality 

leadership development focused on technology 
Integration and whole systems change 



Grantee Name and A ddress rhdividual? Foundation Status Purpose Amount 

State of Vermont Department of Libraries No 170(c)(1) government unit to expand publIc access to computers and the $2,70000 
Montpelier, Vr Internet 

No 170(c)(1) government unit Sterling Public Library 
Sterling, IL 

PageJ630199 

State of Vermont Midstate Regional Library 
Berlin, \rr 

State of Washington Office of Superintendent of Public 
Instruction 
Olympia, WA 

Staunton Public Library 
Staunton, IL 

Steele Public Library 
Steele, MO 

Steeleville Area Public Library District 
Steeleville, IL 

Sterling Public Library 
Steding, CO 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

Steubenville Ilt Jefferson County, P11 Of No 170(c)(1) government unit 
Steubenville, OH 

Statement 20a 
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to expand public access to computers and the 
Internet 

to develop and deliver a web-based classroom 
assessment pilot program in reading, 
mathematics, and writing 

to expand public access to computers and the 
Internet 

to expand public access to computers and the 
Internet 

to expand public access to computers and the 
Internet 

to expand public access to computers and the 
Internet 

to expand public access to computers and the 
Internet 

to expand public access to computers and the 
Internet 

$41,321 00 

$1,340,500 00 

$11,37500 

$6,79000 

$14,85800 

$55,18100 

$14,99500 

$110,14800 



Stey-Nevant Public Library No 170(c)(1) government unit to expand public access to computers and the $11,55400 
Farrell, PA Internet 

Stinson Memorial Public Library District No 170(c)(1) government unit to expand public access to computers and the $43,55870 
Anna, IL Internet 

Stone County Library No 170(c)(1) government unit to expand public access to computers and the $17,20000 
Galena, MO Internet 

Stone Soup No 501(c)(3) public chanty to expand community access to technology in $30,50000 
Olympia, WA poor rural communities 

Stonington Public Library No 170(c)(1) government unit to expand public access to computers and the $4,95000 
Stonington, ME Internet 

Strategic Education Centers No 501(c)(3) public chanty to provide technology training and health $200,00000 
Seattle, WA education In an after-school setting to 14-17 

year-old young women in Swaziland 

Stratton Public Ubrari No 170(c)(1) government unit to eximind public access to computers and the $7,65500 
Stratton, CO Internet 
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Stevenson-Carson School District #303 No 170(c)(1) government unit to improve high school education and access to $85,67000 
Stevenson, WA higher education in Washington State through 

supporting school redesign, implementing early 
college awareness, and removing finanaal 
banners at Stevenson High School 

Stewart Free Library No 170(c)(1) government unit to expand public access to computers and the $7,90000 
Corinna, ME Internet 
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Streator Public Library No 170(c)(1) government unit to expand public access to computers and the $11,37500 
Streator . IL Internet 

Suburban Library System No 170(c)(1) government unit to expand public access to computers and the $2,18000 
Burr Ridge, IL Internet 

Successlink Inc No 501(c)(3) public charity to provide superintendents and principals from $555,00000 
lefferson City, MO public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

Sugar Grove Free Library No 501(c)(3) public charity to expand public access to computers and the $13,48460 
Sugar Grove, PA Internet 

Sullivan County Library No 501(c)(3) public charity to expand public access to computers and the $10,41000 
Dushore, PA Internet 

Sullivan County Public Library No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Milan, MO Internet 

Sullivan County Public Library No 170(c)(1) government unit to expand public access to computers and the $70,64300 
Sullivan, IN Internet 

Summit Public Library District No 170(c)(1) government unit to expand public access to computers and the $11,6SI 00 
Summit, IL Internet 

Sumpter Township Library No 170(c)(1) government unit to expand public access to computers and the $7,42900 
Toledo, IL Internet 
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Susquehanna Cty Hist Society & Free Lib Assoc No 501(c)(3) public charity to expand public access to computers and the $30,78000 
Montrose~ PA Internet 

SUSTAIN No 501(c)(3) public charity to research the effectiveness of elemental iron $999,92B 00 
Washington, DC powders 

Sweet Springs Public Library No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Sweet Springs, MO Internet 

Swink Public Library No 170(c)(1) government unit to expand public access to computers and the $16,15500 
Swink, CO Internet 

Switzerland County Public Library No 170(c)(1) government unit to expand public access to computers and the $27,13500 
Vevay, IN Internet 

Sylvester Memorial Wellston Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Wellston, OH Internet 

Syracuse University No 501(c)(3) public charity to support the university's library Internship $141,53100 
Syracuse, NY program 

Tacoma Community House No 501(c)(3) public chanty to Improve two computer labs serving Tacoma's $125,51400 
Tacoma, WA low income, immigrant, refugee and minority 

populations 

Tacoma School District #10 No 170(c)(1) government unit to Improve high school education and access to $204,92800 
Tacoma, WA higher education in Washington state through 

supporting school redesign, Implementing early 
college awareness, and removing financial 
barriers (Lincoln High School) 



0 0 0 
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Tacoma School District #10 No 170(c)(1) government unit to support development of a new, small high $130,50000 
Tacoma, WA school focusing on the Arts to provide a 

personalized leaming environment for students 
and staff (Tacoma Arts High School) 

Tacoma School District #10 No 170(c)(1) government unit to improve high school education and access to $228,00000 
Tacoma, WA higher education in Washington state through 

supporting school redesign, implementing early 
college awareness, and removing financial 
barriers (Henry Foss High School) 

Tacoma School District #10 No 170(c)(1) government unit to improve high school education and access to $204,90000 
Tacoma, WA higher education in Washington state through 

supporting school redesign, Implementing early 
college awareness, and removing financial 
barriers (Mount Tahoma High School) 

Tamaqua Public Library No 501 (c)(3) public charity to expand public access to computers and the $14,17000 
Tamaqua, PA Internet 

Taneyhills Community Library No 501(c)(3) public charity to expand public access to computers and the $11,37500 
Branson, MO internet 

Taos Pueblo No 7871 tribal government unit to provide public access computers and Internet $10702 
Taos, NM connectivity for the tribe 

Taylors Falls Public Library No 170(c)(1) government unit to expand public access to computers and the $5,55500 
Taylors Falls, MN Internet 

Tech Corps Hawaii No 501(c)(3) public charity to provide superintendents and Principals from $279,22500 
Honolulu, HI public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 
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TechFoundation Inc. No 501(c)(3) public chanty to support an Internet Cafd for the women $33,511 20 
Cambirdge, MA participating in Women 2000 Gender Equality, 

Development and Peace in the 21st Century 

Technology Access Foundation No 50 I(c)(3) public charity to support the Technical Teens Internship $300,00000 
Seattle, WA Program 

Tell City-Perry County Public Llb No 170(c)(1) government unit to expand public access to computers and the $16,70800 
Tell CRY, IN Internet 

Tennessee State Library & Archives No 170(c)(1) government unit to provide funds for the promotion of long-term $137,25000 
Nashville, TN sustainability of public access computing in 

public libranes and to assist the State Library in 
meeting the ongoing needs of public libraries for 
training in the use of information technology 
resources 

Tenney Memorial Library No 170(c)(1) government unit to expand public access to computers and the $20,75000 
Newbury, Vr Internet 

Texas County Library No 170(c)(1) government unit to expand public access to computers and the $24,75500 
Houston, MO Internet 

Texas Leadership Center No 501(c)(3) public charity to provide superintendents and principals from $2,100,000 00 
Austin, TX public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

The Africa-America institute No 501(c)(3) public charity to support the 17th annual awards dinner $3,SOOOO 
New York, NY 

The Albert B. Sabin Vaccine Institute, Inc. No 501(c)(3) public chanty to support the annual Vaccine Colloquia $100,00000 
New Canaan, CT 
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The Albert B . Sabin Vaccine InStitute, Inc . No 501(c)(3) public charity to develop a genetically engineered recombinant $1,800,000 00 
New Canaan, CT hookworm vacdne to be used with traditional 

methods to reduce one of the main causes of 
anemia and malnutrition 

The Board of Trustees of the Leland Stanford Junior No 501(c)(3) public charity to create a learning collaborative under Stanford $593,01300 
University University's College of Education's leadership to 
Stanford, CA help school leaders develop a broader 

knoWedge base about school design, teaching 
and learning, curriculum and assessment, and 
professional development 

The Center for Strategic and International Studies No 501(c)(3) public charity to launch a Task Force on HIV/AIDS in $520,25000 
Washington, DC collaboration with CDC and USAID 

The College of William & Mary No 170(c)(1) government unit to provide supenntendents and principals from $639,40000 
Williamsburg, VA public and private schools access to quality 

leadership development focused on technology 
Integration and whole systems change (Virginia) 

The Diocese of Yaklma No 501(c)(3) public charity to improve teaching and learning by enhancing $272,56300 
Yakima, WA student access to technology as part of the 

Washington State school district initiative 

The Education Resources Institute Inc. No 501(c)(3) public charity to increase college preparation, access, and $100,00000 
Boston, MA success for students from groups currently 

under-represented In higher education 

The Fund for Colorados Future No 501(c)(3) public chanty to provide superintendents and principals from $815,50000 
Denver, CO public and private schools access to quality 

leadership development focused on technology 
Integration and whole systems change 

The Global Fund For Children No 501(c)(3) public charity to support grantmaking programs benefiting $150,00000 
Washington, DC impoverished children In the developing world 
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The Global Fund for Women, Inc. No 501(c)(3) public chanty to support grant-making programs in the areas $250,00000 
San Francisco, CA of women's primary and reproductive health, 

access to communicabons technology and the 
media, CKqC participation and leadership, and 
the prevention of violence against women 

The Government of Nunavut No Foreign Government to support Nunavut's public libraries serving low- $298,26600 
lqalult, NT, Canada Income communities with a gift of public access 

computers 

The Institute Of Computer Technology No 170(c)(1) government unit to expand the Intel Teach to the Future Program $10,000,000 00 
Sunnyvale, CA from 500 master teachers In 2000 to 1500 

teachers in 2001 

The Johns Hopkins University No 501 (c)(3) public chanty to develop a stealth measles vacone $4,280,000 00 
Baltimore, MID 

The Learning Space Foundation No 501(c)(3) public charity to support Tomorrow's Oassroom 2001 with a $25,00000 
Issaquah, WA "Presenting Sponsorship" August 17-18 In Seattle 

The Links Foundation, Inc. No 501(c)(3) public chanty for general support $4,20000 
Redmond, WA 

The Northwest Learning & Achievement Gnoup No 501(c)(3) public charity to support the technology center in Wapato and $249,99900 
WaDato, WA address the learning needs of Hispanic and 

Native American youth and adults 

The Rhode Island Community Foundation No 501(c)(3) public chai-ty to provide superintendents and principals from $372,00000 
Providence, RF public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

The Seattle Indian Services Commission No 170(c)(1) government unit to equip a technology center and provide $85,22500 
Seattle, WA training to serve the Native American community 

In Seattle 



Thorson Memorial Library No 170(c)(1) government unit to expand public access to computers and the $46,95700 
Elbow Lake, MN Internet 

Three Rivers Regional Library Service System No 170(c)(1) government unit to expand public access to computers and the $2,50000 
Glenwood Springs, CO Internet 
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The Tilden Library Foundation No 501(c)(3) public chanty to establish a technology center $41,25000 
Tilden, NE 

The University of Connecticut Foundation, Inc. No 501(c)(3) public charity to provide superintendents and principals from $662,50000 
Storrs, CT public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

The University of New Mexico No 170(c)(1) government unit to provide superintendents and principals from $333,28600 
Albuquerque, NM public and private schools access to quality 

leadership development focused on technology 
Integration and whore systems change 

The Vaccine Fund No 501(c)(3) public charity to support the immunization of children in 74 $425,000,000 00 
Seattle, WA countries through the purchase of new vaccines 

The VishnevskaVa-Rostropovich Foundation No 501(c)(3) public charity to create a mechanism for sustalriatillity of the $1,000,000 00 
Washington, DC vaccination Initiative 

Therapeutic Health Services No 50 1 (c)(3) public chanty to renovate the Facility $94,40200 
Seattle, WA 

Thompson Free Library No 170(c)(1) government unit to expand public access to computers and the $7,90000 
Dover-Foxcroft, ME Internet 
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Tides Center No 501(c)(3) public charity to support the Hate Free Zone $75,00000 
San Francisco, CA 

Tidioute Public Library No 170(c)(1) government unit to expand public access to computers and the $4,95500 
Tidioute, PA Internet 

Tiffin-Seneca Public Library No 170(c)(1) government unit to expand public access to computers and the $61,47600 
Tiffin, OH Internet 

Tioga County Library System No 501(c)(3) public charity to expand public access to computers and the $43,15300 
Coudersport, PA Internet 

Tippecanoe County Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Lafayette, IN Internet 

Tiskilwa Township Library No 170(c)(1) government unit to expand public access to computers and the $7,49800 
Tiskilwa, IL Internet 

Tohono O'odham Nation No 7871 tribal government unit to provide public access computers and Internet $18,77035 
Tucson, AZ connectivity for the tribe 

Tahono O'odharn Nation No 7871 tribal government unit to provide public access computers and Internet $15,49781 
Gila Bend, AZ connectivity for the tribe 

Tohano O'odham Nation No 7871 tribal government unit to provide public access computers and Internet $15,49781 
Sells, AZ connectivity for the tribe 



Tonto Apache Tribe of Arizona No 7871 tribal government unit to provide public access computers and Internet $15,49783 
Payson, AZ connectivity for the tribe 

Tostan, Inc No 501(c)(3) public charity to Implement non-formal education for raising $990,00000 
Phoenix, AZ , vaccination rates In 250villages In Senegal 

Toulon Public Library District No 170(c)(1) government unit to expand public access to computers and the $10,41000 
Toulon, IL Internet 

Town Hall Association No 501(c)(3) public charity to support community forums In response to the $20,00000 
Seattle, WA terrorist attack of Sept 11 

Town of Collins Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Collins, NY Internet 

Town Square Community Library No 170(c)(1) govemment unit to expand public access to computers and the $17,05000 
Sabattus, ME Internet 

Tracy Public Library No 170(c)(1) government unit to expand public access to computers and the $4,90500 
Tracy, MN Intemet 

Trails Regional Library No 170(c)(1) government unit to expand public access to computers and the $46,74000 
Warrensburg, MO Intemet 
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Tonasket School District #404 No 170(c)(1) government unit to improve high school education and access to $74,00000 
Tonasket, WA higher education In Washington state through 

supporting school redesign, Implementing early 
college awareness, and removing financial 
barriers (Tonasket High School) 
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Traverse des Sioux Library System No 170(c)(1) government unit to expand public access to computers and the $2,50000 
Mankato, MN Internet 

Treat Memorial Library No 170(c)(1) government unit to expand public access to computers and the $17,11900 
Livermore Falls, ME Intemet 

Treehouse Fund No 501(c)(3) public charity to expand the Wearhouse services to $40,00000 
Seattle, WA Department of Children and Family Services 

(DCFS) foster families In King County 

Treehouse Fund No 501(c)(3) public chanty to provide social services that preserve self- $50,00000 
Seattle, WA esteem and confidence for children under the 

protection of the King County Division of 
Children and Family Services 

Trustees of Columbia University In the City of New York No 501(c)(3) public chanty to reduce maternal deaths in developing $30,000,000 00 
New York, NY countries by improving access to life-saving 

treatment for women with serious obstetric 
complications 

Trustees of Columbia University In the City of New York No 501(c)(3) public charity to support a project In HIV prevention and care $985,10000 
New York, NY In Uganda - the Rakal Project 

Trustees of the Bangor Public Library No 501(c)(3) public charity to expand public access to computers and the $17,05000 
Bangor, ME Internet 

Trustees of The 3ohn B. Curtis Free Public Library in No 501(c)(3) public charity to expand public access to computers and the $4,95000 
Bradford Internet 
Bradford, ME 

Trustees of the University of Pennsylvania No 501(c)(3) public chanty to support the oncologly research program $1'SOO'000 00 
Philadelphia, PA 
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Tyson Library Association, Inc No 501(c)(3) public charity to expand public access to computers and the $19,00800 
Versailles, IN Internet 
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Trustees of the University of Pennsylvania No 501(c)(3) public charity to develop new tools to predict and prevent the $1,650,000 00 
Philadelphia, PA leading causes of maternal death ectopic 

pregnancy, premature rupture of fetal 
membranes, and preeclampsia 

Tukwila School District *406 No 170(c)(1) government unit to improve high school education and access to $85,55000 
Tukwila, WA higher education In Washington state through 

supporting school redesign, Implementing early 
college awareness, and removing financial 
barriers (Foster High School) 

Tunbridge Public Library No 170(c)(1) government unit to expand public access to computers and the $17,76900 
Tunbridge, VT Internet 

Turner Memonal Library-Presque Isle No 170(c)(1) government unit to expand public access to computers and the $17,05000 
Presque Isle, ME Internet 

Tuscarawas County Public Library No 170(c)(1) government unit to expand public access to computers and the $51,27400 
New Philadelphia, OH Internet 

Tuscola Public Library No 170(c)(1) government unit to expand public access to computers and the $10,41000 
Tuscola, IL Internet 

Twin Rivers District Public Library No 170(c)(1) government unit to expand public access to computers and the $14,99500 
Colona, IL Internet 

Tyler Public Library No 170(c)(1) government unit to expand public access to computers and the $4,90500 
Tyler, MN Internet 
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U S. Virgin Islands Division of Libraries, Archives and No 170(c)(1) government unit to expand the availability of public access $71,11500 
Museums computing, and to provide access to the 
St Thomas, VI, U S Virgin Islands Internet and to digital information through the 

public library 

Union City Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Union City, IN Internet 

United Nations Foundation 
Washington, DC 
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Union City Public Library 
Union City, PA 

Union County Library System 
Lewisburg, PA 

Union Township Public Library 
Ripley, OH 

Uniontown Public Library 
Uniontown, PA 

United Nations Association of the USA, Inc. 
New York, NY 

United Nations Foundation 
Washington, DC 

No 501(c)(3) public chanty to expand public access to computers and the $17,541 00 
Internet 

No 501(c)(3) public charity to expand public access to computers and the $33,57400 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $98,19200 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $15,06400 
Internet 

No 501(c)(3) public charity to support the 2002 Global Leadership Award $72,00000 
Dinner 

No 501(c)(3) public charity to support Health InterNetwork pilot project in $734,00000 
India 

No 501(c)(3) public charity to support the United Nations Population Fund $500,00000 
(UNFPA) reorganizabon efforts 
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United Negro College Fund No 501(c)(3) public charity for general support $9,00000 

Fairfax, VA 

United Negro College Fund No 501(c)(3) public charity for general support $100,00000 

Fairfax, VA 

United Negro College Fund No 501(c)(3) public charity to support the Gates Millennium Scholars $45o254,679 00 

Fairfax, VA Program 

United States Committee for UNFPA, Inc. No 501(c)(3) public charity to support contraceptive logistics and $243,00000 

New York, NY management Information systems in Myanmar 
(Burma) 

United States Committee for UNFPA, Inc. No 501(c)(3) public charity to support the African Youth Alliance $10,000,000 00 

New York, NY 

United States Committee for UNICEF 
New York, NY 

United States Committee for UNICEF 
New York, NY 

United States Committee for UNICEF 
New York, NY 

United States Student Association Foundation 
Washington, DC 

No 501(c)(3) public charity 

Statement 204 
(ER)=Expendlture Responsibility 

No 501(c)(3) public charity 

No 501(c)(3) public charity 

No 501(c)(3) public chanty 

to support communication strategies and key $849,22500 
activities for the Global Movement for Children 

to support the global Initiative to eliminate $5,000,000 00 
maternal and neonatal tetanus 

to support the GAVI Secretariat $300,00000 

to support the completion of the book project $40,00000 
"Pursuing America's Vision . Student Leadership 
and the Founding of the United States 
Association after WWII" 
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United Way International No 501(c)(3) public charity for general support $ISOIOOOOO 
Alexandria, VA 

United Way of America No 501(c)(3) public chanty for general support $50000 
Alexandria, VA 

United Way of America No 501(c)(3) public charity to support the Internet based campaigning and $1,250,000 00 
Alexandra, VA communication program 

United Way of King County No 501(c)(3) public charity for general support $1,075,000 00 
Seattle, WA 

United Way of Mason County No 501(c)(3) public charity for general support $10,00000 
Shelton, WA 

United Way of Mason County No 501(c)(3) public charity to provide a challenge grant $4,44300 
Shelton, WA 

United Way of New York City No 501(c)(3) public charity to support the September I Ith Fund for victims $1,000,000 00 
New York, NY of the terronst attacks In New York and 

Washington D C 

United Way of Pierce County No 501 (c)(3) public chanty to support the Prevention Partnership For $235,55000 
Tacoma, WA Children 

University Child Development School No 501(c)(3) public charity to support the Teacher Excellence Fund and the $116,05500 
Seattle, WA FInancial Aid Fund 

University Child Development School No SOI(c)(3) public charity to support the capital campaign $4,000,000 00 
Seattle, WA 



0 0 0 

Grantee 11fame and A ddriass Zndividual? Foundation Status Purpose Amount 

University City Public Library No 170(c)(1) government unit to expand public access to computers and the $14,99500 
University City, MO Internet 

University of Aberdeen Development Trust No 501(c)(3) public charity to implement the IMMPACT Research $994,37800 
Chevy Chase, MD Programme developmental phase 

University of Arizona No 170(c)(1) government unit to provide services in support of the $155,57666 
Tucson, AZ Foundation's charitable activities by supporting 

graduate student internships 

University of Arizona No 170(c)(1) government unit to support the Native American Access to $6,20186 
Tucson, AZ Technology internship program 

University of Arizona No 170(c)(1) government unit to support the university's library internship ($17,213 19) 
Tucson, AZ program 

University of California Berkeley Foundation No 501(c)(3) public chaTIty to support the international family planning and $220,OM 00 
Berkeley, CA reproductive health studies of the Bay Area 

International Group 

University of Kansas Center for Research, Inc. No 501(c)(3) public charity to support the health worker training and $200,00000 
Lawrence, KS midwifery services of the Amazonlan Peoples 

Resources Initiative 

University of Kansas Center for Research, Inc. No 501(c)(3) public charity to support the Amazonlan People Resources $75,00000 
Lawrence, KS Initiative 

University of Kentucky Research Foundation No 501(c)(3) public charity to provide a scholarship to the School of Library $11,54500 
Lexington, KY and Information Science 

University of Maryland No 170(c)(1) government unit to develop a stealth measles vaccine $4,246,704 00 
College Park, MD 
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University of Minnesota Foundation No 501(c)(3) public charity to help two urban districts (St Paul MN and $4,381,604 00 
Minneapolis, IVIN Cincinnati OH) and one suburban district (West 

Clermont OH) convert ten large high schools into 
small, excellent public schools of choice 

No 170(c)(1) government unit to provide a one-time scholarship to a student $17,95500 
attending the University of South Carolina's 
College of Library and Information Science 

Page ISO Of 1-99 
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University of Missouri 
Columbia, IVIO 

University of Montana 
Missoula, MT 

University of North Carolina 
Chapel Hill, NC 

University of North Carolina 
Chapel Hill, NC 

University of North Carolina 
Chapel Hill, NC 

University of North Carolina at Chapel Hill 
Chapel Hill, NC 

University of Oklahoma 
Norman, OK 

University of South Carolina 
Columbia, SC 

Statement 20a 
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No 170(c)(1) government unit to expand public access to computers and the $122,40600 
Internet 

No 170(c)(1) government unit to provide superintendents and principals from $383,99600 
public and private schools access to quality 
leadership development focused on technology 
integration and whole systems change 

No 170(c)(1) government unit to provide superintendents and principals from $983,50000 
public and private schools access to quality 
leadership development focused on technology 
Integration and whole systems change 

No 170(c)(1) government unit to provide support for the James B Hunt, Ir $200,00000 
Institute for Educational Leadership and Policy 

No 170(c)(1) government unit to support the development of novel drug $1,083,500 00 
candidates for the treatment of human African 
trypanosomiasis and lelshmaniasis 

No 170(c)(1) government unit to support the university's library internship $75,06623 
program 

No 170(c)(1) government unit to provide superintendents and principals from $553,24400 
public and private schools access to quality 
leadership development focused on technology 
integration and whole systems change 



University of Washington No 170(c)(1) government unit to support graduate student internships at the $88,99610 
Seattle, WA Informabon School of the University of 

Washington 

University of Washington Foundation No 50 1 (c)(3) public charity to build sustainable system of support for $346,79500 
Seattle, WA emerging teachers and to create a new Image of 

professional responsibility among them through 
the SST Project in the Seattle School system 

University of Washington Foundation No 501(c)(3) public charity to support installation and promotion costs for $25,00000 

Seattle, WA "The Endurance Shackleton's Legendary 
Antarctic Expedition" at the Burke Museum 

University of Washington Foundation No 501(c)(3) public charity to evaluate the Sound Families Initiative $37,96500 

Seattle, WA 

0 0 9 
Grantee Name andAddress Individual? Foundation Status Purpose Amount 

University of South Florida Foundation, Inc. No 50 1 (c)(3) public chanty to provide a scholarship to the School of Library $11,755 50 
Tampa, FL and Information Science 

University of Southern Mississippi No 170(c)(1) government unit to support the university's library internship ($7,11076) 
Hattiesburg, MS program 

University of the Witwatersrand Fund, Inc. No 501(c)(3) public charity to support Palliative Medicine Institute $152,36700 
New York, NY 

UnIversiti, of Washington No 170(c)(1) government unit to support graduate student internships at the $120,10900 
Seattle, WA Information School of the University or 

Washington 

University of Washington No 170(c)(1) government unit to support the Lieberman Faculty Development $3,00000 
Seattle, WA Endowed Fund 

Statement 20a 
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University of Washington Foundation No 501(c)(3) public chanty to support the production of Northwest Week $40,00000 
Seattle, WA 

No 

a a M 

University of Washington Foundation 
Seattle, WA 

University of Washington Foundation 
Seattle, WA 

University of Washington Foundation 
Seattle, WA 

University of Washington Foundation 
Seattle, WA 

University of Washington Foundation 
Seattle, WA 

University of Washington Foundation 
Seattle, VIA 

University Preparatory Academy 
Seattle, WA 

University System of Georgia Foundation Inc 
Atlanta, GA 

Statement 20.7 
(ER)=Expendlture Responsibility 

No 

No 

No 

No 

No 

No 

No 

501(c)(3) public charity to develop resources which will promote the 
creation of small high schools 

501(c)(3) public charity to support symposium on small schools, race, 
and high school reform on the UW campus on 
Tuesday, June 19, 2001 

50 1 (c)(3) public charity to support the Education Policymakers Exchange 
(previously known as Education Policy Forum) 

501(c)(3) public charity to sponsor fellows in the certificate program for 
Population Leadership for the 21st Century 

50 1(c)(3) public chanty to support the archival process of the Brock 
Adams Papers 

501(c)(3) public chanty to support the Mathematics, Engineering, 
Science Achievement program 

501(c)(3) public chanty to support the capital campaign 

501(c)(3) public chanty to provide superintendents and prmcipals from 
public and private schools access to quality 
leadership development focused on technology 
integration and whole systems change 

$250,00000 

$27,47300 

$20,00000 

$539,00000 

$16,00000 

$409,49200 

$500,00000 

$788,29000 
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Upper San Juan Library District No 170(c)(1) government unit to expand public access to computers and the $7,65500 
Pagosa Springs, CO Internet 

Urban League of Metropolitan Seattle No 501(c)(3) public charity to support the Minority Executive Directors $5,00000 
Seattle, WA Coalition of King County's 20th anniversary 

reception 

Urban Libraries Council No 501(c)(3) public charity to support the training of public library leaders $420,00000 
Evanston, IL to be more effective community players 

to expand public access to computers and the 
Internet 

No 170(c)(1) government unit 

Statement 20a 
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Urbana Free Library 
Urbana,IL 

Lite Indian Tribe of the Uintah & Ouray 
Fort Duchesne, UT 

Ute Mountain Tribe of the Ute Mountain Reservation 
Towaoc, CO 

Ute Mountain Tribe of the Ute Mountain Reservation 
White Mesa, UT 

Utica Public Library District 
Utica, It 

Valley District Library 
Fairview, It. 

No 170(c)(1) government unit 

No 7871 tribal government unit 

No 7871 tribal government unit 

No 7871 tribal government unit 

No 170(c)(1) government unit 

to expand public access to computers and the 
Internet 

to provide public access computers and Internet 
connectivity for the tribe 

to provide public access computers and Internet 
connectivity for the tnbe 

to provide public access computers and Internet 
connectivity for the tribe 

to expand public access to computers and the 
Internet 

$12,52800 

$18,93037 

$15,10163 

$15,5S659 

$7,51500 

$7,36000 



I 

Venice Public Library No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Venice, IL Internet 

Vermont Public Library No 170(c)(1) government unit to expand public access to computers and the $4,77400 
Vermont, IL Internet 

Vermont State Department of Education No 170(c)(1) government unit to provide superintendents and principals from $243,23000 
Montpelier, VT public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

Vespasian Warner Public Library District No 170(c)(1) government unit to expand public access to cqmputers and the $14,99500 
Clinton, IL Internet 

Veterans Memorial Library No 170(c)(1) government unit to expand public access to computers and the $5,01900 
Patten, ME Internet 

Vienna Carnegie Public Library No 170(c)(1) government unit to expand public access to computers and the $8,609 00 
Vienna, IL Internet 

Vigo County Public Library No 170(c)(1) government unit to expand public access to computers and the $113,30800 
Terre Haute, IN Internet 

Viking Library System No 170(c)(1) government unit to expand public acces to ccimputers and the $2,50000 
Fergus Falls, MN Internet 

Statement 208 Page JB4 oft.9.9 
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Vanderbilt University No 170(c)(1) government unit to provide superintendents and principals from $774,72600 
Nashville, TN public and pavate schools access to quality 

leadership development focused on technology 
Integration and whole systems change 



a 0 0 
Grantee Name and Address Individual? Foundation Status Purpose Amount 

Village Of Avon Public Library No 170(c)(1) government unit to expand public access to computers and the $4,77400 
Avon,TL Internet 

Village of Washington Park Public Library No 170(c)(1) government unit to expand public access to computers and the $11,37500 
Washington Park, IL Internet 

Viola Public Library District No 170(c)(1) government unit to expand public access to computers and the $7,16900 
Viola, It. Internet 

Virginia Memorial Public Library No 170(c)(1) government unit to expand public access to computers and the $4,38500 
Virginia, IL Internet 

Virginia Public Library No 170(c)(1) government unit to expand public access to computers and the $16,15500 
Virginia, MN Internet 

Vision House No 501(c)(3) public charity to build Single Mothers' Shelter and provide $290,00000 
Renton, WA serAces to families in crisis during their period of 

transition to a more stable condition 

Vision House No 501 (c)(3) public charity to purchase property to build a child care and $75,00000 
Renton, WA educational center 

Wabash Carnegie Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35900 
Wabash, IN Internet 

Wabasha Public Library No 170(c)(1) government unit to expand public access to computers and the $7,65500 
Wabasha, MN Internet 

Wabasso Public Library No 170(c)(1) government unit to expand public access to computers and the $7,65500 
Wabasso, MN Internet 
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Wahluke School District No 170(c)(1) government unit to support personalized learning environments $97,96500 
Mattawa, WA where all students achieve (Moms Schott Middle 

School) 

Walden Community Library No 170(c)(1) government unit to expand public access to computers and the $7,90000 
Walden, Vr Internet 

Walker Memorial Library No 170(c)(1) government unit to expand public access to computers and the $17,05000 
Westbrook, ME Internet 

Walnut Public Library District No 170(c)(1) government unit to expand public access to computers and the $12,21000 
Walnut, IL Internet 

Walter T. A. Hansen Memorial Library No 170(c)(1) government unit to expand public access to computers and the $4,95000 
Mars Hill, ME Internet 

Wardsboro Free Public Library No 170(c)(1) government unit to expand public access to computers and the $5,73800 
Warclsboro, VT Internet 

Warren County Public Library District No 170(c)(1) government unit to expand public access to computers and the $23,69000 
Monmouth, IL Internet 

Warren Library Association No 501(c)(3) public chanty to expand public access to computers and the $2,18000 
Warren, PA Internet 

Warren Township Public Library No 170(c)(1) government unit to expand public access to computers and the $13,99000 
Warren, IL Internet 

Warren-Trumbull County Public Library No 170(c)(1) government unit to expand public a to computers and the $68,48200 
Warren, ON Internet 



0 10 0 
Grantee Name and Address Individual? Foundation Status Purpose Amount 

Warsaw Public Library No 170(c)(1) government unit to expand Public access to computers and the $13,54400 
Warsaw, IL Internet 

Washington County Public Library 
Marietta, OH 

Washington District Library 
Washington, IL 

No 170(c)(1) government unit 

to provide a one-year scholarship for one 
student through the costco Scholarship Fund 
annual breakfast 

Waseca-le Sueur Regional Library 
Waseca, MN 

Washburn Memorial Library 
Washburn, ME 

Washington Department of Social and Health Services 
Bellevue, WA 

Washington Carnegie Public Library 
Washington, IN 

Washington County Library System 
Washington, PA 

Washington County Library System 
Washington, PA 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

No 501(c)(3) public charity 

No SOI(c)(3) public charity 

No 170(c)(1) government unit 

Washington Education Foundation No 501(c)(3) public charity 
Issaquah, WA 

Statement 201 
(ER)=Expendlture Responsibility 

to expand public access to computers and the 
Internet 

to expand public access to computers and the 
Internet 

to support foster parent appreciation and 
support activities 

to expand public access to computers and the 
Internet 

to expand public access to computers and the 
Internet 

to expand public access to computers and the 
Internet 

to expand public access to computers and the 
Internet 

to expand public access to computers and the 
Internet 

$20,86500 

$7,96900 

$35,00000 

$27,06600 

$31,04000 

$129,50800 

$81,49000 

$13,29400 

$10,00000 
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Washington Health Foundation No 501(c)(3) public chanty to support the campaign to ensure that all $200,00000 
Seattle, WA children and youth In King County have health 

insurance 

Washington 3unior Golf Association No 501(c)(3) public charity to support the Frank Rodia Junior Golf $10,00000 
Tacoma, WA 98406-1725 Tournament 

Washington Literacy No 501(c)(3) public charity for general support $25,00000 
Seattle, WA 

Washington News Council No 501(c)(3) public charity for general support $4,5SO00 
Seattle, WA 

Washington News Council No 501(c)(3) public charity to promote fairness, accuracy and balance $60,00000 
Seattle, WA within the Washington State news media 

Washington Planned Giving Council No 501(c)(3) Public charity to support the Leave a Legacy campaign $10,00000 
Seattle, WA 

Washington State Grange Foundation No 501(c)(3) public chanty to provide computing and Internet access to $320,56000 
Olympia, WA twenty underserved rurat communities in 

Washington state 

Washington State University Foundation No 501(c)(3) public chanty to help support exprtsion of the 4-H Teen Tech $230,87400 
Pullman, WA Corps program to additional low-income rural 

communities in Washington 

Washington State University Foundation No 501 (c)(3) public chanty to establish the Center to Bridge the Digital $75,00000 
Pullman, WA Divide 
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Washington Education Foundation No 501(c)(3) public charity to establish the Washington State Achievers $2,875,000 00 
Issaquah, WA Scholarship Program 



0 0 0 

GranteelVameandAddress, Individual? Foundation Status Purpose Amount 

Washington Township Public Library No 170(c)(1) government unit to expand public access to computers and the $8,05800 
Lynn, IN Internet 

Washington Women's Foundation No 501(c)(3) public charity to support their grant making program and $2,00000 
Seattle, WA provide annual operatIng support 

Watemille Public Library No 170(c)(1) government unit to expand public access to computers and the $17,11900 
Waterville, ME Internet 

Watonwan County Library No 170(c)(1) government unit to expand public access to computers and the $31,03200 
St 3ames, MN Internet 

Watseka Public Library No 170(c)(1) government unit to expand public access to computers and the $10,41000 

Watseka, TL Internet 

Waukegan Public Library No 170(c)(1) government unit to expand public access to computers and the $15,02000 

Waukegan, IL Internet 

Waverly Public Library No 170(c)(1) government unit to expand public access to computers and the $4,95500 

Waverily, IL Internet 

Wayne City Public Library No 170(c)(1) government unit to expand public access to computers and the $7,11000 

Wayne Oty, IL Internet 

Wayne County Public Library No 170(c)(1) government unit to expand public access to computers and the $51,77400 

Wooster, OH Internet 

Wayne County Public Library, Inc. No 170(c)(1) government unit to expand public access to computers and the $3,83968 

Goldsboro, NC Internet 

Statement 20a Page 189 of DO 
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Wayne Library Authority No 170(c)(1) government unit to expand publIc access to computers and the $59,58100 
Honesdale, PA Internet 

Wayne Public Library No 170(c)(1) government unit to expand public access to computers and the $67,42530 
Wayner OH Internet 

Webb City Public Library No 170(c)(1) government unit to expand public access to computers and the $14,99500 
Webb City, MO Internet 

Statement 20a 
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Webster County Library 
Marshfield, MO 

Webster Free Library 
Kingfield, ME 

Weld Library District 
Greeley, CO 

Wellington Public Library 
Wellington, CO 

Wells Public Library 
Wells, MN 

Wellsville Carnegie Public Library 
Wellsville, OH 

Wellsville Public Library 
Wellsville, MO 

No 170(c)(1) government unit to expand public access to computers and the $14,99500 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $5,01900 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $149,421 00 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $8,08000 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $7,65500 
Jntemet 

No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Internet 
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West Custer County Library District No 170(c)(1) government unit to expand public access to computers and the $5,35500 
Westcliffe, CO Internet 

West Frankfort Public Library No 170(c)(1) government unit to expand public access to Computers and the $14,99500 
West Frankfort, IL Internet 

West Frankfort Public Library No 170(c)(1) government unit to expand public access to computers and the $30,79000 
West Frankfort, IL Internet 

West Lafayette Public Library No 170(c)(1) government unit to expand public access to computers and the $23,95800 
West Lafayette, IN Internet 

West Plains Public Library No 170(c)(1) government unit to expand public access to computers and the $46,03500 
West Plains, MO Internet 

West Salem Public Library No 170(c)(1) government unit to expand public access to computers and the $4,70500 
West Salem, IL Internet 

West Sangamon Public Library District No 170(c)(1) government unit to expand public access to computers and the $10,41000 
New Berlin, IL Internet 

West Union District Library No 170(c)(1) government unit to expand public access to computers and the $4,38500 
West Union, IL Internet 

West Valley School District #363 No 170(c)(1) government unit to support personalized learning environments $17,34800 
Spokane, WA where all students achieve (Orchard Center 

Elementary School) 

West Valley School District *363 No 170(c)(1) government unit to support personalized teaming environments $18,36000 
Spokane, WA where all students achieve (West Valley City 

School) 

Statement Z04 Page .191 of 19-9 
(ER)=Expenditure Responsibility 



Grantee Name and Address Jndlindual? Foundation Status Purpose Amount 

West Valley School District #363 No 170(c)(1) government unit to improve high school education and access to $96,00000 
Spokane, WA higher education in Washington state through 

supporting school redesign, implementing early 
college awareness, and removing financial 
barriers (West Valley High School) 

501(c)(3) public charity to provide superintendents and principals from 
public and private schools access to quality 
leadership development focused on technology 
integration and whole systems change 

No 170(c)(1) government unit 

to expand public access to computers and the 
Internet 

No 170(c)(1) government unlt 

a a 

West Virginia Department of Education 
Charleston, WV 

West Virginia Library Commission 
Charleston, WV 

Westbrook Public Library 
Westbrook, MN 

Western Foundation 
Bellingham, INA 

Western Govemors University 
Salt Lake City, LIT 

Westminster West Public Library 
Putney, VT 

Westmoreland County Library System 
Monessen, PA 

Westville Public Library District 
Westville, IL 

Statement 20a 
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No 

No 

170(c)(1) government unit to provide superintendents and principals from 
public and private schools access to quality 
leadership development focused an technology 
Integration and whole systems change 

170(c)(1) government unit to promote long-term sustainability of publIc 
access computing in public libraries and help the 
State Library meet the ongoing information 
technology training needs of public libranes 

170(c)(1) government unit to expand public access to computers and the 
Intemet 

501(c)(3) public chanty to support the creation of the Ralph Munro 
Endowrrient for Civic Education at Western 
Washington University 

170(c)(1) government unit to expand public access to computers and the 
Internet 

to expand public access to computers and the 
Internet 

$526,00000 

$92,98500 

$4,97400 

$50,00000 

$479,89500 

$19,74365 

$10,55000 

$11,37500 
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Wetmore Community Library No 501(c)(3) Public charity to expand public access to computers and the $5,62400 
Wetmore, CO Internet 

Wheaton Community Library No 170(c)(1) government unit to expand public access to computers and the $5,18100 
Wheaton, MN Internet 

White Hall Township Library No 170(c)(1) government unit to expand public access to computers and the $7,42900 
White Hall, IL Internet 

Statement 208 
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White Salmon Valley School District 
White Salmon, WA 

Whitewater Valley Community Library District 
Brookville . IN 

Whitingham Free Public Library 
Jacksonville, Vr 

Whitman College Board of Trustees 
Walla Walla, WA 

Whitneyville Library Association, Inc. 
Whttneyville, ME 

Wildwood Elementary School, Inc. 
Los Angeles, CA 

Willard Library 
Evansville, IN 

No 170(c)(1) government unit to support personalized learning environments $91,12500 
where all students achieve (Hulan L Whitson 
Elementary School) 

No 170(c)(1) government unit to expand public access to computers and the $37,36600 
Internet 

No 170(c)(1) government unit to expand public access to computers and the $8,61900 
Internet 

No 501(c)(3) public charity to construct a new science building and $1,000,000 00 
renovate existing science facilities 

No 501 (c)(3) public charity to expand public access to computers and the $7,90000 
Internet 

No 501(c)(3) public charity to support the creation of the Wildwood School $56,00000 
Outreach Center for the promotion of Small, 
personalized secondary schools 

No 170(c)(1) government unit to expand public access to computers and the $18,42700 
Internet 
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Winona Public Library No 170(c)(1) government unit to expand public access to computers and the $16,15500 
Winona, MN Internet 
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Willard Memorial Library No 170(c)(1) government unit to expand public access to computers and the $35,48000 
Willard, OH Internet 

William H. And Lucy F. Rand Memorial Library No 170(c)(1) government unit to expand public access to computers and the $5,66900 
North Troy, Vr Internet 

William Leonard Public Library District No 170(c)(1) government unit to expand public access to computers and the $17,07500 
Robbins, IL Internet 

Williamsfield Public Library District No 170(c)(1) government unit to expand public access to computers and the $4,59500 
Willi2nnslield, IL Internet 

Wilmington Public Library Of Clinton County No 170(c)(1) government unit to expand public access to computers and the $18,3S800 
Wilmington, OH Internet 

Wilton Free Public Library No 170(c)(1) government unit to expand public access to computers and the $17,05000 
Wilton, ME Internet 

Winchester Community Library No 170(c)(1) government unit to expand public access to computers and the $16,70800 
Winchester, IN Internet 

Winchester Public Library No 170(c)(1) government unit to expand public access to computers and the $7,36000 
Winchester, IL Internet 

Windom Public Library No 170(c)(1) government unit to expand public access to computers and the $7,65500 
Windom, MN Internet 



Winslow Public Library No 170(c)(1) government unit to expand public access to computers and the $8,03800 
Winslow, ME Internet 

Winston Churchill Foundaltion of the United States, Ltd. No 501(c)(3) public charity to support the William H Gates Scholarship $23,00000 
New York, NY program 

Wisconsin Foundation for Educational Administration Inc No 501 (c)(3) public charity to provlde superintendents and principals from $321,86400 
Madison, WT public and private schools access to quality 

leadership development focused on technology 
Integration and whole systems change 

Witherle Memorial Library No 170(c)(1) government unit to expand public access to computers and the $7,90000 
Castine, ME Internet 

Witt Township Memorial Library No 170(c)(1) government unit to expand public access to computers and the $7,21900 
Witt, IL Internet 

Wood County District Public Library No 170(c)(1) government unit to expand public access to computers and the $18,35800 
Bowling Green, OH Internet 

Wood River Public Library No 170(c)(1) government unit to expand public access to computers and the $11,37500 
Wood River, IL Internet 

Woodbury Community Library No 170(c)(1) government unit to expand public access to computers and the $8,61900 
Woodbury, VT Internet 
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Winooski Memorial Library No 170(c)(1) government unit to expand public access to computers and the $17,57500 
Winooski, Vr Internet 
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Woodland Public Library No 170(c)(1) government unit to expand public access to computers and the $4,95000 
Woodland, ME Internet 

Woodruff Memorial Library No 170(c)(1) government unit to expand public access to computers and the $16,15500 
La Junta, CO Internet 

World Affairs Council No 501(c)(3) public charity to support the Global Classroom Program $50,00000 
Seattle, WA 

World Health Organization No Executive Order to organi2e and ensure civil society participation $994,96500 
Geneva, Switzerland in the United Nations General Assembly Special 

Session on HIVIAIDS 

World Health Organization No Executive Order to support research, development and research $2,000,000 00 
Geneva, Switzerland training in human reproduction 

World Health Organization No Executive Order to support research for the reduction of child $3,500,000 00 
Geneva, Swtzerland mortality 

World Health Organization No Executive Order to support the Alliance for Cervical Cancer $1,097,644 00 
Lyon Cedex, France Prevention 

World Neighbors, Inc. No 501(c)(3) public chanty to expand and sustain reproductive health and $1,550,000 00 
Oklahoma City, OK family planning In rural communitItes of Asia, 

Africa and Latin America 

Worth County Library No 170(c)(1) government unit to expand public access to computers and the $10,47900 
Grant City, MO Internet 

Worthington Jefferson Township Public Library No 170(c)(1) government unit to expand public access to computers and the $8,40300 
Worthington, IN Internet 
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Wray Public Library No 170(c)(1) government unit to expand public access to computers and the $4,90500 
Wray, CO Internet 

Wright County Library No 170(c)(1) government unit to expand public access to computers and the $22,98900 
Hartville, MO Internet 

Wyorning Department of Education No 170(c)(1) government unit to provide superintendents and principals from $219,98400 
Cheyenne, WY public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

Wyoming Public Library District No 170(c)(1) government unit to expand public access to computers and the $6,92800 
Wyoming, It. Internet 

Wyomissing Public Library No 501(c)(3) public charity to expand public access to computers and the $11,37500 
Wyomissing, PA Internet 

Yakima School District #7 No 170(c)(1) government unit to Improve high school education and access to $194,28000 
Yakima, WA higher education in Washington state through 

supporting school redesign, Implementing early 
college awareness, and removing financial 
barners (Davis High School) 

Yale University No 501(c)(3) public charity to support a capital campaign for rebuilding the $1,000,000 00 
New Haven, CT Yale University Art Gallery 

Yavapal-Apache Nation of the Camp Verde Reservation No 7871 tribal government unit to provide public access computers and Internet $18,241 39 
Clarkdale, AZ connectivity for the tribe 

Yavapal-Prescatt Indian Tribe No 7871 tribal government unit to provide public access computers and Internet $12,39987 
Prescott, AZ connectivity for the tnbe 



Youngsvilfe Public Library No 501(c)(3) public charity to expand public access to computers and the $18,06900 
Youngsville, PA Internet 

Yuma Public Library No 170(c)(1) government unit to expand public access to computers and the $7,65SOO 
Yuma, CO Internet 

YWCA of Seattle-King County-Snohomtsh County No 501(c)(3) public chanty to support the Dress for Success Program $100,00000 
Seattle, WA 
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Yelm Community Schools st2 No 170(c)(1) government unit to support personalized learning environments $31,50000 
Yelm, WA where all students achieve (Yelm Prairie 

Elementary School) 

Yelm Community Schools #2 No 170(c)(1) government unit to Improve high school education and access to $169,68000 
Yelm, WA higher education in Washington state through 

supporting school redesign, implementing early 
college awareness, and removing financial 
barriers (Yelm High School) 

York Township Public Library No 170(c)(1) government unit to expand public access to computers and the $7,10000 
Thomson, I Internet 

Young Men's Chrisitian Association of Grants Pass Oregon No 501(c)(3) Public charity to support a capital expansion project to $200,00000 
Grants Pass, OR construct a gymnasium, multi-purpose room, 

meeting room, locker rooms and office area 
necessary to expand services 

Young Womens Christian Association of Bellingham No 501(c)(3) public charity to renovate the facility $100,00000 
Bellingham, WA 

Youngstown And Mahoning County, Public Library of No 170(c)(1) government unit to expand public access to computers and the $214,76800 
Youngstown, OH Internet 
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YWCA of Seattle-King County-Snohomish County No 501(c)(3) public charity to support the "Moving Women and Familles $2,000,000 00 

Seattle, WA Forward" Campaign 

Zeigler Public Library No 170(c)(1) government unit to expand public access to computers and the $13,92100 

Zeigler, IL Internet 

Zion-Benton Public Library District No 170(c)(1) government unit to expand public access to computers and the $11,37SOO 
Zion, IL Internet 

rotal $1,146,689,104 99 
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Grantee Name andAddress individual? Foundation Status Purpose Amount 
1000 Friends of Washington No 501(c)(3) public charity for general support $3000 
Seattle, WA 

Alverno College 
Milwaukee, Wl, 

No 501(c)(3) public charity 

American Association of Zoo Keepers Puget Sound Chapter No 501(c)(3) public charity 
Seattle, WA 

American Cancer Society No 501(c)(3) public charity 
Everett, WA, 

American Civil Liberties Union Foundation, Inc. No 501(c)(3) public charity 
New York, NY 

for general support 

Statement2ft 
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Advance Bellevue 
Bellevue, WA 

Airline Ambassadors International Inc 
San Mateo, CA 

AIUSA Foundation, Inc. 
New York, NY 

Alliance for Education 
Seattle, WA 

No 501(c)(3) public charity 

No 501(c)(3) public charity 

No 501(c)(3) public charity 

No 501(c)(3) public charity 

for general support 

for general support 

for general support 

for general support 

for general support 

for general support 

for general support 

$90000 

$7500 

$34500 

$18000 

$30000 

$30000 

$1,42500 

$10500 
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American Diabetes Association National Service Center No 501(c)(3) public charity for general support $7500 
Denver, CO 

American Foundation for AIDS Research No 501(c)(3) public chanty for general support $3000 
New York, NY 

American Health Assistance Foundation No 501(c)(3) public chanty for general support $3000 
Rodivrille, MD 

American Heart Association No 501(c)(3) public charity for general support $15000 
Davenport, 1A 

Amencan Heart Association Inc No 501(c)(3) public charity for general support $28500 
Seattle, WA 

American Humane Association No 501(c)(3) public charity for general support $15000 
Englewood, CO 

American Indian College Fund No 501(c)(3) public charity for general support $3000 
Denver, CO 

American Lebanese Syrian Association Char, Inc. No 501(c)(3) public chanty for general support $3000 
Memphis, TN 

American Lung Association of Washington No 501(c)(3) public charity for general support $3,81750 
Seattle, WA 

American National Red Cross No 501(c)(3) public charity for general support $7500 
Seattle, WA 
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American Red Cross No 501(c)(3) public charity for general support $1,50000 
Washington, DC 

American Society for the Prevention of Cruelty to Animals No SOI(c)(3) public charity for general support $7500 
New York, NY 

America's Second Harvest No 501(c)(3) public charity for general support $48000 

Chicago, IL 

Anti-Defamation League of Brial Brith No 501(c)(3) public charity for general support $3000 

New York, NY 

Arab Community Center for Economic & Social Services No 501(c)(3) public charity for general support $75000 

ACCESS 
Dearborn, MI 

Aradia Women's Health Center No 501(c)(3) public charity for general support $45000 

Seattle, WA 

Archdiocese Housing Authority No 501(c)(3) public charity to support Noel House $1,80000 

Seattle, WA 

Arthritis Foundation No 501(c)(3) public charity for general support $3,34500 

Seattle, WA, 

Arts Corps No 501(c)(3) public charity for general support $75000 

Seatide, WA 



Grantee Name andAddress Individual? Foundation Status Purpose Amount 

Associated Recreation Council No 501(c)(3) public charity for general support $30000 
Seattle, WA, 

Atlantic Street Center No 501(c)(3) public charity for general support $3,00000 
Seattle, WA 

Avon Products Foundation, Inc. No 501(c)(3) public charity to support the Avon Breast Cancer 3 Day walk $7,33SOO 
Chicago, IL, 

Den Franklin PTA c/o Washington State PTA No 501(c)(3) public charity for general support $15000 
Kirkland, WA 
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Best Friends Animal Sanctuary 
Kanab, UT 

Big Brothers Big Sisters of King and Pierce Counties 
Seattle, WA 

Bishop Blanchet High School 
Seattle, WA 

Boat People S.O.S 
Falls Church, VA 

Books for Nepal 
San Francisco, CA 

Bottoms Dream 
Santa Monica, CA 

No 501(c)(3) public chanty for general support $15000 

No 501(c)(3) public charity for general support $30000 

No 501(c)(3) public charity for general support $30000 

No 501(c)(3) public charity for general support $3,30000 

No 501(c)(3) public charity for general support $7500 

No 501(c)(3) public charity for general support $9000 



Grantee Name and Address IndlivIdual? Foundation Status Purpose Amount 

Cancer Lifeline of King County No 501(c)(3) public charity for general support $12000 
Seattle, WA 

Caring Pregnancy Center of Cowlitz County No 501(c)(3) public chanty for general support $30000 
Longview, WA 

Cascade Animal Protection Society No 501(c)(3) public charity for general support $15000 
Sumner, WA 

Cascadian Chorale No 501(c)(3) public charity for general support $12000 
Bellevue, WA 

Catholic Archdiocese of Seattle No 501(c)(3) public charity for general support $36000 
Seattle, WA 

Ceasefire Foundation of Washington No 501(c)(3) public charity for general support $15,00000 
Seattle, WA, 

Center for Empowerment No 501(c)(3) public charity for general support $7,50000 
Seattle, WA 

Center for Reproductive Law and Policy Inc No 501(c)(3) public charity for general support $30000 
New York, NY 

Central Asia Institute No 501(c)(3) public charity for general Support $45000 
Bozeman, MT 

Central Catholic High School No 501(c)(3) public charity for general support $30000 
Toledo, OH 

Statement 20b PageSoF22 
(ER)=Expenditure Responsibility 



Grantee Name and Address Indliadillal? FoundatronSfatus Purpose Amount 

Centre for Development and Population Activities No 501(c)(3) public charity for general support $30000 
Washington, DC 

Charles Wright Academy No 501(c)(3) public chanty for general support $15000 
Tacoma, WA 

ChddAld : Children's Literacy No 501(c)(3) public chanty for general support $30000 
Portland, OR 

Children's Foundation of Mid-America, Inc . No 501(c)(3) public charity for general support $7500 
St Louis, MO 

City of Redmond No 170(c)(1) government unit for exclusively public purposes $60000 
Redmond, WA 

Covenant House No 501(c)(3) public chanty for general support $3000 
New York, NY 

Crisis Clinic, Inc . No 501(c)(3) public charity for general support $7500 
Seattle, WA 

Cnsta Minisbries No 50 1(c)(3) public charity for general support $15000 
Seattle, WA 

Crista Ministries No 501(c)(3) public chanty for general support $15000 
Seattle, WA 

Crohns & Colitis Foundation of America, Inc No 501(c)(3) public charity for general support $63000 
New York, NY 
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Crystal Conservation Coalition No 501(c)(3) public charity for general support $ISOOO 
Seattle, WA 

Cystic Fibrosis Research, Inc . No 501(c)(3) public charity for general support $3000 
Mountain View, CA, 

Dedication and Everlasting Love to Animals No SOI(c)(3) public charity for general support $3000 
Glendale, CA 

Delta Society No 501(c)(3) public charity for general support $30000 
Renton, WA 

Disabled American Veterans Charitable Service Trust No 501(c)(3) public charity for general support $30000 
Cincinnati, OH 

EarthCorps No 501(c)(3) public charity for general support $12000 
Seattle, WA 

Earthstewards Network No 501(c)(3) public charity to support the PeaceTrees Vietnam Project $7500 
Bainbridge Island, WA 

Elizabeth Glaser Pediatric AIDS Foundation No 501(c)(3) public charity for general support $30000 
Santa Monica, CA 

Emory University No 50 1(c)(3) public charity for general support $5,70000 
Atlanta, GA, 

Environmental Association for Great Lakes Education No SOI(c)(3) public charity for general support $1,50000 
Duluth, MN 
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Everett Gospel Mission No 501(c)(3) public chanty for general support $15573 
Everett, WA 

Evergreen Hospice and Health Care Foundation No 501(c)(3) public charity for general support $1,50000 
Kirkland, WA 

FareStart No 501(c)(3) public charity for general support $7,50000 
Seattle, WA 

Federal Way Chorale No 501(c)(3) public chanty for general support $30000 
Federal Way, WA 

Federal Way School District #210 No 170(c)(1) government unit to support Federal Way High School DECA $37SOO 
Federal Way, WA 

Feminist Majority Foundation No 501(c)(3) public charity for general support $22500 
Arington, VA 

FINCA International Inc . No 501(c)(3) public charity for general support $15000 
Washington, DC, 

First Place No 501(c)(3) public charity for general support $45000 
Seattle, WA 

Food for the Hungry, Inc. No 501(c)(3) public charity for general support $2,68800 
Scottsdale, AZ, 

FosStars Institute No 501(c)(3) public charity for general support $7,50000 
Seattle, WA 
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Free Methodist Church of North America No 501(c)(3) public charity for general support $60000 
Indianapolis, IN 

Freeze Education Fund No 501(c)(3) public charity for general support $7500 
Seattle, WA 

Friends School Haverford No 501(c)(3) public charity for general support $3,00000 
Haverford, PA 

Gay City Health Project No 501(c)(3) public charity for general support $1,50000 
Seattle, WA 

Georgia State University Foundation Inc No 501(c)(3) public charity to support the Andrew Young School of Policy $1,50000 
Atlanta, GA Studies 

Global Exchange No 501(c)(3) public charity for general support $6000 
San Francisco, CA 
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Gonzaga Preparatory School 
Spokane, WA 

Grameen Foundation USA 
Washington, DC 

Habitat for Humanity International Inc 
Americus, GA 

Hamlin Robinson School 
Seattle, WA 

No 501 (c)(3) public chanty 

No 501(c)(3) public charity 

No 501(c)(3) public charity 

No SOI(c)(3) public charity 

to support the Fair Share Program $6000 

for general support $3,00000 

for general support $7,24500 

for general support $6000 
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Helfer Project International Inc No SOI(c)(3) public charity for general support $30000 
Little Rock, AR 

Homeless Children International, Inc. No 50 1 (c)(3) public charity for general support $75000 
Greenville, SC 

Hopelink No 501(c)(3) public charity for general support $16,50000 
Redmond, WA 

Illahee Junior High School No 170(c)(1) government unit for general support $15000 
Federal Way, WA 

IslandWood No 501(c)(3) public chanty for general support $30000 
Bainbridge Island, WA 

John Carroll University No 501(c)(3) public charity for general support $15000 
University Heights, OH 

Jubilee Women's Center No 501(c)(3) public charity for general support $1,14000 
Seattle, WA 

KCTS Television No 501(c)(3) public charity for general support $4,18500 
Seattle, WA 

Kimball School Parent Teacher Student Association No 501(c)(3) public charity for general support $6000 
Seattle , WA 

KUOW/Puget Sound Public Radio No 501(c)(3) public chanty for general support $7500 
Seattle, WA 
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Lafayette Arts and Science Foundation No 501(c)(3) public charity for general support $3,00000 
Lafayette, CA 

Lafayette School District No 170(c)(1) government unit for general support $1,50000 
Lafayette, CA 

Lake Union Civic Orchestra No 501(c)(3) public charity for general support $97500 
Seattle, WA 

Lake Washington School District No 170(c)(1) government unit for general support $4,50000 
Kirkland, WA 

Lakeview Free Methodist Church No 501(c)(3) public charity for general support $1,20000 
Seattle, WA 

Lifelong AIDS Alliance No 501(c)(3) public charity for general support $30000 
Seattle, WA 

Loqufn No 501(c)(3) Public charity for general support $1,20000 
Mercer Island, WA 

Los Angeles Maritime Institute No 501(c)(3) public charity for general support $3000 
San Pedro , CA 

M.O.V.E . International Foundation No 501(c)(3) public charity for general support $2,25000 
Bakersfield, CA 

Madeline Island Wilderness Preserve No 501(c)(3) public charity for general support $7500 
La Pointe, WI 
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Make A Wish Foundation of Alaska, Montana, Northern No 501(c)(3) public charity for general support $2,25000 
Idaho and Washington 
Seattle, WA 

Mc Clure Middle School PTSA No 501(c)(3) public charity for general support $57000 
Seattle, WA 

Mercer Island-Eastside Orphans and Waifs No 501(c)(3) public charity for general support $45000 
Kirkland, WA 

Mercy Corps International No 501(c)(3) public charity for general support $15000 
Portland, OR 

Mercy Ships No 501(c)(3) public charity to support the Caribbean Mercy Ship $90000 
Garden Valley, TX 

Metrocenter Branch, YMCA of Greater Seattle No 501(c)(3) public charity for general support $3000 
Seattle, WA 

Moblus Theater, Inc . No 501(c)(3) public charity for general support $10500 
Boston, MA 

Mothers Against Drunk Driving No 501(c)(3) public charity for general support $13500 
Irving, TX 

Mount Holyoke College No 501(c)(3) public charity for general support $61) OD 
South Hadley, MA, 
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Multifaith Works No 501(c)(3) public charity for general support $7500 
Seattle, WA 

National Breast Cancer Coalition Fund No 501(c)(3) public charity for general support $33000 
Washington , DC 

National Easter Seals Society Inc. No 501(c)(3) public charity for general support $3000 
Chlcago, IL 

National Humane Education Society No 501(c)(3) public charity for general support $15000 
Leesburg, VA 

Native American Rights Fund No 501(c)(3) public charity for general support $3000 
Boulder, CO 

Natural Resources Defense Council No 501(c)(3) public charity for general support $28500 
New York, NY, 

Nature Conservancy, Inc. No 501(c)(3) public charity for general support $3,48000 
Arlington, VA 

Net Aid Inc No 501(c)(3) public charity to support the Bethe Change Vietnam - Water $69000 
New York, NY for Learning project 

New Futures No 501(c)(3) public charity for general support $16,50000 
Burien, WA 

New York State Fraternal Order of Police Foundation No 501(c)(3) public charity to support WTC Police Disaster Relief Fund $30000 
Hicksville, NY 



Grantee Name andAddress Individual? Foundation Status Purpose Amount 

New York Times Neediest Cases Fund No 501(c)(3) public charity for general support $1,80000 
New York , NY 

Northwest Aids Foundation No 501(c)(3) public chanty for general support $15000 
Seattle, WA 

Northwest Ecosystem Alliance No 501(c)(3) public chanty to support Cascades Conservation Partnership $3000 
Seattle, WA 

Northwest Ecosystem Alliance No 501(c)(3) public charity for general support $9000 
Seattle, WA 

Northwest Harvest E M M No 501(c)(3) public charity for general support $3,34500 
Seattle, WA 

NOW Legal Defense and Educational Fund, Inc . No 501(c)(3) public chanty for general support $30000 
New York, NY 

Ohio West Virginia YMCA No 501(c)(3) public chanty for general support $30000 
St George, WV 

OpNet Community Ventures, Inc. No 501(c)(3) public charity for general support $45000 
San Francisco, CA 

Oregon State University Foundation No 501(c)(3) public charity for general support $30000 
Corvallis, OR 

Organizaclon Maya Guatemalteca No 501(c)(3) public chanty for general support $7500 
Kingston, WA 
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Oxfam America No 501(c)(3) public charity for general support $3000 
Boston, MA 

Pacific Crest Biodiversby Project No 501(c)(3) public charity for general support $7500 
Seattle, WA 

Pacific Lutheran University Foundation No 501(c)(3) public charity for general support $22500 
Tacoma, WA 

Pacific Lutheran University Foundation No 501(c)(3) public charity to support KPLU FM $67500 
Tacoma, WA 

Pasados Safe Haven No 501(c)(3) public charity for general support $7500 
Sultan, WA 

Pigs Peace Sanctuary No 501(c)(3) public charity for general support $30000 
Arlington, WA 

Planned Parenthood Federation of America No 501(c)(3) public charity for general support $3,15000 
New Yoric, NY 

Planned Parenthood of Northern New England No 501(c)(3) public charity for general support $90000 
Williston , VT 

Planned Parenthood of Western Washington No 501(c)(3) public charity for general support $8,49000 
Seattle, WA 

Pomona College No 501(c)(3) public charity for general support $7500 
Claremont, CA 
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President and Fellows of Harvard College No 501(r)(3) public charity for general support $3,75000 
Boston, MA 

Program for Early Parent Support No 50 1 (c)(3) public charity for general support $12000 
Seattle, WA, 

Purrifect Pals No 501(c)(3) public charity for general support $7500 
Arlington, WA 

REFORMA National Association to Promote Library No 501(c)(3) public charity for general support $9000 
Services to the SP 
Berkeley, CA 

Robert W Woodruff Arts Center, Inc . No 501(c)(3) Public charity for general support $30000 
Atlanta, GA 

Save the Children Federation, Inc . No 50 1(c)(3) public charity for general support $94800 
Westport, Cr 

Seattle Art Museum No 501(c)(3) public charity for general support $30,00000 
Seattle, WA 

Seattle Biomedical Research Institute No 501(c)(3) public charity for general support $15000 
Seattle, WA 

Seattle Community Network Association No 501(c)(3) public charity for general support $7500 
Seattle, WA 
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Seattle Girls School No 501(c)(3) public charity for general support $7,50000 
Seattle, WA 

Seattle Shanti No 501(c)(3) public charity for general support $7500 
Seattle, WA 

Seattle Symphony No 501(c)(3) public charity for general support $7500 
Seattle, WA 

Senior Services of Snohomish County No 501(c)(3) public charity for general support $9000 

Mukilteo, WA 

Solar Electric Light Fund No 501(c)(3) public charity for general support $45000 

Washington , DC 

St . Benedict Elementary and Middle School No 501(c)(3) public charity for general support $1,02000 

Seattle, WA 

Technology Access Foundation No 501(c)(3) public chanty for general support $5,70000 

Seattle, WA 

The Arab American Institute Foundation No 501(c)(3) public charity for general support $75000 

Washington, DC 

The Breast Cancer Fund No 501(c)(3) public charity for general support $30000 

San Francisco, CA 

The Carter Center, Inc. No 501(c)(3) public charity for general support $3000 
Atlanta, GA 



Grantee Name andAddress Indlierdual? Foundation Status Purpose Amount 
The Global Fund for Women, Inc. No 501(c)(3) public charity for general support $30000 
San Francisco, CA 

The Overlake School No 501(c)(3) public charity for general support 
Redmond, WA 
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The Humane Society of the United States No 501(c)(3) public charity for general support 
Washington, DC 

The International Eye Foundation No 501(c)(3) public chanty for general support 
Bethesda, MD 

The Leukemia & Lymphoma Society, Inc. No 501(c)(3) public charity for general operating support 
Seattle, WA 

The Leukemia & Lymphoma Society, Inc. No 501(c)(3) public charity for general support 
Seattle, WA 

The Minneapolis Community and Technical College No 501(c)(3) public charity for general support of Gladys Green Senior Net 
Foundation, Inc. Program 
Minneapolis, MN 

The National Italian American Foundation, Inc. No 501(c)(3) public charity for general support 
Washington, DC 

The New York Women's Foundation No 501(c)(3) public charity for general support 
New York, NY 

$15000 

$3000 

$6000 

$12,43500 

$15000 

$1,87500 

$7500 

$37500 
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The Southern Poverty Law Center Inc No 501(c)(3) public charity for general support $30000 
Montgomery, AL 

The UCLA Foundation No 501(c)(3) public charity to support the Montana AIDS Vaccine Ride $1,36500 
Los Angeles, CA 
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Thingsezisee'M Dance/Theater, Inc. 
New York, NY 

Tides Foundation 
San Francisco, CA 

Trustees of Grinnell College 
Grinnell, TA 

Union Gospel Mission Assn of Seattle 
Seattle, WA 

United Palestinian Appeal, Inc. 
Washington, DC, 

United Way of King County 
Seattle, WA 

United Way of New York City 
New York, NY 

University of Florida Foundation 
Gainesville, Fl. 

No 501(c)(3) public charity 

No 501(c)(3) public charity 

No 501(c)(3) public charity 

No 501(c)(3) public chanty 

No 501(c)(3) public charity 

No 501(c)(3) public charity 

No 501(c)(3) public chanty 

No 501(c)(3) public charity 

for general support 

to support Adbusters Media Foundation 

for general support 

for general support 

for general support 

for general support 

for general support 

for general support 

$22500 

$37500 

$7500 

$37500 

$75000 

$61,331 28 

$2,25000 

$7500 



Grantee Name andAddress ln&vldual? Foundation Status Purpose Amount 

University of Illinois Foundation No SOI(c)(3) public charity for general support $1,50000 
Champaign, IL 

University of Washington Foundation No 501(c)(3) public charity for support of KUOW $1,50000 
Seattle, WA 

University of Washington Foundation No SOI(c)(3) public charity for general support of KCMU $13500 
Seattle, WA 

University of Washington Foundation No 501(c)(3) public charity to support the L1W Information School $15000 
Seattle, WA 

University of Washington Foundation No 501(c)(3) public chanty to support the Center for Women and Democracy $7,50000 
Seattle, WA 

University of Washington Foundation No 501(c)(3) public charity for general support $75000 
Seattle, WA 

University of Washington Foundation No 501(c)(3) public charity to support KUOW $3,31S 15 
Seattle, WA 

Virginia Mason Medical Center No 501(c)(3) public charity for general support $30000 
Seattle, WA 

VSA arts of Washington No 501(c)(3) public charity for general support $15000 
Seattle, WA, 

Wallingford Boys & Gnis Club No 501(c)(3) public charity for general support $12000 
Seattle, WA 
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Grantee Name and Address Individual? Foundation Status Purpose Amount 

Washington Environmental Council No 501(c)(3) public charity for general support $4500 
Seattle, WA 

Washington State NAIZAL Foundation No 501(c)(3) public charity for general support $10500 
Seattle, WA 
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Washington State University Foundation 
Pullman, WA 

Washington Toxics Coalition 
Seattle, WA 

Washington Wilderness Coalition 
Seattle, WA 

Western Foundation 
Bellingham, WA 

Wilderness Society 
Washington, DC 

Womens Civic Improvement Club of Sacramento 
Sacramento, CA 

World Association for Children and Parents 
Seattle, WA 

World Library Partnership Inc 
Durham, NC 

No 501(c)(3) public charity to support the Dean of Excellence Fund $1,50000 

No 501(c)(3) public charity for general support $7500 

No 501(c)(3) public charity for general support $85500 

No 501(c)(3) public charity for general support $9000 

No 501(c)(3) public charity for general support $15000 

No 501(c)(3) public charity for general support $1,50000 

No 501(c)(3) public charity for general support $3,18000 

No 501(c)(3) public charity for general support $5,95000 



Grantee Name and Address IndivIduarl-I Foundation status Purpose Amount 

World Monument Fund, Inc . No 501(c)(3) public charity for general support $30000 
New York, NY 

World Relief Corp of National Association of Evangelicals No 501(c)(3) public charity for general support $6000 
Wheaton, IL 
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World Wildlife Fund 
Washington, DC 

YMCA of the Inland Northwest 
Spokane, WA, 

Young Mens Christian Association of Seattle 
Seattle, WA 

Young Mens Christian Association of Seattle 
Seattle, WA 

Young Men's Christian Association of Seattle 
Seattle, WA 

No 501(c)(3) public charity for general support $33000 

No 501(c)(3) public charity for general support $15000 

No 501(c)(3) public charity for general support of Partners with Youth $7500 
Campaign 

No 501(c)(3) public charity for general support $45000 

No 501(c)(3) public charity to support camping services $7SOO 

Total $356,39566 



Statement 20c Bffl & Melinda Cates Foundation 
Used Equipment Donations 

Form 990 PF December 31, 2001 EIN 91-1663695 

Grantee Name and Address Indiv7dual? Foundation Status Purpose Amount 

Alliance for Education No 501(c)(3) public charity to donate office furniture to B F Day School in $1,17500 
Seattle, WA support of their educational activities 

Page .f oir I Statement 20c 

ro (9- (0 

Broadview P.T.A . No 501(c)(3) public chanty 
Seattle, WA 

Wilderness Technology Alliance No 501(c)(3) public chanty 
Redmond, WA 

to donate office furniture in support of their $1,26000 
educational activities 

to provide equipment to support technology $18,48500 
education programs for at-nsk youth 

Total $20,92000 



Bffl& Melinda Gates Foundation Statement 21 
Grants Approved for Future Payment Form 990 PF December 31, 2001 ErN 91-1663695 
Grantee Name andAddress IndivIdual? Foundation Status Purpose Amount 
AIDS Vaccine Advocacy Coalition No 501(c)(3) public charity to support their HIV/AIDS policy analysis, $400,00000 
New York, NY vaccine advocacy, and outreach efforts 

501(c)(3) public charity to improve high school education and access to 
higher education in Washington state through 
supporting school redesign, implementing early 
college awareness, and removing financial 
barriers (Cleveland High School) 

501(c)(3) public chanty to support View Ridge Elementary Annual Parent 
Appeal 

501(c)(3) public charity to support development of a new, small high 
school focusing on the Arts to provide a 
personalized leaming environment for students 
and staff at The Center School 

to support startup costs of Bard High School 
Early College in Brooklyn, NY, a high school 
program culminating in AA degree 

Statement 21 
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Alaska Council of School Administrators 
Douglas, AK 

Alliance for Education 
Seattle, WA 

Alliance for Education 
Seattle, WA 

Alliance for Education 
Seattle, WA 

Atlantic Street Center 
Seatde, WA 

Baldwin Memorial Library 
Wells River. V-r 

Bard College 
Annandale, NY 

No 

No 

No 

No 

No 

No 

No 

501 (c)(6) business league (ER) to provide supenntendents and principals from 
public and pnvate schools access to quality 
leadership development focused on technology 
integration and whole systems change 

501(c)(3) public charity 

170(c)(1) government unit 

501(c)(3) public chanty 

to support the Extended Learning Program for 
at-nsk and homeless Seattle youth 

to expand public access to computers and the 
Intemet 

$345,59200 

$72,00000 

$45,00000 

$100,00000 

$150,00000 

$38500 

$667,00000 



Board of Trustees for the University of Alabama No 501(c)(3) public charity to demonstrate the feasibility and sustainability $2,000,000 00 
Birmingham, AL of a cornputenzed pennatal medical record 

system in a developing country 

Boys & Girls Club of Spokane County No 501(c)(3) public charity for general support $50,00000 
Spokane, WA 

Boys & Girls Clubs the Rogue Valley No 501(c)(3) public charity to renovate and expand the clubhouse $300,00000 
Grants Pass, OR 

Bradford County Library System No 170(c)(1) government unit to expand public access to computers and the $1,99500 
Troy, PA Internet 

Britton City Library No 170(c)(1) government unit to expand public access to computers and the $11,01000 
Britton, SD Internet 
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Grantee Name and Address Individual? Foundation Status Purpose Amount 

Barry-Lawrence Regional Library No 170(c)(1) government unit to expand public access to computers and the $11,37500 
Monett, MO Internet 

Bellingham School District 501 No 170(c)(1) government unit to support a collaborative induction model, $200,00000 
Bellingham, WA professional development programs, and 

placement of pre-service teachers in Bellingham 
School District in partnership with Western 
Washington University 

Better World Fund No 501(c)(3) public charity to support the Aspen Strategy Group $200,00000 
Washington, DC 

Board of Regents of the University and Community College No 170(c)(1) government unit to provide superintendents and principals from $200,00000 
System of Nevada on behalf of the University of Nevada, public and private schools access to quality 
Reno leadership development focused on technology 
Reno, NV integration and whole systems change 



Statement 21 Page 3 of 24 
(ER)= Expenditure Responsibility 

Grantee Name and Address Individual? Foundation Status Purpose Amount 
Brookings In titution No 501(c)(3) public charity to support a National Working Commission on $500,00000 
Washington, Choice in K-12 Education through The Brookings 

Institution 

California County Superintendents Educational Services No 501(c)(3) public charity to provide superintendents and principals from $12,351,000 00 Association public and private schools access to quality 
Sacramento, CA leadership development focused on technology 

integration and whole systems change 

Camp Point Public Library District No 170(c)(1) government unit to expand public access to computers and the $1,21500 
Camp Point, IL Internet 

Carnegie Corporation of New York No 501(c)(3) private foundation (ER) to support urban high school reform through the $21,988,000 00 
New York, NY Schools for a New Society initiative 

Casa Latina Centro De Ayuda Sohdaria a Los Amigos No 501(c)(3) public charity to support the Family Literacy Program and to $30,00000 
Seattle , WA expand its services to South King County 

Center for Community Service Fund No 501(c)(3) public charity to support the community activities of the Urban $50,00000 
Seattle, WA Enterprise Center 

Chicago Community Foundation No 501(c)(3) public charity to support restructuring high school education in $11,875,000 00 
Chicago, IL Chicago 

Chimacum School District #49 No 170(c)(1) government unit to support personalized learning environments $112,07800 
Chimacum, WA where all students achieve (Chimacurn Middle 

School) 

China Academy of Health Policy No Foreign Organization (ER) for administrative and managerial support to $100,00000 
Haidian, Beijing, China promote health policy research 



Grantee Name and Address Individual? Foundation Status Purpose Amount 

Christian Schools International No 501(c)(3) public charity to establish models of excellence in private $4,082,000 00 
Grand Rapids, MI urban schools in Chicago and tribal schools in 

New Mexico 

to provide superintendents and principals from 
public and pnvate schools access to quality 
leadership development focused on technology 
integration and whole systems change 

to support the Gates Access to Learning Award Council on Library and Information Resources 
Washington, DC 

No 501(c)(3) public charity 

Delaware Department of Education No 170(c)(1) govemment unit to provide superintendents and principals from 
Dover, DE public and pnvate schools access to quality 

leadership development focused on technology 
integration and whole systems change 
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Clayton Public Library District 
Clayton, IL 

Clover Park School District #400 
Lakewood, WA 

Colorado Children's Campaign 
Denver, CO 

Commonwealth Regional Health Community Secretariat 
Arusha, Tanzania 

Communities In Schools of Washington State 
Seattle, WA 

COSA Foundation 
Salem, OR 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

No 501(c)(3) public charity 

No Foreign Organization (ER) 

No 501(c)(3) public charity 

No 501(c)(3) public charity 

to expand public access to computers and the 
Internet 

to improve high school education and access to 
higher education in Washington state through 
supporting school redesign, implementing early 
college awareness, and removing financial 
barriers (Clover Park High School) 

to support the Small Schools Initiative that has 
the potential to dramatically improve student 
outcomes in urban high schools in Colorado 

to strengthen the health sector response to 
HIV/AIDS in East, Central and Southern Afinca 

to support the implementation of CIS strategy in 
distrct grantee's communities 

$1,79500 

$720,00000 

$7,120,555 00 

$803,07800 

$1,12500 

$1,081,16100 

$1,248,410 00 

$165,00000 
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Grantee Name and Address Indlividual? Foundation Status Purpose Amount 

East Dubuque District Library No 170(c)(1) government unit to expand public access to computers and the $43395 
East Dubuque, IL Internet 

East Valley School District #361 No 170(c)(1) government unit to support personalized learning environments $81,60000 
Spokane, WA where all students achieve (Continuous 

Curriculum School) 

Easter Seals Washington No 501(c)(3) public charity to support assistive technology programs for $199,37554 
Seattle, WA people with disabilities in rural and underserved 

populations in Washington 

Eastmont School District #206 No 170(c)(1) government unit to support personalized learning environments $150,60000 
East Wenatchee, WA where all students achieve (Kenroy Elementary 

School) 

Eastside Housing Association No 501(c)(3) public charity to build Avondale Park and provide services to $1,207,500 00 
Redmond, WA families in crisis during their period of transition 

to a more stable condition 

Edmonds School District No 170(c)(1) government unit to support personalized learning environments $633,26000 
Lynnwood, WA where all students achieve (Mountlake Terrace 

High School) 

Emergency Food Network of Tacoma and Pierce County No 501(c)(3) public charity to expand the farm and cannery project $70,00000 
Lakewood, WA 

Engenclerhealth Inc No 501(c)(3) public charity to support the Alliance for Cervical Cancer $4,149,905 61 
New York, NY Prevention 

Enumclaw School District No 170(c)(1) government unlt to support a collaborative induction model, $200,00000 
Enumclaw, WA professional development program, and 

placement of pre-serAce teachers in Enumclaw 
School District by Seattle Pacific University 

Everett School District #2 No 170(c)(1) government unit to support personalized learning environments $199,75000 
Everett, WA where all students achieve (Emerson Elementary 

School) 
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Evergreen School District #114 No 170(c)(1) government unit to support a collaborarve induction model, $200,00000 
Vancouver, WA professional development programs, and 

placement of pre-service teachers in Evergreen 
School District in partnership with Washington 
State University 

Federal Way School District #210 No 170(c)(1) government unit to improve high school educabon and access to $145,68000 
Federal Way, WA higher educabon in Washington state through 

supporting school redesign, implemenbng early 
college awareness, and removing financial 
tramers (Harry S Truman High School) 

Ferndale School District #502 No 170(c)(1) government unit to support personalized learning environments $153,00000 
Ferndale, WA where all students achieve (Horizon Middle 

School) 

Foundation for the Improvement of Mathematics and No 50 l(c)(3) public chanty to support San Diego Unified S&ml Districts $9,000,000 00 
Science Education Bluepnnt for Student Success 
San Diego, CA 

Friends of Youth No 501(c)(3) public chanty to support the capital campaign for Griffin $750,00000 
Redmond, WA Home, a residenhal treatment center for 

troubled adolescent boys 

Gila River Indian Community of the Gila River Indian No 7871 tribal government unit to provide public access computers and Internet $6,05500 
Reservation connectivity for the tnbe 
Sacaton, AZ 

Gillespie Public Library No 170(c)(1) government unit to expand public access to computers and the $90900 
Gillespie, 11. Internet 

Global Fund to Fight AIDS, Tuberculosis and Malaria No Foreign Organization (ER) to create and maintain a global fund, through an $100,000,000 00 
Geneva, Switzerland international public-linvate partnership, to 

address HIV/AIDS, TB and Malaria in heavily 
affected, poor countnes 
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Grantee Name and Address Individual? Foundation Status Purpose Amount 

Golconda Public Library No 170(c)(1) government unit to expand public access to computers and the $000 
Golconda, IL Internet 

Statement 21 
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Griffin School District #324 
Olympia, WA 

Harmony Hill of Union 
Union, WA 

Hearing, Speech & Deafness Center 
Seattle, WA 

Heartland Regional Library 
Vienna, MO 

Hockinson School District *98 
Brush Praine, WA 

Hoquiann School District #28 
Hoquiam, WA 

Housing Hope 
Everett, WA 

Housing Hope 
Everett, WA 

No 170(c)(1) government unit 

No 501(c)(3) public charity 

No 501(c)(3) public charity 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

No 170(c)(1) government unit 

No 501(c)(3) public charity 

No 501(c)(3) public charity 

to support personalized learning environments $202,36800 
where all students achieve (Griffin School) 

to fund basic operations and program expansion $350,00000 

to build Views at Madison and provide services $75,00000 
to families in crisis during their period of 
transition to a more stable condition 

to expand public access to computers and the $6,79000 
Internet 

to support a collaborative induction model, $83,33400 
professional development programs, and 
placement of pre-service teachers in Hoclonson 
School District in partnership with Washington 
State University 

to support personalized learning environments $114,75000 
where all students achieve (Lincoln Elementary 
School) 

to build Maple Leaf Meadows and provide $157,50000 
services to families in crisis during their period of 
transition to a more stable condition 

to build New Century House and provide $60,00000 
services to families in crisis during their period of 
transition to a more stable condition 
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Int'l Bank for Reconstruction and Development No Execubve Order to support the World Bank's efforts toward polio $25,000,000 00 
Washington, DC eradication 

Int'l Bank for Reconstruction and Development No Execubve Order to support technical improvements at the World $1,000,000 00 
Washington, DC Bank for processing loans addressing 

communicable diseases in developing countries 
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Grantee Name and Address Individual? Foundation Status Purpose Amount 

Housing Resources Board of Bainbridge Inter-Parish No 501(c)(3) public charity for general support $20,00000 
Bainbridge Island, WA 

IAVI No 501(c)(3) public charity to accelerate the global effort to create and $100,000,000 00 
New York, NY istribute an AIDS vaccine via vaccine design 

studies, clinical infrastructure and non-human 
pnmate studies 

Idaho Association of School Administrators Inc. No 501(c)(6) business league (ER) to provide superintendents and principals from $400,00000 
Boise, ID public and private schools access to quality 

leadership development locused on technology 
integration and whole systems change 

Intercommunity Housing No 501(c)(3) public charity to build G Street Apartments, "Hillside Gardens", $223,97800 
Seattle, WA and provide services to families in crisis during 

their penod of transibon to a more stable 
condition 

Intercommunity Housing No 501(c)(3) public charity to build Yakima Avenue Apartments, " Eliza $357,70400 
Seattle, WA McCabe Townhomes", and provide services to 

families in crisis during their period of transition 
to a more stable conclibon 

International HrV/AIDS Alliance No Public Chanty Affidavit of Equivalency to build capacity for an effective and sustained $IS,000,000 00 
Brighton, United Kingdom community response to HIV focused an high-nsk 

groups 

Int'l Bank for Reconstruction and Development No Executive Order to support the World Bank's efforts to increase $24,000,000 00 
Washington, DC funding for communicable disease control in 

developing rountries 



Grantee Name and Address Individual? Foundation Status Purpose Amount 

Int'l Bank for Reconstruction and Development No Executive Order to support the Global Alliance for Improved $40,000,000 00 
Washington, DC Nutrition (GAIN) 
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Iowa State Department of Education No 170(c)(1) government unit 
Des Moines, IA 

Jefferson County Lib System No 170(c)(1) government unit 
Brockway, PA 

Jobs for the Future Inc. No 501(c)(3) public charity 
Boston, MA 

Johns Hopkins University No 501(c)(3) public charity 
Baltimore, MD 

Kansas State Department of Education No 170(c)(1) government unit 
Topeka, KS 

Kennewick School District # 17 No 170(c)(1) government unit 
Kennewick, WA 

Kent School District #415 No 170(c)(1) government unit 
Kent, WA 

Kent School District #415 No 170(c)(1) government unit 
Kent, WA 

Statement 2.1 
(ER)=Expenditure Responsibility 

to provide superintendents and principals from $1,286,000 00 
public and private schools access to quality 
leadership development focused on technology 
integration and whole systems change 

to expand public access to computers and the $64000 
Internet 

to support broad dissemination of "Transforming $15,00000 
the American High School New Directions for 
State and Local Policy" 

to support the Alliance for Cervical Cancer $4,000,000 00 
Prevention 

to provide superintendents and principals from $1,188,500 00 
public and private schools access to quality 
leadership development focused on technology 
integration and whole systems change 

to support a collaborative induction model, $201,00000 
professional development program, and 
placement of pre-service teachers in Kennewick 
School District by Washington State University 

to support personalized learning environments $79,94100 
where all students achieve (Emerald Park 
Elementary School) 

to improve high school educabon and access to $576,05000 
higher education in Washington state through 
supporting school redesign, implementing early 
college awareness, and removing financial 
barriers (Kent-Mendian High School) 
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Kent Youth and Family Services No 501(c)(3) public charity to provide a challenge grant for the Building $750,00000 
Kent, WA Better Futures capital campaign which will 

create two community centers serving families 
and children in the Kent and Covington areas 

Kentucky Department of Education No 170(c)(1) government unit to provide superintendents and principals from $1,685,49100 
Frankfort, KY public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

Kettle Falls School District #212 No 170(c)(1) government unit to support personalized learning environments $107,22600 
Kettle Falls, WA where all students achieve (Kettle Falls 

Elementary School) 

Kirkland Interfaith Transitions in Housing No 501(c)(3) public charity to build Kingsgate II and provide services to $155,00000 
Kirkland, WA families in crisis during their period of transition 

to a more stable condition 

Kltsap County Historical Society No 501(c)(3) public charity to purchase movable storage units for the Kitsap $70,00000 
Bremerton, WA County Historical Society Museum 

Kittrtas School District #403 No 170(c)(1) government unit to improve high school education and access to $144,32000 
Kittitas, WA higher education in Washington state through 

supporting school redesign, implementing early 
college awareness, and removing financial 
banners (Kittitas High School) 

Klickitat School District #402 No 170(c)(1) government unit to support personalized learning environments $60,00000 
Klickitat, WA where all students achieve (Klickitat School) 

KnowledgeWorks Foundation No 501(c)(3) public charity to dose the achievement gap and implement $3,268,200 00 
Cincinnati, OH systemic reform in Detroit, M1, Clevelend and 

Cincinnati, OH, East St Louis, IL, Clark County, 
NV, Boston, MA, Rochester, NY, and Compton, 
CA 



Grantee Name and Address Individual? Foundation Status Purpose Amount 

Low Income Housing Institute No 501(c)(3) public charity to build NW 85th Family Housing and provide $464,69200 
Seattle, WA services to families in crisis during their period of 

transition to a more stable condition 

Low Income Housing Institute No 501(c)(3) public charity to build Meadowbrook View and provide services $90,00000 
Seattle, WA to families in crisis during their period of 

transition to a more stable condition 

Mabton School District # 120 No 170(c)(1) government unit to support a collaborative induction model, $83,40200 
Matiton, WA professional development programs, and 

placement of pre-service teachers in 
MablonSchool District in partnership with 
Heritage College 

Mabton School District #120 No 170(c)(1) government unit to improve high school education and access to $32,08000 
Mabton, WA higher education in Washington state through 

supporting school redesign, implementing early 
college awareness, and removing financial 
barriers (Mabton High School) 

Magellan Foundation Inc No 501(c)(3) public charity to provide superintendents and principals from $4,833,500 00 
Latham, NY public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change (NY) 

Maple Street Foundation, Inc. No 501(c)(3) public charity to support the Maple Street School library $1SO'00000 
Manchester Center, Vr, 

Mary S Biesecker Pub Library No 501(c)(3) public charity to expand public access to computers and the $1,64400 
Somerset, PA Internet 

MarVland State Department of Education No 170(c)(1) government unit to provide superintendents and principals from $1,200,000 00 
Baltimore, MD public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 
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Massachusetts Institute of Tech No 501(c)(3) public charity to build the Michael Dertouzos Amphitheatre $500,00000 
Cambridge, MA 

Mead School District No 170(c)(1) government unit to support personalized learning environments $199,28200 
Mead, WA where all students achieve (Shiloh Hills 

Elementary School) 

Metropolitan Development Council No 501(c)(3) public charity to build Pacific Courtyard and provide services to $422,00000 
Tacoma, WA families in crisis during their period of transition 

to a more stable condition 

Michigan Virtual University No 501(c)(3) public charity to provide superintendents and principals from $3,985,000 00 
Lansing, MI public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

Milton Public Library No 501(c)(3) public charity to expand public access to computers and the $1,18700 
Milton, PA Internet 

Minnesota Department of Children, Families & Learning No 170(c)(1) government unit to provide superintendents and principals from ($96,843 75) 
Roseville, MN public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

Monroe School District #103 No 170(c)(1) government unit to support personalized learning environments $439,87500 
Monroe, WA where all students achieve (Monroe High School) 

Mount Vernon School District #320 No 170(c)(1) government unit to support the development of personalized $185,35000 
Mount Vernon, WA learning environments where all students 

achieve at Madison Elementary School 

Moxie Firecracker Inc. No For-profit organization (ER) to produce a two hour documentary examining $400,00000 
New York, NY the global AIDS crisis entitled Within Reach 

Hope for the Global AIDS Epidemic 
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Mukilteo School District #6 No 170(c)(1) government unit to improve high school education and access to $802,13600 
Everett, WA higher education in Washington state through 

supporting school redesign, implementing early 
college awareness, and removing financial 
barriers (Mariner High School) 

National Institutes of Health No 170(c)(1) government unit to reassess and update the 1993 World Bank $3,505,000 00 
Bethesda, MD publications- Disease Control Prionties in 

Developing Countries and World Development 
Report, 1993, Investing in Health 

Nebraska Department of Education No 170(c)(1) government unit to provide superintendents and principals from $861,74000 
Lincoln, NE public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

New Hampshire Department of Education No 170(c)(1) government unit to provide superintendents and principals from $802,50000 
Concord, NH public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

Nooksack Valley School District #S06 No 170(c)(1) government unit to support a collaborative inducbon model, $87,75000 
Nooksack, WA professional development programs, and 

placement of pre-service teachers In Nooksack 
Valley School District in partnership with 
Western Washington University 

North Dakota Lead Center No 501(c)(3) public charity to provide superintendents and principals from $662,62000 
Bismarck, ND public and private schools access to quality 

leadership development focused on technology 
Integration and whole systems change 

Northern Arizona University No 170(c)(1) government unit to provide superintendents and prmapals from $900,00000 
Ragstaff, AZ public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

Ohio SchoolNet No 170(c)(1) government unit to provide superintendents and principals from $2,337,012 00 
Columbus, OH public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 



Paciflc Crest Outward Bound School No 501(c)(3) public chanty to support the Pinnacle Scholarship Program for $112,00000 
Porliand, OR high-potential, low income youth in Washington 

state 

Pacific Science Center Foundation No 501(c)(3) public charity to support the Genetics Code of Life exhibit $250,00000 
Seattle, WA 

Pan American Health and Education Foundation No 501(c)(3) public charity to support the Alliance for Cervical Cancer $4,090,101 60 
Washington, DC Prevention 

PATH No 501(c)(3) public charity to expand its product development and $4,000,000 00 
Seattle, WA introducbon activities and increase the rate of 

progress with its current portfolio of affordable 
health technologies 

PATH No 501(c)(3) public charity to support the Alliance for Cervical Cancer $4,581,470 00 
Seattle, WA Prevention 

PATH No 501(c)(3) public charity to support the elimination of epidemic meningitis $10,000,000 00 
Seattle, WA In Sub-Saharan Africa 

PATH No 501(c)(3) public charity to improve reproductive health in developing $1,400,000 00 
Seattle, WA countries 
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Onarga Community Public Library District No 170(c)(1) government unit to expand public access to computers and the $30000 
Onarga, IL Internet 

Overlake Hospital Foundation No 501(c)(3) public charity to support the Overiake Hospital capital $1,000,000 00 
Bellevue, WA campaign 



0 0 0 

Grantee Name and Address Indiwdual? Foundatforr Status Purpose Amount 

Peace for the Streets by Kids from the Streets No 501(c)(3) public charity for general support $30,00000 
Seattle . WA 

Peninsula School District #401 No 170(c)(1) government unit to support personalized learning environments $163,23900 
Gig Harbor, WA where all students achieve (Vaughn Elementary 

School) 

Pennsylvania Department of Education No 170(c)(1) government unit to provide superintendents and principals from $3,332,000 00 
Harrisburg, PA public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

Plankinton Community Library No 170(c)(1) government unit to expand public access to computers and the $4,45400 
Plankinton, SO Internet 

Population Council, Inc. No 501(c)(3) public charity to begin the Phase III trial of Carraguard, the $20,000,000 00 
New York, NY leading candidate microbicide 

Port Angeles School District #121 No 170(c)(1) government unit to support a collaborative induction model, $83,33300 
Port Angeles, WA professional development programs, and 

placement of pre-service teachers in Port 
Angeles School District in partnership with the 
University of Washington 

Portland House of Umoja, Inc. No 501(c)(3) public charity to support the After-School & Summer Rites of $55,00000 
Portland, OR passage Education (ROPE) program 

Portland State University No 170(c)(1) government unit to provide general operating support for $25,00000 
Portland, OR AWSEM, a program of Saturday Academy 

Potter County Library System No 501(c)(3) public charity to expand public access to computers and the $15000 
Coudersport, PA Internet 

Statement 2.1 PagefS of 24 
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Grantee Name andAddress individual? Foundat7017 Status Purpose Amount 
President and Fellows of Harvard College No 501(c)(3) public chanty to support advanced malarial research $328,79100 
Cambridge, MA 

Prosser School District No 170(c)(1) government unit to support personalized learning environments $94,09500 
Prosser, WA where all students achieve (Whitstran 

Elementary School) 

Quincy School District #144-101 No 170(c)(1) government unit to support personalized learning environments $145,35000 
Quincy, WA where all students achieve (Monument 

Elementary School) 

Regents of the University of Minnesota No 501(c)(3) public chanty to create rive new small high schools and $2,710,78100 
Minneapolis, MN provide assistance to four small charter high 

schools in St Paul, MN area 

Renton School District #403 No 170(c)(1) government unit to support personalized leamlng environments $139,16500 
Renton, WA where all students achieve (Talbot Hills 

Elementary School) 

River Bluffs Regional Library No 170(c)(1) govemment unit to expand public access to computers and the $29,54000 
St Joseph, MO Internet 

Rochester School District #401 No 170(c)(1) government unit to support personalized learning environments $177,82000 
Rochester, WA where all students achieve (Grand Mound 

Elementary School) 

Rockford Public Library No 170(c)(1) government unit to expand public access to computers and the $23,79048 
Rockford, IL Internet 

Rural Development Institute - public chanty No 50 1 (c)(3) public chanty to establish an office in India for the promotion $375,00000 
Seattle, WA of land reform 

Saint Peter Public Library No 170(c)(1) government unit to expand public access to computers and the $16,15500 
St Peter, MN Internet 



Seattle Community Youth at Risk Program No 501(c)(3) public charity to expand the Steps Ahead program which $50,00000 
Seattle, WA provides mentonng and skill building services to 

include Sealth High School 

Seattle Foundation No 501(c)(3) public charity to support the Project Uft Off Pooled $20,00000 
Seattle, WA Opportunity Fund in providing high quality 

learning opportunibes to the youth of King 
County 

Seattle School District #1 No 170(c)(1) government unit to support the grant director position over the $270,00000 
Seattle, WA five years of the distnct grant 

Selby Township Library District No 170(c)(1) government unit to expand public access to computers and the $3,84500 
Depue, IL Internet 

Selinsgrove Community Center, Inc. No 501(c)(3) public charity to expand public access to computers and the $1,36000 
Selinsgrove, PA Internet 

Senior Services of Seattle-King County No 501(c)(3) public charity to support the capital and endowment campaign $1,500,000 00 
Seattle, WA 

Sisters of Providence dba Providence ElderPlace No 501(c)(3) public charity to build the new Providence ElderPlace Center $350,00000 
Seattle, WA 

Somerset County Fed Library System No 501(c)(3) public charity to expand public access to computers and the $25500 
Somerset, PA Internet 

Statement 21 Page 17 of 24 
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Seattle Biomedical Research Institute No 501(c)(3) public charity to support the "Giving for Global Health" capital $500,00000 
Seattle, WA campaign 
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South Carolina Department of Education No 170(c)(1) government unit to provide superintendents and principals from $1,069,000 00 
Columbia, SC public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

South Dakota Department of Education & Cultural Affairs No 170(c)(1) government unit to provide superintendents and principals from $337,50000 
Pierre, SD public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

South Kitsap School District #402 No 170(c)(1) government unit to support personalized learning environments $176,12000 
Port Orchard, WA where all students achieve (Mullenix Ridge 

Elementary School) 

South Whidbey Youth Center No 501(c)(3) public charity to support four youth programs $50,00000 
Langley, WA, 

Spokane School District #81 No 170(c)(1) government unit to support a collaborative induction model, $205,00000 
Spokane, WA professional development programs, and 

placement of pre-service teachers in Spokane 
School District in partnership with Washington 
State University 

Spokane School District #81 No 170(c)(1) government unit to provide high school students with 21st $131,25000 
Spokane, WA century skills in the area of information 

technology and biotechnology 

St . Elmo Public Library District No 170(c)(1) government unit to expand public access to computers and the $1,41500 
St Elmo, IL Internet 

State of Alabama No 170(c)(1) government unit to provide superintendents and prinapals from $722,30100 
Montgomery, AL public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 



Tenney Memorial Library No 170(c)(1) government unit to expand public access to computers and the $38500 
Newbury, VT Internet 

Statement 21 Page 19 of 24 
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Stevenson-Carson School District #303 No 170(c)(1) government unit to improve high school education and access to $229,33000 
Stevenson, WA higher education in Washington State through 

supporting school redesign, implementing early 
college awareness, and removing financial 
barriers at Stevenson High School 

Successlink Inc No 501(c)(3) public charity to provide superintendents and principals from $2,094,000 00 
Jefferson City, MO public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

Tacoma School District #10 No 170(c)(1) government unit to support personalized learning environments $91,20000 
Tacoma, WA where all students achieve (Jefferson 

Elementary School) 

Tacoma School District #10 No 170(c)(1) government unit to improve high school education and access to $843,39500 
Tacoma, WA higher education In Washington state through 

supporting school redesign, implemenhing early 
college awareness, and removing financial 
bamers (Lincoln High School) 

Tacoma School District #10 No 170(c)(1) government unit to improve high school education and access to $912,00000 
Tacoma, WA higher education in Washington state through 

supporting school redesign, implementing early 
college awareness, and removing financial 
barriers (Henry Foss High School) 

Tacoma School District #10 No 170(c)(1) government unit to improve high school education and access to $665,50000 
Tacoma, WA higher education in Washington state through 

supporting school redesign, implementing early 
college awareness, and removing financial 
barriers (Mount Tahoma High School) 

Tech Corps Hawaii No 501(c)(3) public charity to provide superintendents and principals from $226,27500 
Honolulu, HI public and pr7vate schools access to quality 

leadership development focused on technology 
integration and whole systems change 



Grantee Name and Address Individual? Foundation Status Purpose Amount 

The College of William & Mary No 170(c)(1) government unit to provide supenntendents and principals from $2,973,800 00 
Williamsburg, VA public and private schools access to quality 

leadership development focused on technology 
Integrabon and whole systems change (Virginia) 

501(c)(3) public chanty to provide supenntendents and prIndipals from 
public and private schools access to quality 
leadership development focused on technology 
integration and whole systems change 

170(c)(1) government unit No Tidloute Public Library 
Ticlioute, PA 

a A a 

The Diocese of Yakima 
Yakima, WA 

The Friends of the Family Academy, Inc. 
New York, NY, 

The Global Fund For Children 
Washington, DC 

The Grundy Foundation 
Bristol, PA 

The Links Foundation, Inc. 
Redmond, WA 

The University of Connecticut Foundation, Inc. 
Storrs, Cr 

The University of New Mexico 
Albuquerque, NM 

No 

No 

No 

No 

No 

No 

No 

501(c)(3) public charity to improve teaching and learning by enhancing 
student access to technology as part of the 
Washington State school district inibabve 

501(c)(3) public charity for general support 

501(c)(3) public charity to support grantmaking programs benefiting 
impoverished children in the developing world 

501(c)(3) private foundation (ER) to expand public access to computers and the 
Internet 

501(c)(3) public charity for general support 

170(c)(1) government unit 

Statement 2.1 
(ER)= Expenditure Responsibility 

to provide superintendents and principals from 
public and prrvate schools access to quality 
leadership development focused on technology 
integration and whole systems change 

to expand public access to computers and the 
Internet 

$1,411,372 00 

$250,00000 

$300,00000 

$11,37500 

($4,20000) 

$1,325,100 00 

$666,71600 

$2,17960 
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University of Washington Foundation No 501(c)(3) public charity to build a new Computer Science and $6,500,000 00 
Seattle, WA Engineering Building 

University System of Georgia Foundation Inc No 501(c)(3) public charity to provide superintendents and principals from $2,181,710 00 
Atlanta, GA public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

Vandertilt University No 170(c)(1) government unit to provide superintendents and principals from $1,974,475 00 
Nashville, TN public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

Statement 21 Page 21 of 24 
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Tonasket School District #404 No 170(c)(1) government unit to improve high school education and access to $241,00000 
Tonasket, WA higher education in Washington state through 

supporting school redesign, implementing early 
college awareness, and removing financial 
barriers (Tonasket High School) 

Tukwila School District #406 No 170(c)(1) government unit to improve high school education and access to $342,24000 
Tukwila, WA higher education in Washington state through 

supporting school redesign, implementing early 
college awareness, and removing financial 
barriers (Foster High School) 

United Way of America No 501(c)(3) public chanty for general support $2,14201 
Alexandria, VA 

University of Montana No 170(c)(1) government unit to provide superintendents and principals from $575,99300 
Missoula, MT public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

University of Oklahoma No 170(c)(1) government unit to provide superintendents and principals from $646,75600 
Norman, CK public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 



West Valley School Distinct #363 No 170(c)(1) government unit to support personalized learring environments $1 D4,044 00 
Spokane, WA where all students achieve (West Valley City 

School) 

a a a 

Grantee Name and Address Inditidual? Foundation Status Purpose Amount 

Vermont State Department of Education No 170(c)(1) government unit to provide superintendents and principals from $431,24200 
Montpelier, Vr public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

Warren Township Public Library No 170(c)(1) government unit to expand public access to computers and the $7,87600 
Warren, It. Internet 

Washington County Library System No 501(c)(3) public charity to expand public access to computers and the $6,68500 
Washington, PA Internet 

Washington State University Foundation No 501(c)(3) public charity to establish the Center to Bridge the Digital $150,00000 
Pullman, WA Divide 

Washington Women's Foundation No 501(c)(3) public charity to support their grant making program and $2,00000 
Seattle, WA provide annual operating support 

Waverly Public Library No 170(c)(1) government unit to expand public access to computers and the $2,40500 
Waverly, IL Internet 

West Frankfort Public Library No 170(c)(1) government unit to expand public access to computers and the $5,52500 
West Frankfort, IL Internet 

West Union District Library No 170(c)(1) government unit to expand public access to computers and the $338 00 
West Union, IL Internet 

Statement2l 
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West Valley School Distinct #363 No 170(c)(1) government unit to improve high school education and access to $384,00000 
Spokane, WA higher education in Washington state through 

supporting school redesign, implementing early 
college awareness, and removing financial 
barriers (West Valley High School) 

West Valley School District #363 No 170(c)(1) government unit to support personalized learning environments $98,30200 
Spokane, WA where all students achieve (Orchard Center 

Elementary School) 

Western Governors University No 501(c)(3) public charity to provide superintendents and principals from $520,10500 
Salt Lake City, Lrr public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

Whitewood Public Library No 170(c)(1) government unit to expand public access to computers and the $6,79000 
Whitewood, SD Internet 

Wisconsin Foundation for Educational Administration Inc No 501(c)(3) public chanty to provide superintendents and pnnapals from $1,337,476 00 
Madison, WI public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 

World Health Organization No Executive Order to support the Alliance for Cervical Cancer $4,419,662 00 
Lyon Cedex, France Prevention 

World Population Foundation No Foreign Organization (ER) to expand the reproductive health and family $3,825,000 00 
Hilversum, Netherlands planning programs in Asia and Africa 

Wyoming Department of Education No 170(c)(1) government unit to provide superintendents and principals from $761,01600 
Cheyenne, WY public and private schools access to quality 

leadership development focused on technology 
integration and whole systems change 
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Yakima School District #7 No 170(c)(1) government unit to improve high school educabon and access to $777,12000 
Yakima, WA higher education in Washington state through 

supporting school redesign, implementing early 
college awareness, and removing financial 
barriers (Davis High School) 

Yavapai-Prescott Indian Tribe No 7871 tribal government unit to provide public access computers and Interriet $1,75000 
Prescott, AZ connecbvity for the tribe 

Yefm Community Schools #2 No 170(c)(1) government unit to improve high school educabon and access to $678,72000 
Yelm, WA higher educabon in Washington state through 

supporting school redesign, implementing early 
college awareness, and removing financial 
barriers (Yelm High School) 

Yelm Community Schools #2 No 170(c)(1) government unit to support personalized learning environments $178,SOOOO 
Yelm, WA where all students achieve (Yelm Prairie 

Elementary School) 

Young Men's Christian Association of Ashland No 501(c)(3) public charity to expand the facility $200,00000 
Ashland, OR 

Young Men's Christian Association of Seattie No 501(c)(3) public charity to expand the youth development and student $2,838,383 00 
Seattle, WA achievement program to four SeatUe Public 

Middle Schools 

Zeigler Public Library No 170(c)(1) government unit to expand public access to computers and the $83000 
Zeigler, IL Internet 

rotal $527,377,6S5 04 
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Bill & Melinda Gates Foundation Statement under Regulation Sectron 53.4945-5d Part VZZ-B Sc 
Form 990 PF December 31, 2001 EIN91-166369s 

1999 Expenditure Responsibility Report Statement22a 

Grantee Name and Address Date of AmountAwarded Purpose Amt expended in 2001 Olvers"On Notes 
Award Amount Paid in 1999 Date of Report and 

Verification? 

Rural Development Institute 4/16/1997 $450,00000 to Support property rights and $000 Grantee previously reported 

Seattle, WA $175,00000 land reform activities for the 7/26/2001 $145,000 spent in 1999 and 
world's farming families $30,000 spent in 2000 

Subsequent reports clarify that 
$175.000 was spent in 1999 
Grant is now closed 

World Population Foundation 10/5/1999 $690,00000 to improve reproductive health 

Hilversum, The Netherlands $690,00000 programs in developing 
countries 

Page I of I 

Statement Zza 
To the knowledge of the Foundation, and based on the grantee's reports, no portion of the funds have been diverted 

from the purposes of the grant and no verification efforts have been considered necessary 

40 0 0 

$182,72500 
2/28/2002 



Statement under Regulatlon Section 53.4945-5d Part VII-8 Sic 
Forrn 990 PF December 31, 2001 ErIV91-1663695 

Statement 22b 
NY& Melinda Gates Foundation 
2000 Expenditure Responsibility Report 

To the knowledge of the Foundation, and based on the grantee's reports, no portion of the funds have been diverted Page I of I 
from the purposes of the grant and no verification efforts have been considered necessary Sfatement22b 

CID IV 

Grantee Name and Address Date of AmountAwarded Purpose Amount Date of Diversion 
Award Amount Paid In 2000 Expended in Report and 

2000 Verification? 

The Alberta Library 4/26/2000 $901,29688 to support Alberta's public $901,29688 10/27/2000 

Edmonton, Alberta Canada $901,29688 libraries serving low-income 
communities with a gift of 
public access computers, 
internet access, and training of 
library staff 



Statement under Regulation Section 53-4945-5d Part VYI-B 5c Bill & Melinda Gates Foundation Form .990 PF December 31, 2001 ErN91-1663695 
2000 Expenditure Responsibility Report Statement 22c 

Grantee Name and Address Date of AmountAwarded Purpose Amtexpendedin2001 aversion Notes 
Award Amount Paid in 2000 and Date of Report Verification? 

Achieve, Inc., A Resource Center On 11/2/1999 $1,000,000 00 to support comprehensive $175,20500 
Standards, Assessment, Accountability $334,00000 benchmarking and review of 11/21/2001 
Washington, DC academic standards and 

assessments between states 

Douglas, AK 

Bharabya Vidya Bhavan Gandhi 8/29/2000 
Institute 
Mumbai, India 

$1,001,077 00 to support reproductive health $173,54400 Grantee reported $152,056 
$259,01400 programs in India 2/28/2002 expended in 2000 Reports 

received after the Foundation filed 
its 2000 990PF clarity that the 
grantee expended $85,470 of the 
2000 grant funds in 2000, and 
expended the balance in 2DO1 

Deepam Education Society for Health 4/13/2000 
Alwarpet, Chennai India 

Equilibres et Populations 10/2/2000 $1,000,000 00 to mobilize support in French, $316,22200 

Paris, France $500,00000 European and global 2/28/2002 
francophone communities for 
reproductive health and 
education activities 

To the knowledge of the Foundation, and based on the grantee's reports, no portion of the funds have been diverted 
from the purposes of the grant and no verification efforts have been considered necessary 

Pagel of3 
Statement 22c 

0 0 0 

Alaska Council of School Administrators 9/7/2000 $4,974,112 00 to provide technical assistance $1,212,676 57 
$1,243,528 00 to six rural, low income, 1/18/2002 

culturally diverse Alaska School 
Distncts 

$5,000,000 00 to expand access to free $217,67065 
$1,000,000 00 computer education throughout 5/15/2002 

India 



Grantee Name and A ddmss Oate of AmountAwarded PkIrpose AmteKjoerrdedia2490.1 DivarWon Notes 
Award Amount Paid in 2000 Date of Report 

and 
VenrIcation? 

Partners in Population and 311512000 
Development 
Dhaka, Bangladesh 

$877,67900 
3/18/2002 

$3,000,000 00 to support the Global Training 
$1,000,000 00 Program in Reproducbve Health 

and Population A Framework 
of Enhanced South-to-South 
Cooperation 

To the knowledge of the Foundation, and based on the grantee's reports, no portion of the funds have been diverted 
from the purposes of the grant and no verification efforts have been considered necessary 

a a 

Family Planning Association of India 10/28/1999 
Bhopal Madhya Pradesh, India 

Family Planning Association of 10/2/2000 
Pakistan 
Lahore, Palustan 

Francois-Xavier Bagnoud US 6/1/2000 
Foundation 
New York, NY 

Institute Chileno de Medicine 3/15/2000 
Reproductive 
Sanbago, Chile 

$1,629,282 00 to provide support for the Small 
$772,45200 Family by Choice Program 

$1,377,325 00 to provide high quality family 
$692,54200 planning services in Pakistan 

$300,00000 to support the HIV/AIDS/M 
$300,00000 prevention in rural Rajasthan 

India 

$2,805,157 00 to develop human resources for 
$941,71900 reproduclive health in Latin 

America 

$748,12700 
31812002 

$279,96786 
2/27/2002 

$85,45805 
212812002 

$604,44200 
3/5/2002 

Grantee reported $941,719 
expended in 2000 Reports 
received after the Foundation filed 
its 2000 Form 99OPF clarify that 
the grantee expended $337,277 of 
the 2000 grant funds in 2000 and 
expended the balance in 2001 

Page 2 of 3 
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Grantee Iiiame and A ddm" Diateof AmountAwarded Purpose Amt expended in 2go, Dwer-flon Notes 
Award Amount Paid in 2000 and 

Date of Report Verification? 

World Population Foundation 7/10/2000 $1,000,000 00 to provide support for $618,73800 

Hilversum, The Netherlands $1,000,000 00 reproductive health and family 2/28/2002 
planning services in Asia and 
Africa 

To the knowledge of the Foundation, and based on the grantee's reports, no porbon of the funds have been diverted Page 3 of 3 
from the purposes of the grant and no verification efforts have been considered necessary Statement 22c 



Bill & Melinda Gates Foundation 
Statement Linder ReguZation Section 53.4945-5d Part WI-B 5c 

Form 990 PF December 31, 2001 ErN91-1663695 

2001 Expenditure Responsibilify Report Statement 22d 

Grantee Name and Address Date of AmountAwarded Purpose Anint Expended in 2001 Diversion Notes 

Award Amount Paid in 2001 Date of Report and 
Verification? 

Achieve, Inc., A Resource Center On 11/2/1999 $1,000,000 00 to support comprehensive $000 

Standards, Assessment, Accountability $334,00000 benchmarking and review of 
academic standards and 1/29/2002 Washington, DC assessments between states 

Achieve, Inc., A Resource Center On 9/18/2001 $25,00000 to support the National $25,00000 
Standards, Assessment, Accountability $25,00000 Education Summit in Palisades, 

Washington, DC 
NY on October 9-10, 2001 11/5/2001 

African Comprehensive HIV/AIDS 9/7/2001 $50,000,000 00 to develop a large-scale $1,657,908 00 
Partnerships, Inc. $2,260,734 00 demonstration project that 

brings together the public and 4/25/2002 Whitehouse Station, NJ private sectors to significantly 
reduce HIV transmission and 
advance managemenet and 
treatment 

Alaska Council of School Administrators 9/7/2000 $4,974,112 00 to provide technical assistance $146,63202 

Douglas, AK 
$1,243,528 00 to six rural, low income, 1/18/2002 

culturally diverse Alaska school 
districts 

To the knowledge of the Foundation, and based on the grantee's reports, no portion of the funds have been diverted Page I of .5 

from the purposes of the grant and no verification efforts have been considered necessary Statement 22d 



Deepam Educational Society for Health 4/13/2000 $1,001,077 00 to support the reproductive $124,25600 

Alwarpet, Chennai India $360,64000 health program in India 2/28/2002 

To the knowledge of the Foundation, and based on the grantee's reports, no portion of the funds have been diverted Page 2 of 5 
from the purposes of the grant and no verification efforts have been considered necessary Statement22d 

A A a 

Grantee Name and Address Date of AmountAwarded Purpose Amnt Expended in 2001 Diversion Notes 
Award AmountPaldM2001 Date of Report and 

Verrfication7 

Alaska Council of School Administrators 3/1/2001 $345,59200 to provide superintendents and $188,91103 
Douglas, AK $345,59200 pnnapals from public and 1/18/2002 private schools access to 

quality leadership development 
focused on technology 
integration and whole systems 
change 

Benton Foundation 8/10/2001 $50,00000 to support the Digital Divide $2,741 00 

Washington, DC $50,00000 Network 
3/29/2002 

Carnegie Corporation of New York 9/26/2001 $25,000,000 00 to support urban high school $1,293,000 00 
New York, NY $3,012,000 00 reform through the Schools for 3/14/2002 a New Society initiative 



Instituto Chileno de Medicina 3/15/2000 $2,805,157 00 to develop human resources for $645,54900 
Reproductiva $931,71900 Reproductive Health in Latin 

Santiago, Chile America 3/5/2002 

To the knowledge of the Foundation, and based on the grantee's reports, no porbon of the funds have been diverted 
from the purposes of the grant and no venflcation efforts have been considered necessary 
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Grantee Name andAddress Date of AmountAwarded Purpose Arnint Expended in 2001 Diversion Notes 

Award Amount Paid in 2001 Date of Report and 
Verification? 

Equilibres et Populations 10/2/2000 $1,000,000 00 to mobilize support in the $000 

Pans, France $300,00000 French, European, and global 2/28/2002 francophone communities for 
reproductive health and 
education activities 

Expanding the Circle of Excellence 8/15/2001 $1,00000 to support the Education $99032 

Seattle, WA $1,00000 Summit 12/5/2001 

Idaho Association of School 1/29/2001 $350,00000 to provide superintendents and $318,51861 
Administrators Inc. $350,00000 principals from public and 

private schools access to 2/8/2002 Boise, ID quality leadership development 
focused on technology 
integration and whole systems 
change 



Moxie Firecracker Inc. 4/3/2001 $1,000,000 00 to produce a two hour $589,31971 

New York, NY $600,00000 documentary examining the 1/22/2002 global AIDS crisis entitled 
Within Reach Hope for the 
Global AIDS Epidemic 

Partners in Population and 3/15/2000 $3,000,000 00 to support the Global Training $3SS,31500 
Development $1,000,000 00 Program in Reproductive Health 
Dhaka, Bangladesh and Population A Framework 3/18/2002 

of Enhanced South-to-South 
Cooperation 

Proliecto Bibliotecas Guatemala 8/13/2001 $250,00000 for the 2001 Access to Learning $30,41574 
(Probigua) $250,00000 Award 
Antigua, Guatemala 3/6/2002 

Rural Development Insbtute 5/26/1999 $3,825,000 00 to support property rights and $511,16200 Grantee previously 

Seattle, WA 
$1,000,000 00 land reform activities for the 

4/10/2002 
reported $400,000 was 

world's farming families spent in 2000 Subsequent 
report clanfies that 
$400,000 was spent in 
1999, and $511,162 was 
spent in 2001 

To the knowledge of the Foundation, and based on the grantee's reports, no portion of the funds have been diverted 
from the purposes of the grant and no verification efforts have been considered necessary 

a db db 

Grantee Name andAddress Date of AmountAwarded Purpose Amat Expended in 2001 Di version Notes 
A ward Amount Paid in 2001 Date of Report and 
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Grantee Name andAddhess Date of AmountAwarded Purpose Amnt Expended in 2001 Diversion Notes 

Award Amount Paid in 2001 Date of Report and 
Verification? 

$271,50000 to build a community center 
$118,50000 

Ryderwood Community Center Trust 4/1/1999 

Ryderwood, WA 8/15/2001 

To the knowledge of the Foundation, and based on the grantee's reports, no porbon of the funds have been diverted 
from the purposes of the grant and no venfication efforts have been considered necessary 
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Other Income 

Second year net section 48 1 (a) adjustment (25%) for 
change from cash to accrual method 

$97,823,926 Total to Form 990-PF, Part 1, Line 11, Column (b) 

0 

Bill & Melinda Cates Foundation 
EIN #91-1663695 
Form 990-PF, Part 1, Line 11, Column (b) 

Security lending income 
Dividends received on currency gain 
Interest received on currency gain 
Securities settlements on currency gain 
Foreign exchange contracts on currency loss 
Spot FX on currency loss 
Mortgage-backed security paydowns 
TIPS inflation adjustment income 
Currency loss 
Tax refund received on currency gain 
Net gain on equity partnership investments 

0 

Statement 25 

Column (b) 

$43,460,169 
(2,708) 

(314,769) 
11,831,995 
(6,592,344) 

(12,366,739) 
(4,251,068) 
26,042,595 
(6,430,224) 

114 
279,320 

46,167,585 



Bill Melinda Gates Foundation 
EIN#91-1663695 
Corporate Stocks 

CUSIP Number Security Name Shares/Par Value Base Market Value 
'224044107 COX COMMUNICATIONS INC NEW 5,4100,000 000 226,314,000 00 
'589331107 MERCK + CO INC 1,000,000 000 58,800,000 00 
78462FI03 SPDR TRUST 500,000000 57,150,000 00 
'492605902 VENEZUELA (REP OF) 250,000000 - 
'693388100 PIMPCO COMMERCIAL 27,000000 382.05000 
'437296205 HOME OWNERSHIP 200000 137,50000 
'437297203 HOME OWNERSHIP FDG CORP 11 500000 343,7SO00 
52519P307 LEHMAN BROS CUSTODY RCPTS 2,500,000 000 2,051,500 00 
'002539112 AAVID THERMAL TECHNOLOGIES INC 11,940000 
'184496966 CLEAN HARBORS INC 275,594000 - 
'184496107 CLEAN HBRS INC 19,542000 65,85654 
'1 94496206 CLEAN HBRS INC 48,000000 1,008,000 00 
'240028118 DAYTON SUPERIOR CORP 4,880000 - 
29499A948 EQUINOX HLDGS 108,057000 1,108,880 93 
'457659134 INSILCO CORP 2,975000 - 
'457776110 INSTRON CORP 4,960000 
57722111115 MATTRESS DISCOUNTERS HLDG CORP 9,920000 
'591097209 METAL MGMT INC 738,202000 1,660,954 50 
671G4R138 0 SULIIVAN INDS INC 9,920000 
67104R112 0 SULLIVAN INDS INC 9,920000 - 
'762676100 RUSSELL STANLEY HLDGS INC 324,100000 324,10000 
89601W105 TRIBO PETE CORP 8,900000 
57773A110 MAXCOM TELECOMUNICATIONES 1,550000 15500 
'000445007 ABBEY NATIONAL 70,000000 998,40488 
'525076907 ABN AMRO HLDGS NV 159,750000 2,573,061 57 
'537245904 ACERALIA CORP SIDE 23,040000 362,27963 
'402046007 ALLIANZ LEBENSVERS 554000 28362751 
'547497909 ALSTOM 30,251 000 336,41312 
'533507901 AMB GENERALI HOLDING AG 4,000000 419,86310 
403473903 ASS GEN DE FRANCE 18,210000 873,91553 
'405671009 ASSIC GENERALI 102,000000 2,833,514 97 
067312900 ASSOCIATED BRITISH FOODS PLC 117,000000 858,22069 
'524737905 AUTOLIV INC 15,400000 308,30261 
'473681906 AVENTIS SA 46,616000 3,310,064 39 
'026349902 BAE SYSTEMS 415,000000 1,869,353 05 
0078200154 BARCLAYS 100,000000 3,311,036 59 
'508657905 BASF AG 35.670000 1,325,959 73 
'506921907 BAYER AG 76,300000 2,432,082 54 
'715460903 BCA DI ROMA 134,000000 265,46395 
'407216001 BCA POP DI MILANO 59,000000 205,92488 
'570594903 BCO SANT CENT HiSP 105,800000 88643325 
'413366907 BNP PARIBAS 30,511 000 2,730,192 37 
'435692900 BONGRAIN SA 5,480000 219,56536 
'079805909 BP PLC 591,000000 4,593,157 29 
'021623004 CGNU 224,000000 2,754,782 45 
'519674907 CIBA SPECIALTY CHE 10,400000 649,88255 
'419954003 CIMENTS FRANCAIS 725000 30,98489 
'554398909 CNP ASSURANCES 24,084000 765,53946 
'092705003 COATS 205,000000 140.97375 
712643907 CODAN 13,200000 192,85260 
'420763005 COFIDE 93,166000 41,061 37 
'459858908 CONTINENTAL AG 24220000 320,23687 
'492928007 CORIO NV 7,830000 173,59286 
716062906 CORP MAPFRE SA 34.980000 202,75498 
'571347905 CREDIT LYONNAIS 4,776000 159,46535 
'552902900 DAIMLERCHRYSLER AG 26010000 1,119,715 21 
'406716001 DASSAULT AVIATION 1,558000 439,741 51 
'576654909 DBV WINTERTHUR HLD 5,350000 176,01066 
'426211009 DELHAIZE LE LION 10,730000 558,41231 
'494290901 E ON AG 60,810000 3,150,064 64 
'434732004 EIFFAGE 3,496000 212,91108 
'430978007 ELF GABON 1,518000 2G4,088 94 
'574852901 FIAT SPA 60,000000 962,66855 
'435201900 FINAXA 100000 7,04728 
'557955903 FORTUM OYJ 147,700000 624661 66 
'305875908 HBOS 168,000000 1,946,278 25 1 of 6 
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CUSIP Number Security Name Shares/Par Value Base Market Value 
'050025006 HILTON GROUP 281 000000 862,921 63 
'044788008 HUNTING 36,000000 92,476 16 
'573313905 IFIL(IST FIN ITAL 63,000000 295,611 90 
'067997908 INCHCAPE 25,000000 220,49321 
'407683002 INTESASBCI 388,000000 970,753 11 
'567959903 INVESTOR AB 32,700000 356,93606 
'454721002 LAGARDERE S C A 25,225000 1,055,600 96 
'507143907 M REAL OYJ 29,500000 182,28555 
'457000008 MARZOTTO + FIGLI 15,000000 120,46712 
'474184900 MERCK KGAA 28,180000 1,041,010 64 
'458836004 MICHELIN(CGDE) 8,116000 267,73244 
'060272002 MORGAN CRUCIBLE CO 4.000000 11,17748 
'712387901 NESTLE SA 18,600000 3,965,789 32 
'464580000 NORSK HYDRO AS 27,500000 1,152,822 96 
'710306903 NOVARTIS AG 50,460000 1,823,525 87 
'465853901 NOVOZYMES AS B SHS 15,800000 318,82232 
'537974909 OBRASCON HUARTE LAIN SA 34,540000 168,52861 
'073899908 OLD MUTUAL 518,000000 659,66037 
'462219908 ORION YHTYMA OY 8,900000 157,69351 
'710352907 PEUGOET SA 35,550000 1,511,414 99 
'468990007 PIRELLI SPA 344,000000 603,38626 
'550587901 PORTLAND VALDERRIV 8,920000 181,55651 
'070995006 PRUDENTIAL PLC 219,000000 2,537,112 72 
'072407901 RANK GROUP 113,000000 378,25864 
'521107904 RATOS AB 19,500000 173,81346 
'471279901 RENAULT (REGIE NATIONALE) 33,240000 1,172,294 16 
'566935904 REPSOL YPF SA) 138,950000 2,026,484 07 
'042504902 REXAM 71,000000 387,24210 
'711038901 ROCHE HOLDINGS AG 29,300000 2,091,218 45 
'075478008 ROYAL BK SCOT GRP 177,000000 4,307,171 05 
'520270901 ROYAL DUTCH PETROL 83,700000 4,240,416 05 
'066168907 ROYAL+SUN ALLIANCE 69,000000 396,41840 
'476896907 FINE AG (NEU) 17,880000 671,81657 
'004924007 SAFEWAY 148,000000 689,27777 
'076764000 SAINSBURY(J) 248,000000 1,321,038 11 
'080341001 SHELL TRNSPT+TRDG 290,000000 1,992,152 48 
'511410904 SMI (SOC MET ITAL) 247,000000 113,03965 
'596651901 SOC GENERALE 3,670000 205,37241 
'482110004 SOLVAY 16,260000 979,39772 
'041466905 STAGECOACH GROUP PLC 263,000000 283,25008 
'507267904 STORA ENSO OYJ 85,100000 1,089,580 17 
'571662907 SWISS LIFE 1,520000 654,58050 
'563692904 THYSSENKRUPP AG 99,900000 1,457,857 88 
'090399007 TRINITY MIRROR 54,000000 321,046 84 
'712611904 UBS AG 10,000000 504,72806 
'491322004 UNION FENOSA 5,480000 88,7134 40 
'505125906 UPM KYMMENE OY 6,200000 205,631 06 
'492644000 VALLOUREC(USIN) 2,200000 104,30690 
'580942902 VOPAK(KON) 4,315000 69,92346 
'518308903 WEGENER NV 9,560000 66,81874 
'495775900 WIHLBORGS FASTIGHE 200000 27074 
'097720007 WOLVERH TON+DUDLEY 25,000000 208,66808 
'098874001 YULE CATTO + CO, 49,000000 157,24877 
'003924958 ABITIBI CONSOLIDATED INC 13,751 000 100,18664 
'557910908 ACCIONA S A 5.300000 193,47750 
'550011902 ACERINOX SA 16,431 000 549,34438 
'533338901 ACS ACTIVIDADES CO 22,397000 546,40059 
'401140009 AIR LICUIDE(L) 3,526000 494,14684 
'012873956 ALBERTA ENERGY LTD 19,687000 742,08795 
'D03861903 ALLIANCE AND LEI PLC 27,288000 318,51409 
'001830009 ALLIANCE TRUST 8,101 000 339,26303 
'072945900 ALLIED DOMECO 32,386000 191,95568 
'578813909 AMADEUS GLOBAL TRAVEL 22,500000 129,81601 
'027475904 AMERSHAM PLC 28,939000 279.87305 
'611571902 AMP LIMITED 34,234000 323,14213 
'403473903 ASS GEN DE FRANCE 11,990000 575,41171 2 of 6 
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Security Name 
ASTRAZENECA 
AUST + NZ BANK GRP 
AUTOPISTAS CESA 
AVENTIS SA 
AXA 
AYLA ASIA PAC HLDGS 
BANK MONTREAL OLE 
BANK N S HALIFAX 
BARCLAYS 
BARRICK GOLD CORP 
BASF AG 
BAYER AG 
BAYERISCHE MOTOREN WERKE AG 
BBVA (BILS VIZ ARG) 
BCO POPULAR ESP 
BCO SANT CENT HISP 
BG GROUP 
SHP BILLITON 
BNP PARIBAS 
BOUYGUES 
BP PLC 
BRASCAN CORP 
BRITISH LAND CO 
BROOKFIELD PPTYS CORP 
CADBURY SCHWEPPES 
CANADA LIFE FINL CORP 
CANADIAN NATURAL RES LTD 
CDN IMPERIAL BK OF COMMERCE 
CGNU 
CHEUNG KONG(HLDGS) 
CMNWLTH BK OF AUST 
CREDIT LYONNAIS 
DAIMLERCHRYSLER AG 
DAINIPPON PHARM 
DAIWA HOUSE INDS 
DEXIA 
DIAGEO 
EAST JAPAN RAILWAY 
EISAI CO, 
ELECTRABEL 
ENTERPRISE OIL 
FORTIS 
FRANCO NEV MNG LTD 
FUJI PHOTO FILM GO 
FUJISAWA PHARM GO 
GLAXOSMITHKLINE 
GPE BRUXELLES L.AM 
GRUPO DRAGADOS SA 
HANG SENG BANK 
HBOS 
HENNES + MAURITZ 
HOUSE FOOD CORP 
HSBC HLDGS 
IMPERIAL OIL LTD 
INGO LTD 
INVESTORS GROUP INC 
ISETAN CO 
ITO YOKADO GO 
KAJIMA CORP 
KEIHIN ELEC EXP RL 
KIRIN BREWERY GO 
LLOYDS TSB GROUP 
LOREAL 
MANULIFE FINL CORP 
METHANEX CORP 
MIRVAG GROUP 

CUSIP Number 
'098952906 
'606558005 
'406566000 
'473681906 
'708842901 
'661779900 
'063671952 
'064149107 
'007820004 
'067901959 
'508657905 
'506921907 
'575602909 
'550190904 
'585783905 
'570594903 
'087628905 
'005665906 
'413366907 
'400212908 
'079805909 
10549P952 
'013670005 
112900956 
'061070900 
'135113959 
'136385952 
'136069952 
'021623OD4 
'619027006 
'621503002 
'571347905 
'552902900 
'625086004 
'625136007 
'714761905 
'023740905 
'629654902 
'630720001 
'429479009 
'031886005 
'726613904 
'351860101 
'635652001 
'635680002 
'092528900 
'709732903 
'568700900 
'640837001 
'305875908 
'568743900 
'644050007 
'054052907 
'453038960 
'453258956 
461521-1101 
'646684001 
'646794008 
'648132009 
'648730000 
649374006 
'087061008 
'405780909 
56501 R957 
59151 K959 
'616197901 

Base Market Value 
2,096,319 94 
506,642 76 
T74,562 63 

1,156,846 77 
411,67080 
47,16731 
194,31397 
739,6T7 67 

1,437,254 76 
707,82754 

1,078,871 02 
573,49973 
463,611 45 
560.87472 
44,26409 
63,34060 
169,54545 
490,38062 

1,307,603 85 
1,909,056 85 
3,901 .440 24 
639.13224 
652,24056 
43,22290 
593,53776 
46,27000 
503,99621 

1,113,141 67 
1,051,064 78 
415.49882 

1,593,283 62 
238,86414 
697,40047 
172,51643 
131,26814 

1,481,086 75 
1,084,645 30 
1,801,533 87 
248,741 07 

4,681,550 10 
167,84508 

3,541,074 79 
57,31625 

1,464,062 44 
414,771 91 

4,012,248 65 
131,44094 
602,59015 
138,55732 

1,248,885 05 
494,41862 
229,66583 

2,747,243 12 
168,74454 
220,16035 
52,02999 
266,42762 

1,309,934 54 
57,04258 

1,035,438 92 
424,67425 

1 .259,445 55 
703,67055 
649.46331 
41,21402 
257,99049 

Shares/Par Value 
46,538600 
55,576000 
T7,742 000 
16,292000 
19,700000 
32,445000 
8,640000 
24,116000 
43,408000 
44,396000 
29,023000 
17,992000 
13,300000 
45,319000 

1 .348000 
7,560000 

41,605000 
96544000 
14,613000 
58,264000 

501,997000 
35,486000 
95,964000 
2,489000 

93,109000 
1,668000 

21,000000 
32,395000 
85,467000 
40,000000 
103,960000 
7,154000 
16,200000 
17,000000 
23,000000 
103,000000 
94,937000 

373000 
10,000000 
22,470000 
24,748000 
136,435000 
3,885000 

41,000000 
18,000000 
160,000000 
2,500000 

45,029000 
12,600000 

107,802000 
23,900000 
28,000000 
234,196000 

6,079000 
12,992000 
3,257000 

26,000000 
29,000000 
21,000000 
273,598000 
59,400000 
116,000000 

9,769000 
24,921 000 
7,459000 

130,232000 

0 
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CUSlP Number Security Name Shares/Par Value Base Market Value 
'659730006 MITSUI + CO 250,000000 1,237,982 75 
'633067103 NATIONAL BK CDA MONTREAL QUE 15611 000 290,45777 
'024282907 NATIONAL GRID GRP 49,226000 306,63441 
'662460005 NATL AUSTRALIA BK 96,438000 1,572,783 67 
664086006 NICHIREI CORP 31,000000 68,831 08 
'664212008 NIPPON EXPRESS GO 26,000000 88,28019 
'664406006 NIPPON TV NETWORK 1,690000 359,89551 
'664098001 NISHIMATSU CONST 40,000000 118,41906 
'655422954 NORANDA INC 81,827000 768,92452 
'666010004 ONO PHARMACEUTICAL 8,000000 240,50056 
'468232004 PERNOD RICARD 3,143000 243,46379 
'739239101 POWER CORP CDA 2,086000 50,91305 
'044374908 POWERGEN 116,518000 1,280,331 86 
'070995006 PRUDENTIAL PLC 60,301 000 698,58646 
'072787906 RECKITT BENCKISER PLC 33.526000 487,93764 
'780087953 ROYAL BK CDA MONTREAL QUE 36,059000 1,170,821 56 
'075478008 ROYAL BK SCOT GRP 76,637000 1,864,907 73 
'066168907 ROYAL+SUN ALLIANCE 66,374000 381,331 52 
'677528002 SANKYO GO 11,000000 188,42517 
'567173901 SANOFI SYNTHELABO 15,905000 1,186,720 48 
'078396009 SCOT + NEWCASTLE 24,024000 183,56387 
'079087003 SCOT + SOUTHERN EN 56,848000 504,69338 
'679390005 SEKISUI HOUSE 43,000000 311,68934 
'005463906 SEVERN TRENT 89,997000 941,75840 
'080341001 SHELL TRNSPT+TRDG 210,341 000 1,444,935 67 
'680468006 SHIONOGI + CO 8,000000 136,731 28 
'079980900 SHIRE PHARMA GROUP 18,235000 228,23739 
'092232909 SMITH + NEPHEW 26200000 158,24572 
'596651901 SOC GENERALE 8,669000 485,11537 
'0411354906 SOUTH AFRICAN BREW 74,455000 507,13350 
'040828907 STANDARD CHARTERED 35,400 000 422,47372 
'685850000 SUMITOMO BAKELITE 35,000000 213,90969 
'866796956 SUN LIFE FINL SVCS INC 23,741 000 504,93400 
'867229957 SUNCOR ENERGY INC 23,920000 785,21446 
'658508007 SUNCORP METWAY 12.884000 92,53018 
'687038000 TAKARA SHUZO GO 3,000000 25,22509 
'687044008 TAKEDA CHEM INDS 18,100000 818,96088 
87425E9S4 TALISMAN ENERGY INC 9,526000 361,04537 
'687098004 TANABE SEIYAKU GO 23,000000 20.4,97485 
'891160954 TORONTO DOMINION BK ONT 40,869000 1,051,768 77 
'057487902 UNILEVER 86,964 000 713,84051 
'064623002 UNITED UTILITIES 107.098000 959,38295 
'481808OG4 VINCI 35,313000 2,070,432 80 
'549710903 VOLKSWAGEN AG 25,800000 1,206,006 80 
'695631002 WESTFIELD TRUST 520,249000 922,49530 
'607614005 WESTPAC BKG CORP 134,722000 1,086,505 56 
'698538006 YAMANOUCHI PHARM 2,000000 52,80025 
'096575006 AEGIS GROUP 2,465,000 000 3,303,101 28 
545831901 AKZO NOBEL NV 60,700000 2,709,647 79 
'524737905 AUTOLIV INC 125,000000 2,511 .250 57 
'54719390.4 BCA POP VER S GEMI 355,500000 3,480,344 01 
'306062902 BK OF IRELAND 260,000000 2,412,800 50 
'413366907 BNP PARIBAS 21,700000 1,941,764 43 
'015803901 CORDIANT COMM 1,959,000 000 2,703,418 63 
'6251"001 DAIWA SECURITIES GROUP INC 443,000000 2,328,910 71 
'023740905 DIAGEO 304,000000 3,462,559 80 
'009315904 ENODIS PLC 1,800,000 000 2,501,998 85 
'031886005 ENTERPRISE OIL 235,500000 1,589,625 00 
'715377909 EURONEXT 104,000000 1,967,718 73 
646707000 FAIRFAX(JOHN) 960,000000 1,888,498 49 
'032945008 FKI 760,000000 2,021,599 60 
34"19106 FOMENTO ECONOMICO MEXICANO 88,200000 3,047,310 00 
'545003907 GAMBRO 313,000000 1,962,498 62 
'628204901 GIORDANO INTL LTD 2.000,000 000 884,85861 
'598061901 GIVAUDANAG 6350000 1,935,252 67 
'092528900 GLAXOSMITHKI-INE 68,000000 1,696,600 48 4 of 6 
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Bill Melinda Gates Foundation 
EIN#91-1663695 
Corporate Stocks 

CUSIP Number 
40649,12013 
'500246905 
'529181901 
'469910905 
'579252909 
'657635009 
'571342906 
'302323902 
'458836004 
M75253100 
'556034908 
'468232004 
'566935904 
'074776006 
'680482007 
'082186909 
'570366906 
'718472905 
'689416006 
'91)458E107 
'691678007 
'567151907 
'525076907 
'545831901 
'597500909 
'072945900 
'001978006 
'405180001 
'067312900 
'026349902 
'508657905 
'432541902 
'550190904 
'010812006 
'073829905 
'309135903 
'551675903 
'459858908 
'082805904 
'594235907 
'023740905 
'494290901 
'401225909 
'410359905 
'024185902 
'527178909 
'714505906 
'557955903 
305597908 
'054052907 
'045949906 
'407683002 
'080704000 
'576649907 
'097664908 
'056540008 
'458836004 
'308727908 
'581718905 
'566935904 
'074T76006 
'553397902 
'435664909 
'529750903 
'573252905 
'0607529G4 

Base Market value 
3,540.760 00 
1,811,147 08 
4.157.099 59 
2,942.062 53 
2231 .80261 
2.502,670 84 
3,758,998 72 
3,286,960 16 
2,638.399 go 
2.756.775 00 
1,528,588 01 
1,564,737 06 
1,585,309 96 
2,225,299 35 
1 .341,523 13 
1,900,047 24 
2,018,648 02 
1,231,539 48 
2,307,950 84 
2.816,490 00 
1,643,809 95 
3,099,440 35 
859,761 67 

1,497,424 50 
1,609,627 37 
1,002,275 88 
1,022,056 26 
820,31250 

1,073,876 14 
1,420,708 31 
885,16561 
724,60737 
968,83679 

1,032,082 85 
716,42391 

1,031,005 86 
669,42034 
973,39272 
856,33449 

1,655,516 15 
1,134,492 12 
1,403,116 25 
712.131 35 
411,26933 
341,75574 
468,74327 
695,771 10 
876,98482 
732,06655 

1,463,970 10 
874,281 03 
893,94352 

2,092,571 13 
754,45922 
763,771 00 

1,326,634 12 
1,047,359 99 
352,49805 

1,157,909 13 
1,284,944 84 
780,52630 
823,73310 

1,001,014 88 
1,507,788 96 
1,510,979 50 
696,93318 

Shares/Par Value 
82,000000 
35,500000 
155,000000 

1,520,000 000 
30,200000 
102,500000 
358,000000 

1,448,000 000 
80,000000 
88,500000 
296,000000 
20,200000 
108,700000 
935,000000 
118,000000 

1,557,416 000 
137,500000 
13,700000 
152,000000 
126,300000 
239,000000 
136,000000 
53,800000 
33,800000 
94,900000 
169,100000 
88,300000 

78,125,000 000 
146,400000 
315,400000 
24,000000 
23,900000 
78,900000 
66,900000 

215,900000 
280,000000 
61,700000 
74,200000 

817,200000 
97,100000 
99,300000 
27,300000 
59,100000 
190,800000 
602,100000 
30,200000 
55,500000 

209,000000 
251,500000 
124,800000 
158,500000 
357,300000 

1,205,700 000 
66,000000 

336,400000 
252,500000 
32,000000 
280,000000 
149,800000 
88,800000 
322,100000 
3,000000 
19,500000 

176,400000 
113,800000 
416,400000 

Security Name 
GRUPO TELEVISION SA DE CV 
HENKEL KGAA 
HUNTER DOUGLAS NV 
INDEPENDENT NEWS+M 
KONE CORP 
MEITEC CORPORATION 
METSO OYJ 
MICHAEL PAGE INTL 
MICHELIN(CGDE) 
ORBOTECH LTD 
PANAFON HELLENIC T 
PERNOD RICARD 
REPSOL YPF SA) 
ROLLS ROYCE 
SHIMANO INC 
SOMERFIELD 
SVENSKA HANDELSBANKEN SERIES A 
SWATCH GROUP 
TOKYO BROADCASTING 
UNIBANCO UNIAO DE BARNCOS BRAS 
UNITED DISEAS BANK 
WOLTERS KLUWER 
ABN AMRO HLDGS NV 
AKZO NOBEL NV 
ALCATEL 
ALLIED DOMECO 
ALLIED IRISH BANKS 
ARCELIK 
ASSOCIATED BRITISH FOODS PLC 
BAE SYSTEMS 
BASF AG 
BAYER HYPO VEREINS 
BBVA (BILB VIZ ARG) 
BOC GROUP 
BRITISH ENERGY 
BT GROUP 
BUHRMANN NV 
CONTINENTAL AG 
CORUS GROUP 
DEUTSCHE TELEKOM 
DIAGEO 
EON AG 
EADS(EURO AERO 
ELEC DE PORTUGAL 
ELEMENTIS 
ENDESA S A 
ENI 
FORTUM OYJ 
FRIENDS PROVIDENT 
HSBC HLDGS 
IMPERIAL CHEM INDS 
INTESASBCI 
INVENSYS 
KLM 
LATTICE GROUP 
MARKS + SPENCER 
MICHELIN(CGDE) 
MM02 
PORTUGAL TCOM SGPS 
REPSOL YPF SA) 
ROLLS ROYCE 
SWISSCOM AG 
SYNGENTA AG 
TELECOM ITALIA SPA 
TELEFONICA SA 
THISTLE HOTELS 

0 
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Corporate Stocks 

,CUSIP Number Security Name Shares/Par Value Base Market Value 
'696626006 TOMKINS -- -04,1506 660 6132,6611 68 
'490541000 TOTAL FINA ELF 6,800000 963,54232 
'400627907 TURKCELL ILETISIM 135,135,000 000 1,162,161 00 
'057487902 UNILEVER 118,100000 969,41912 
'567151907 WOLTERS KLUWER 46,900000 1,060,692 62 
'598381903 ZURICH FIN SVS GRP 5,900000 1 .371,724 59 
'617753900 ABS CBN HLDGS CORP 2,080,000 000 957,36358 
'605605005 ASATSU DK 98,000000 1,914,237 99 
'600245005 ASM PACIFIC TECH 870,000000 1,712,586 13 
P16994132 BANCO LATINOAMERICANO DE EXP 32,000000 897,60000 
'528920903 BARON DE LEY 33,500000 777,00405 
'410089007 BERGESEN DY AS 60,500000 1,071,455 18 
'017729906 CARPETRIGHT 90,000000 814,50003 
'502131907 CHARGEURS 22,500000 1,501,498 49 
'568563902 CREYFS SA 95,000000 1,708,620 92 
'715672903 DAVIDE CAMPARI 69,000000 1,628,042 40 
'681171005 DELGRO CORPN LTD 575,000000 778,49860 
'024243909 DFS FURNITURE GO 113,000000 738,42665 
'564153906 DUCATI MOTOR HLDG 1,582,000 000 2,549,504 60 
'432200905 EDIPRESSE SA 4,600000 1,607,607 88 
'634160907 FLETCHER BUILDING 875,000000 1,071,188 10 
'548991900 GF1 INDUSTRIES 60,000000 1,335,021 48 
'241506906 GPO CONTINENTIAL 775,000000 1,141,129 81 
'709000905 GRAFTON GROUP 275,000000 795,76860 
'4005IE202 GRUPO AEROPORTUARIO DEL 130,000000 2,002,000 00 
'570379909 GURIT HEBERLIEN 1,100000 868,28513 
'641552005 HAW PAR CORP LTD 370,000000 813,53781 
'435569108 HOLLINGER INTERNATIONAL INC 31,700000 370,89000 
'043991900 HOUSE OF FRASER 800,000000 983,99991 
'645649005 ICHIYOSHI SECS GO 535,000000 1,632,840 12 
'456478106 INDUSTRIE NATUZZI SPA 117,000000 1,712,880 00 
'516140902 INTERPUMP GROUP 269,000000 1,041,867 00 
G4933P101 IPC HOLDINGS LTD 40,500000 1 .198,800 00 
'0.47618905 JARVIS HOTELS 1,421,000 000 1,833,090 33 
'647749001 JCG HDGS 1,215,000 000 755,68849 
'415528900 KOBENHAVN LUFTHAVE 31,000000 2,008,402 21 
'450866009 LECTRA 316,516000 1 .541,536 25 
'659214001 MIKUNI COCA COLA 130,000000 1,139,707 14 
'561709908 NEOPOST 25,500000 742,88950 
'628661001 PACIFIC DUNLOP LTD 5,138,933 000 2,709,475 35 
'467102000 PARGESA HLDGS SA 520000 1 .027,717 69 
'549923902 PFEIFFER VAC TECH 29,000000 903,99423 
'687178004 TAIYO INK MFG GO 20,400000 607,05028 
'518471909 UTD SERVICES GRP 104,000000 2,023,277 65 

TOTAL 727,776,138 61 

41 
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WILLIAM A GATES FOUNVAIIOM 
- COMPOS171 - 

SUMMARY REALIZED GATN/LOSS REPORT 
JANUARY 1 . 2101 70 DELEKtIR 31, 2001 

MAT DATE MAI FAIL LAD D7 
LOCAL COST LOCAL SFCIV GH/L$ 
tast COST ELSE STEIN GH/LS 

PAGE 2 

Statement 27A"' "[~ 31"Ecol 

SIL III SELL RATE 

ELSE CURR GIN/LS 

20NOVOI 26NOVOI 

2 643 SO 
.1 476 77 

-2 .943 50 1 
1 476 77 1 

20DEEDI 71DECDI 

9 .187 20 
5 .199 98 

20DICQI 27nEroi 
-8 187 20 
5 .189 93 

20DECO) 27DEEDI 
8 187 20 
5 .169 9A 

6 .197 70 
5 189 96 a 

0 187 20 1 
SIJE9 90 1 

IISEPOI IISEPOI 

00 
Do 

D40CIoI 090clal 
Is Ion 51 
-9 720 13 

I 92SQ04 

-3 .129 47 

-3 .)29 47 

1 577505 

-4 744 46 

1 577500 

4 .244 46 

1 571sto 

-4 .244 A6 

-4 .244 46 

-4 74A 46 

1 696600 

-269 Do 

1 624300 

16 763 40 

Do 
-269 00 

Islits 54 
7 .040 65 2 200 nee 621 61s 31 

11025 A79 2c 
614 574 64 

WILLIAM H r~7f$ F01INDA11014 PAGE 3 
- COMP115111 - AS-OF MIT 31UECDI 

SUM"AIN REALIZED fllhltu$~ %WPU%l 
PANUARV 1 . 2001 10 UFr(MlER 31, 2001 

MAI IU17F HAT FAIL IRV FIT SIL ITT $III RAI[ 
LOCAL COST LO"L SFC7V 9N/IS NEI SEC7Y GM/LS 
VASE COST tAS1 StEly GNIL- BASE CURA GNILS NET BAS SICIV GN/LS 

I 047'a?g 78 -15,709 54 1 -15 .719 54 L 
639 505 74 -9 .720 03 1 16 492 46 6 .771 65 1 

CHFIO 06NOvel 09NOvel 1 64026D 

763 527 53 18 6D4 a) -13,604 01 
457 .5aS 72 -11 342 53 7 .923 08 -3 .419 45 

CHFIC IRSEPOI 21SEPoI 1 A05500 

2 334,914 44 732 993 33 -732 .999 33 
1 .399 .325 45 -456 554 55 54 .994 31 -401 .557 71 

29NMOI U4TTECOI 1 654500 
61 .561 as, 11 Q24 -b 11,024 so 
39 )84 57 6 663 39 -594 17 6 .077 22 

7 .398 .775 49 721 973 75 1 -721 .973 IS L 
1 439 .510 02 -449 991 It 1 54 410 67 -595 .410 49 1 

EMFO 50 REGO n2AUGOI 07AUGDI 1 712300 

5,251 .692 55 -329 732 95 -329 .732 85 
71939,992 29 192 -0 72 1~15fiq 91 -47 .997 24 

D7SEPvI IISEPOI 1 67&700 
355 930 25 76,723 04 -26,723 04 
199 .124 27 -15,937 Me 14,155 96 -1 .701 92 

13%[Pal 18SEPOI 1 AS1510 
319 .109 93 26 490 62 -26 .490 92 
177,116 SO -16 04n 3 . 15,550 95 -A89 69 

21stpol 26SEPol 1 596000 
503,223 94 -54 465 70 -54 .465 70 
168,785 94 -34 341 SS 22 .401 92 -11 .939 63 

6 .259 .036 67 437,412 21 1 -437 .412 21 
1 31484,017 ce -259 696 99 1 196 .67B 51 -62 .709 Go I 

GINUSSCHEIME NPV ISJULDI IBJULDI 1 773900 

505 201 52 7 937 61 7 .937 69 
281,214 31 4,47A 73 31562 75 81057 46 

06AUGOI 09AUGal 1 7127SO 
414 524 32 9 261 45 9 .261 45 
230 .739 95 5 407 31 11 .282 71 J&P690 .07 

590061901 GIVAUDAN AG 
Ht?, . . 

293 744 921 5~ 
I'Soo 000 454 .166 W7 

59836390! ZURICH FIN SYS GAP 
W62G . . 

718 1 fici .916 11 
41900 000 997 .747 7, 

39b 74 %65 1! 
]so coo 4512A] 79 

5913819113 107AL 1 .676 Bel 74 
. . . . . . . . . . . . . . . . . 1 043 029 S! 

710306903 NDVARIIS AG 
wopa . . 

167 4 951 959 To 
91,110 coo 2 991 595 5~ 

Wept . . 
730 329 .207 71 

5 .470 000 196 .342 3~ 

W020 . . 
242 291 699 31 

4 .99a DOD 176 626 99 

lb2t -- 
753 745 750 24 

41660 nee 156 8 .6 31 

71D306903 TOTAL 5 .921 .624 44 
. . . . . . . . . . . . . . 5 .421 BOB 6D 

7jjD3A9Dj ROCHE HOLDINGS AG 
Wept - 

]is 513 .139 20 
3 .900 000 289 .771 77 

We7o . . 
lei 423 785 77 

s ?me ann 247,430 0 ; 

00 

ASSET ID SECIMily DESCRIPTION 
SH SILL/BlC LOT LOCAL PRINCIPAL NEI 

SR&RES/PAR tASE PRlMrIFxi NEI 

EQUITY 

621503062 CKWI TO aA OF AUS1 
W62f . . 

190 393 .296 76 
13 .373 000 204,258 65 

ADD IOIAl 393 296 76 
. . . . . . . . . 204 .256 65 

ISDOE7955 RONAL It CDA MONTREAL OUT 
'82E . . 

713 558 .327 90 
7,000 000 227,149 2p 

WE?[ . . 
CXL 213 -3SB 327 90 

-7 .000 090 -227 .149 22 
t2j . . 

22 ; 358 327 90 
7,000 000 227 149 22 

76nO87953 TOTAL 356,327 90 
. . . . . . . . . . . 227 149 2; 

CAD IOIAL 359 327 90 
727,1A9 2; 

553397907 SWISSCOM AS 
W12" . . 

ADJC- 113 41 600 go 
000 24 .162 01 

AUSTRALIAN DOLLA 

NPw 

396 .140 26 
205,994 09 

396 .140 26 
208 .264 69 

CANADIAN DOLLAR 

COO 

359,140 70 
226 205 70 

-350,140 70 
-226 .203 70 

350 .140 70 
226.205 70 

350 ]AD 70 
226,203 70 

350,140 70 
226 203 70 

swl~s rRANr 

CHF17FRECD) 

41 , 600 00 
24 931 am 

NET SHIN CM/LS 
NEI %as sliciv GH/Is 

-2 .145 50 
4 .606 24 

-2 .a4s 50 t 
-4 .606 24 1 

0 .167 20 
945 52 

-3 .187 20 
-945 52 

91187 20 
945 52 

8,187 20 1 
945 52 1 

8 .157 20 1 
945 $2 1 

wb2c MCNIHI~ 

ASSET IV j[rllRIlV OttrRIP11ON 
SH SILLIDIC LOT IDEAL PRINIIPAI NET 

SHARESIPAR EASE PRiNripAt NET 

S53397902 TOTAL I .nSI 289 7, 
646 .277 35 

0 
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- 
COMPOSITE - AS-OF DATE 3)DECO] 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

1 

MAI DATE MAY RATE 7RD D7 S71. DI SELL RATE 
LOCAL COST LOCAL SECIY GN/LS NEI SECIY GM/LS 
BASE COST BASE SECTY GWLS BASE CORR GN/LS NEI BAS SEC7Y CN/LS 

9)9 725 94 17,199 13 1 17 .199 13 1 
511,9S4 26 9 .582 07 1 14,565 46 24 .747 53 L 

CHF) (REGD) 05JULD1 IDJULOI 1 3111100 

2,4611,460 31 3,)47 12 3.J47 12 
1 .374,039 50 1 .730 99 16.324 51 -14.593 32 

alucial 04OC701 1 619550 
1 .432,929 75 -170 .064 40 -170,064 40 

797,623 02 -105,007 39 67,147 28 -17 .959 91 

27DECOI 04JAN02 1 678300 
563,005 97 -29 .669 70 -29 .645 70 
202 .0&4 50 -17 .977 93 14,231 Go -3 .446 75 

4 .264 391 93 196,555 98 1 -196 .53S 95 L 
2,573 .726 10 -120,954 03 1. 85 054 05 -35 .999 98 L 

CHF2 25(BR) 76MDVOI 29NMOI I 665SOD 

11213 .726 so 417,593 22 417 .593 22 
759 .053 66 251,032 59 -29,431 29 221,601 60 

16 286 .270 54 -955 .573 14 1 -95S .573 14 1. 
9 .664,352 5B -599,880 So 1 345.992 96 -?AS .337 62 1. 

DANISH KRONE DK 

KID 260CIDI BIOCID1 0 334900 

11517,103 36 317 .943 39 -317 .943 3d 
172,672 82 -38 .146 03 9 .345 36 -29 .BOD 67 

SIR 0 DKKID 2miuvol 25JULDI 9 $43750 
9S41390 64 13 .949 66 -13,649 69 
108 .626 32 -1 .621 as 31050 Do I .Asa 97 

23JULCI 26JULDI a 504000 
91 168 35 -11831 35 -1,931 35 
10,~44 84 -213 34 245 78 32 44 

0 

WILLIAM H GAIES FOUNDAIJON PACE 5 
- COMPOSITE - AS-OF DATE 31DECOI 

SUMMARY REALIZED GAIWLOSS REPORT 
JANUARY 1, 2001 70 DECEMBER 31, 2001 

MAT DATE MI RAIE IRD DI SIL Dl SELL RATE 
iOCAL COST LOCAL SECIY GN/LS NEI SECTY GN/LS 
BASE COST BASE SECTY WLS BASE CURR GM/tS NET SAS SECTY GM/LS 

1 .046,159 19 -15,691 as 1 -15 .691 03 L 
119,471 16 -1 .85q 37 1 5 .32S 78 11491 41 1. 

DKK? SERIES 0 04OCIOI 080CIO) 5 129950 

11509,602 54 40,377 17 -40.377 17 
219,557 5A -4 .966 47 3 .047 20 -1,919 27 

12MOVOI 15NOVOI a 3152so 
12,090,943 74 -1,795 .239 78 -1 .795.239 78 
1,479 .345 61 -215 .897 27 -24 .277 03 240 .174 30 

13 .900.546 58 -1 .235,616 95 1 -I,a35.414 95 L 
1,697,383 15 -220,563 74 L -21,229 83 -242,993 57 L 

16,463 .909 is -2,169,241 54 1 -2,169,241 54 L 
1 .989,627 13 -260 .944 14 1 -a .559 69 -269 .40Z 83 L 

EURD CURRENCY 

MPV ?ISEPOI 26SEPOI 1 098356 

71,106 07 -10,0611 77 -10.066 77 
64 .6A4 35 -9 .167 11 95 99 -9,071 12 

NPV 13JULDI IAJULGI 1 172677 

979 .740 91 34,903 37 34.908 57 
550 .231 17 29 .768 ID 5,192 63 54,960 73 

13JULCI ISJULD) 1 172677 
647,079 59 24 .606 57 24 .806 57 
543,367 25 21 .153 so 3,429 52 2A.SB3 32 

16JULDI 19julal 1 169454 
772,7119 53 30 .794 9~ 30.794 94 
654 .900 29 26,352 75 5,911 97 32,24A 72 

ITDECOI 170ECO] I 09998B 
00 A .202 .409 93 4 .202.403 93 
00 3 .920,409 96 00 3,520.4D9 96 

1 
7DECOI 17DEC91- 1 099988 

Go -q,202 .419 93 -4 .262 408 93 
Go 3 920,409 96 00 -3 .020.409 96 

ASSET ID SECURITY DESCRIPTION 
SH SELL/BIC LOT LOCAL PRINCIPAL NEI 

SHWRES/PAR BASE PRINCIPAL NEI 

465953901 T01AL 1,050 .479 16 
120,562 57 

70775?903 NOVO NORDISK AS 
" W12, . . 

507 1,769,225 67 
slice coo 217 .618 27 

" W52B . . 
37, 10,295,705 96 

33 .900 Boo 1,238 .171 31 

707752903 TOTAL 12 .064 .929 63 
. . . . . . . . . . . . . . . . . 1,455 .739 59 

DKK 70TAL 14,29A .567 79 
. . . . . . . . . 1,720 .224 39 

., BELGIUM 

429479009 ELECIRADEL 
- WD2E -- 

139 61 .039 so 
297 000 55 .573 25 

559659909 FOR71S 0 
-- W121 -, 

)is 1 .014,649 26 
34,370 Goo 565 .241 90 

W020 " 
117 671,8115 96 

22 700 000 572 .950 57 

W52D : . 
135 803 .594 47 

27,110 000 697,145 00 

W02E " 
204 4 .202 .408 93 

136,435 000 3,92D .409 96 

WB2E 
C;~ 204 -4,202 .409 93 

136 .435 020 -5,a2c .409 96 

0 

W52C MONTHLY 

ASSET ID SECUR) " DESCRIPTION 
SH SILL111C 101 LOCAL PRINCIPAL ME' 

SHARFS/PAR BASE PRINCIPAL NEI 

71ID3B90) TOTAL 936,924 97 
536,781 79 

712517901 NESTLE SA 
WB20 . . 

10) 2,47),607 43 
61460 ODD 1,559 .445 26 

WE20 . . 
265 1 .262 .965 3S 

3,75D Boo 779,763 11 

W1128 - 
416 353 .540 17 

950 000 192 .617 75 

717587901 TOTAL 4 .067 .912 9b 
. . . . . . ..... . . . . . . . 2,337,626 12 

716472905 SWATCH GROW 
-- W12G -- 

315 1,631 .520 02 
11 .000 Goo 934 .655 26 

CHI 107AI 15,930 .697 40 
- . . . . . .. 9 .A20,464 96 

ASZ122909 DANSKE BANK 
W120 . . 

359 199 .160 Do 
91600 Goo 143 .972 15 

46SB53901 HOVCZYMES AS B SKS 
W52t . . 

IA5 940 .541 16 
5 .200 Goo 110 .085 29 

W12B " 
15D B9 .957 Do 

Sao age 10 .477 2a 

WB2C MONTHLY 



FEN SI 
SUMMARY REALIZED GAIN/LOSS REPORT 

JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

MAI DATE MAI RATE IRD DI 
LOCAL COST LOCAL S[CIY GN/LS 
BASE COST BASE SECTY GH/LS 

2 .599,609 as 90 .509 as L 
2 .035 549 70 77,254 65 1 

go go 
go Go 

2,47G .717 90 60 .441 11 L 
2 098,193 05 68 .037 54 1 

IA" 

Statement 21s-D' DATE 31DECUI 

ASSET To SECURITY DESCRIPTION 
SH SELL/61C LOT LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

55"51909 TOTAL 2 490.111 71 
2,125,337 47 

BELGIUM TOTAL Do 
. . . . . . . . . . . . . cc 

2 .551,159 al 
2 .180 .910 70 

14 .534 12 

00 

14 650 TV 

- GERMANY . . 

435209905 FR[SENIUS AG DEM5 20JULOI 24JULCI 1 147249 
W620 " 

146 6221SAO 06 692 993 55 -60 559 49 
6 .7AD 000 542 462 91 57B .722 19 -52,795 83 1& .526 58 

474IB4900 MERCK KGAA ORD NPV 23MOVOI 27MOVOI 1 140251 
W22B . . 

393 100 629 37 103, 770 75 -2 941 38 
21500 coo BE 427 35 97 940 49 -2,579 59 3 066 4S 

510957905 AXA KON2[RN AG ORD HPV 3)OCT01 02NOVOI 1 111791 
Wj?B . . 

369 144 715, 24 257 .551 So -112 .766 26 
7 .060 000 130,227 03 2)8 .261 95 .101 427 57 13,592 65 

)?NOVO] 23NOVOI 1 115922 
373 151 751 63 257 551 50 -96 799 97 

21060 000 1Q .273 26 2111,261 95 -OB .544 47 12,555 75 

$10957905 707AL SOS 556 B7 515,103 00 -211 .566 13 1 
. . . . . . . . . . . . . . . . . . 272 500 29 136,523 90 -189 972 OA I 25,94a 43 

546535907 SALZGIIIER AG ORD NPV 27SEPOI CIOCID) 1 099147 
W628 . . 

270 135,3116 50 166,641 32 -31 255 07 
16,020 000 124 SD4 89 141,220 ]A -20 .696 79 11 7111 54 

1021 -- CIOCTO) DAOC701 1 091266 
206 22 553 30 27 911 60 -5 .421 50 

2 .690 000 20 .666 72 23 .715 cc -~ .974 22 1 1927 94 

-31 ?55 D2 
-16 .915 25 

-5 .428 SO 
-3 .046 28 

PACE 7 
AS-OF DATE 3IILELnI 

NET SEC7V GN/LS 
NEI OAS SECTY CHITS 

-36,633 32 t 
-19 .961 55 t 

-120 .331 52 
-36 .613 96 

-739,293 S2 
-210 .599 31 

-60 .950 15 
-45 .313 30 

-732 .214 51 L 
-SI2 .234 ]a 

7 .415 70 
6 567 41 

-13 .115 54 
-11 .727 55 

-109,051 86 
50 .418 49 

-58,715 52 
-62,477 00 

ASSET 10 SECURITY DESCRIPTION 
SH SELL/BTC LOT LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NEI 

S46535907 70TAL 157,939 60 
144 .971 61 

549710905 VOLKSWAGEN AG 

409 11520,021 49 
29 .550 coo 1 .355 502 75 

575035902 DEUTSCHE BANK AG 
- 1025 1- 

245 953 701 35 
14,530 000 785.874 83 

5791SS904 CELANESE AG 
1020 1- 

Sao 166 136 on 
9 .770 000 147,217 47 

GERMANTY TOTAL 3,724 .706 BO 
. . . . . . . . . . . . . 31554 957 24 

,- SPAIN -- 

406562009 AUREA COME OF JMFR 
W82D ' . 

106 227 .122 65 
10,460 000 192,316 11 

442464004 IBERDROLA SA 
W"E . . 

219 139 265 16 
9 .999 000 124,985 54 

527178909 ENDESA 5 A 
WB?l " 

202 2 .224,183 49 
123 820 000 2.027,799 15 

WB?E " 
220 761 .017 36 

46,002 000 700,924 16 

FURS 60(REGD) 06JULDI IIJULCI 1 160956 

219,703 93 7 .4)8 70 
195 748 70 6,281 73 215 63 

FURS 2ODECOl 29DECOI 1 114263 

150 380 70 -11 .11S 54 
156,711 09 -9 975 6A -1 .751 91 

EURI 2 21AUGOI 27AUGOI 1 096052 

2,535,235 35 -109,051 96 
1 .977,299 66 -99 .422 55 149 .911 07 

2DDEED] 71DECO) 1 114269 
1139,732 as -511,715 52 
763 401 16 -52,694 25 -9,702 75 It 

SlL ITT SELL RATE 

BASE CURR GN/LS 

W52C MONTHLY WILLIAM H GAIES FOUNDATION 
- COMPOS17F - 

~UMMLARY REALIZED CAINILOSS REPORT 
JANUARY 1 . 2201 10 DECEMBER 51, 2401 

MAT DAVE MAT RATE IRD DI S71. ITT SELL RATE 
LOCAL COST LOCAL SEC7Y GN/LS 
BASE COST BASE SECIY GN/LS BASE CURR GN/LS 

194,622 92 -36,6113 32 1 
164 .933 14 -33 671 01 1 13,709 As 

ORD NPV 07DECOI IIDECOI 1 123029 
11640,355 01 -120 .331 52 
1,590 .116 71 107 149 17 70 .SSS 21 

ORD NPV (REED) 17SEP01 19SEPOI I OB6307 

1 .092,9a4 65 -239 .283 32 
996 .474 14 -229,272 28 9 672 97 

N" 16NDkOl 21NOVQ) 1 129880 

227 Its 41 -60 .959 35 
192 .530 77 -53 .1155 59 11,542 29 

4,456,921 31 -732,214 51 1 
3.947,241 S~ -660,23S 51 t 140,001 41 

NET SECTY GN/LS 
NET OAS SIFC7Y GN/LS 

94 .509 BE L 
91 .799 77 1 

an 
00 

10 .441 1) 1 
B2 .717 65 1 

-60.556 49 
-36,259 25 

-2 941 sa 
466 86 

-112,766 26 
-53,034 92 

-99,799 07 
-75 .988 69 

-211,566 13 1 
-164,023 61 1 

I 

Is 



WILLIAM H GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2DOI 70 DECEMBER 31, 2001 

MAT DATE MAT RATE IRD OT 
LOCAL COST LOCAL SECIY rWIS 
BASE COST BASE SEVY GMYLS 

3 .172 .961 23 -167 .767 38 1 
2 .744.700 32 -152,116 33 L 

ELM I 04OCIVI 

4SS.400 79 -22,026 4B 
414.004 as -20 .IA2 12 

31998 .453 95 -293,490 70 1 
3,477.165 46 -175,9S2 91 L 

-2? .026 41 
2IA36 S9 -17 .795 53 

-193 .490 70 L 
141,093 63 .34 .BS4 Is I. 

NPVABR) 05JULGI IDJULGI 1 194458 

476.420 27 16 .609 64 1616D9 54 
4D3.747 23 13,90S 75 -4 .593 27 9,022 49 

06jutol IIJULGI 1 130986 
314.765 94 9 .970 49 9,970 49 
246.746 51 8,4A2 51 -220 22 B .222 29 
791,189 21 26 .58D 31 L 26,550 33 1 
670,490 5~ 22,346 26 L -5 .103 49 17,244 77 1 

AS-OF DATE 
PACE 9 

51DECGI 

MET SECTY GN/(S 
NEI SAS SECIY GN/LS 

12 .515 54 
51648 61 

-32,696 66 
-23,013 16 

-6,271 65 
-41SQ6 09 

-10.979 13 
-11,335 as 

-49.947 64 L 
-38.655 13 1. 

-10,356 53 
-6.651 51 

-2.514 41 
-1 .463 06 

-11,609 as 
-6.721 80 

-4 .671 94 
-3,250 86 

-29.106 56 L 

WILLIAM H GATES FOUNDATION 
- COMPOS17E - 

SUMMARY REALIZED GAIM/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

"I DATE MAT "IF 
LOCAL COST 
BASE COST 

7RD D1 STL D7 SELL RATE 
LOCAL SECTY GN/LS 
BASE SEM GN/LS BASF CURR GN/LS 

ZODECOI 27DEC61 1 114268 
12,513 64 
11,235 04 -51S86 43 

13JULDI Isjulol 1 172677 

-32,696 96 
-27 .562 24 A1669 Go 

17JULOI 20JULDI 1 169522 
-6,271 65 
-5,562 SB 11056 49 

soocyal 02NOV01 1 103692 
-10,979 15 
-9 .9A7 6A -1,355 24 

-49 .90 64 L 
-43 .192 46 k A .537 33 

23MOV01 26NOVOI 1 140251 

-1013SG 33 
-9 .05? So 2 .250 99 

26"Mal 29MOVD) 1 334334 
-2,513 41 
-2,219 22 7S6 16 

27NMOI 30NOVOI 1 134494 
-11,609 $a 
-10 .233 53 31511 73 

DSDECDI IDDECol 1 124925 
-4 .621 94 
-4 .094 12 843 24 

-29 .106 56 1 
-2S .629 37 L 7,362 12 

asocial looclol I 090AS3 

-3~4 61 
-316 02 IS 

103,204 66 
57 .S23 56 

59,S&I 47 
54 .206 32 

241,425 64 
205 .27V 23 

FAFSV 

5,971 23 
5 .279 16 

-J11 .297 25 L 

-344 fil 
-119 27 

STAT E jTR F- ET 

b 

va 

Wo2c MONTHLY 

ASSET To SECURITY DESCRIPTION 
SH SELL/17C LOT LOCAL PRINCIPAL MET 

SHARES/PAR BASE PRINCIPAL NEI 

527178909 TOTAL 3 .005,200 as 
2,728 .712 51 

S732529DS IELEFOHJCA SA 
WB2H -- 

133 433 .374 31 
56,900 000 396 .299 32 

SPAIN 707AL 31004 .962 9s 
. . . . . . . . . . . . 3,442 .311 28 

. . FINLAND - 

5713429a& KE7SO OYJ 
WB2G . . 

295 165,033 9S 
911100 coo 94,236 43 

WB2C -- 
Boo 376,996 is 

37,200 000 336,839 50 

571342906 TOTAL 4A2,D22 70 
------------------ 431,075 93 

FINLAND TOTAL 4a2,022 7V 
. . . . . .. . . . . . . . 431,075 93 

-- FRANCE -- 

403473903 ASS GEN OF FRANCE 
WB28 -- 

Too 493 .03a 11 
7 .250 Boo 412,764 71 

WB2B -1 
107 32A .756 43 

4 .790 000 274,970 60 

403473903 TOTAL 017.766 S4 
----------- 687.735 31 

Wa2c MOMIHIY 

ASSET To SECM17Y DESCRIPTION 
SH SELL/VTC LOT LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

40SI60909 LOREAL 
- W02E -I 

206 492 .046 95 
6 .400 coo 441 .567 64 

406139907 CHRISTIAN DIOR 
W12D ., 

119 985,996 64 
21 .612 000 755,553 57 

W321 . . 
141 132.731 15 

3 .270 000 115,491 79 

W125 ' . 
364 572,056 37 

20 .037 000 S11 .311 60 

406139907 TOTAL 1 .590 .784 36 
------------ 1 .387,336 9A 

454407904 FFP FONC FIN PART 
WB2B I- 

592 65,BI6 90 
690 000 57 .723 17 

W329 - 
396 19198& 07 

200 Goo 17 .523 fil 

Wb?B -~ 
397 91 .674 78 

922 000 90 .806 76 

WB2B I- 
467 34,939 55 

355 000 50 .949 04 

434407904 701AL 21213)9 28 
. . . . . . . . . - ------ 137 .002 98 

43473200A EIFFAGE 
WB21 - 

515 51626 67 
a) coo 5,159 59 

Statement 27 PAGE 
I AS-OF DATE 3)DEC0I 

STL DI SELL RATE 
NEI SEC" "/is 

BASE CURR GK/LS NEI SAS SECTY GW/LS 

-)67 .767 3A L. 
142,128 32 -11,989 51 1. 

JoDCTDj 1 093553 

FIMS0 ofimoval 09NOval 1 114579 
97,271 VA 7 .762 21 7,762 ~l 
58.479 74 6,964 25 I .JS7 56 S .av& Ap 

09HOVOI 14moval 1 119194 
571 .957 99 5,050 76 51058 76 
556,433 9A 41494 91 -4,099 42 405 56 
469,229 73 12,792 97 t 12 .792 97 L 
424.863 69 11,459 23 L -5,246 93 6 .212 25 1 

469.??g 73 12,792 97 L 17,79? 97 1 
424.863 60 11,459 23 L -5 .246 96 6,212 25 L 

(UR0 2 
479,S23 ]A 
435 .939 03 

EUR2 

916,693 70 
779,546 73 

159,002 go 
117 .797 86 

593,035 50 
529 .947 4B 

1,640,732 00 
1,425,992 09 

FRFIC 

76 .175 25 
64 .554 69 

22 .404 48 
18,9B6 67 



ASSET ID SECURITY DESCRIPTION 
~14 S1Lk/5IC LOT VOCAL PRINCIPAL NEI 

~HARES/PAR BASE PRINCIPAL NET 

436892905 RALLYF 
W125 . . 

)]A $2,678 29 
1 .456 coo 70,503 Be 

WB2B " 
ISS 176.744 57 

3 112 goo 151 .)34 26 

4i6B92905 707AL 259.422 65 
. . . . . . . . . . . . . . . . 221 .64F 14 

440044907 BERTRAND FAME III EDT 
WB21 -, 

Sol 2011501 so 
3 925 000 184 .263 41 

458866009 IEClRA 

254 493 .951 11 
RA 404 Ono 435,459 so 

'52M . . 
263 A54 d4 

so coo 402 04 

450966009 70TAI ABA .405 12 . .. . . . . . . . . . . . 455 861 34 

452163900 FONCIERE F MIS 
WE?, . . 

205 141 99 
1 coo 179 BE 

W020 -- 
209 69 047 2) 

685 000 91 .069 60 

1520 -- 
218 105 047 22 

BOB coo 95.498 43 

1029 -- 
219 71799 76 

60 000 7,090 76 

WILLI&% At CATES FOUNDA11914 
- COMPOS17L - 

SUMMARY REAt12(D GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DELEMBER 31 . 2001 

"AT DATE MAI RATE IRD DI SIL 07 SELL RAI[ 
LOCAL COST LOCAL SECIY GH/LS 
BASE COST BASE SECIV GN/LS BASE CURIA GN/lS 

202 .060 40 -24 32 1 
171 236 03 -27 11 1 12,575 25 

EUR6 DIJULDI OIJUL&I 0 047449 

IIA97 954 50 -287 .252 96 
1 .608 .336 29 -531,961 65 631 152 90 

OIJULDI DIJULDI a 547449 
1 697 .054 50 737 .2S2 96 

.1 .403,536 23 356 .961 65 -631 .152 90 

CIJULOI 02JULD) 1 160010 
1 .897 .954 50 2 673 03 
1 iica .su ?a 2 .265 26 00 

33AUG01 SIAUGDI 1 099989 
2 .673 03 -407 77 
2 .26S 26 -370 70 164 79 

1,900,527 53 2 .765 26 1 
1,610 .601 54 1,894 56 1 164 79 

EURBI 92 24SfPCI 27SEPOI 1 094691 

314 .459 09 -65 .951 AS 
266 486 26 -60,728 51 26 770 04 

OSOCTO) 030clol 1 085791 
239 .947 It -52 .1102 47 
205 .343 17 -50,127 43 17 056 30 

20DICO] 27DECOI 1 114263 
2,069 875 35 IS411128 02 
I .B80 .114 57 -158 959 43 -24,102 07 

2,623,211 59 -2S3 .562 12 1 
2 .5SD .646 Do 229,306 39 1 13,704 27 

A FURIS 25(ORD) 300clol OPHOYD) 1 103692 

952,946 55 -176 .306 69 
790 625 50 -159 .742 65 54,670 00 

ASSET ID SECIRAITY DE~CRIPIION 
SH SELL/BIC LOT LOE-AL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NEI 

452163900 107AL 202,036 DO 
103 .751 17 

169382007 PEUGEOT SA 
W521 . . 

)14 1 610 601 54 
35 .500 coo 11900 .527 53 

W521 . . 
CAL 104 -1 .610 .601 54 

-35,500 000 -1,900,521 53 

W321 - 
157 1 .900,527 53 

35 .Soo 000 1,610 .601 54 

'E29 . . 
220 2 265 26 

so goo 2 .059 35 

468382007 70TAI 1,902,792 79 
. . . . . . . . . . . . . . . 1 .612.660 09 

473681906 AVENIIS SA 
W120 . . 

259 248 527 AS 
3 .334 ago 227,029 77 

W321 " 
302 207,144 71 

2154A goo 190 .252 04 

W1?E -- 
207 1,914,047 51 

25,700 000 1 .717,762 07 

~73681906 TOTAL 2,399,719 47 
. . . . . . . . . . . . . . . - 2.155,045 Ba 

494379902 PECIIINEY 
W12t . . 

365 756 .639 66 
35 546 coo 685,553 45 

I 
176 .306 69 
105,071 85 

L I .,,,,AM H GAILS POUNUAIJUN PAUL 10 
- COMPOSITE - DATE SIDFC .I 

SUMMARY REALIZED GAIN/LOSS REPORT Statement 2-t"' 
JANUARY 1 . 2001 10 DECE .IER St . 2001 

MAI DATE MAI RATE 7RD DI STL DI SELL RATE 
IOCAL COST LOCAL SICIY GHI/15 NEI SEEIY rNns 
EASE COST BA~E SECIY GN/LS BASE CURR GN/LS NET INS SECTY GN/LS 

EURB 13JULDI 20JUIO) 1 172677 

97,377 47 -4 .699 )9 699 19 
74111411 42 ~ .507 23 461 aq -11-144 14 

16JULDI 20JULDI 1 169454 
106 757 35 -)0 .012 79 -10 .012 78 
ISS .267 46 -8,561 93 1 429 73 -7,133 20 

774 134 82 -14 .711 97 1 -14 .711 97 L 
732 515 49 12 .569 16 L 1 691 92 -10 .677 34 L 

FRFSO 04OC701 OROCID) 1 093553 

262 562 63 -61 all 93 61,060 93 
226 379 99 -SS a37 ]a 13,720 52 -42,116 58 

EURI 56 19DECal 24DECOI 1 111359 

344 394 05 159 .557 13 139.s5? 15 
306 .208 21 125,573 52 3.677 57 129.251 09 

27DECO) 03JAND2 1 13111531 
341 19 113 45 113 45 
305 64 100 32 -5 92 96 40 

344 735 24 139 .670 58 1 339.670 58 L 
Sol 515 35 125 673 94 k 3 .673 65 129,347 49 1 

EUR15 24AUG01 29AUG01 1 096732 

130 03 11 a6 11 86 
Ila 19 Is 91 a BE 19 19 

28AUGOI SIAUGOI I 09B4)8 
09 067 at -20 60 .20 &a 
75 480 49 -19 75 5 606 66 51553 11 

31AUGGI 05SEPOI 1 099919 
105 061 00 -13 ?A -13 76 
09,033 92 -12 53 A 477 04 6 .464 51 

03SEPOI 06~EPOI 1 099959 
7 801 56 -1 so .1 be 
6 611 43 -1 64 Age 97 479 33 

WB7C "MAI VO v PAGE I I 
AS-or DATE SIDECOI 

NEI SECTY GN/LS 
NEI OAS SEC7Y GN/tS 

-74 32 1 
12 .551 14 L 

-737,252 96 
292 .191 25 

2117 257 96 
-292,191 25 

2 .673 03 
2,295 26 

-407 77 
-205 91 

2,265 26 1 
2,059 3S L 

-65 931 63 
-39 .4511 49 

-32,902 47 
-13.091 13 

-154.528 02 
-163.GS2 50 

-255 .562 12 1 
215 .602 12 L 

I 

A- 



WILLIAM H GATES FOUNDATION Statement 27 - COMPOSITE - 
SUMMARY REALIZED GAIN/ LOSS REPORT 

JANUARY 1 . 2001 TO DECEMBER 31 . 2001 

MAT DATE MAT RATE TED DI STL 01 SELL RATE 
LOCAL COST LOCAL StCIY WLS 
BASE COST BASE SECTY WLS BASE CURD WLS 

ASSET ID SECUR Ily DESCRIPTION 
SH SELL/17C LOT LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NET 

529975902 BIC 
W126 . . 

257 1 .295,1161 69 
37,080 ago I .J98 33V )a 

567173901 SANOFI SyN7HELADO 
WB2E . . 

164 107,292 09 
1 .363 ago 95,752 92 

WS?B . . 
366 4 .7A4 9S 

65 000 4,299 14 

S67173901 107AL 112,037 02 
----------------- 100 .651 96 

5981111907 DAHONE 
WB2E - 

141 162,152 11 
1,107 000 1~71631 30 

WD2E -- 
208 1 .201 536 56 

91091 DID 1 070 .519 18 

598181907 707AL 11343 688 67 . . . . . .. . .. . . . . . . . 1 .225,950 56 

706271905 SODEXHO ALLIANCE 
- W121 -- 

352 ABO .94S 03 
IdIA40 coo ?86.IY9 36 

70BE42901 AXA 
W1123 . . 

136 247,249 7B 
7,S?5 000 211 .423 26 

WB?s -1 
214 276,033 2A 

IlIsis coo ?51 .154 97 

W020 . . 
312 297,616 51 

12 .920 000 272 .929 24 

W121 . . 
SI5 673,027 06 

NEI SECIY GN/LS 
MET BAS SECTY GM/LS 

EMS 52 25SEPOI DIOCIal 1 013595 

1 .650 .545 57 -351,06 at 
1 .480,1133 21 -324,466 41 4j .9s3 3a 

EUR2 24OClal 29OCTOI 1 120511 

99,597 as 7,69A 26 
901SA4 59 6 .366 74 -1,45a 50 

SOOCID) 02NOVOI 1 103692 
5 006 73 -261 80 
414as 76 -257 20 A7 56 

104,604 SA 7,432 46 L 
9SID35 is & .629 54 k -1 .610 74 

EURI 21SEPOI 2?S[Pol 1 0933so 

177,SS6 91 -15 .404 70 
161,4)6 B9 -14 025 2) 2S9 70 

20DECOI 27DECOI 1 114268 
1 359 .a72 73 -ISB .336 17 
1 .236,260 SO -142 .09S 82 -15 .aQ 30 

J .537 .429 54 -173 .74C 87 1 
1,397,677 19 -356,124 05 t -15,602 60 

ELPil 2AUCIGI 29OCID) 1 120511 

966,951 74 -ftfi,OO6 71 
959,37a 21 -76,756 69 3,S77 84 

EUR2 29 16JULDI 19JULDI I 169A54 
254.949 73 -7 .699 95 
216,057 01 -6 .584 23 1 .950 41 

29AUGOI OBSEPOI 1 099143 
236,567 06 -IO,5S3 92 
242,866 12 -9 .601 96 17 .968 71 

05OCTOI 100001 .- 1 090453 
43A .944 95 -IS7 .22a 44 
360 .509 24 -125,945 35 30,265 35 

a5oc7ol IDOCIDI A 09D453 
977,997 26 -BOA .970 20 

-10,553 52 
61266 15 

-137 .228 A4 
-95,590 Go 

-sb4 .970 20 

ASSET ID SECURITY DESCRIPTION 
SH SELLIOTC LOT IDCAi PRINCIPAL MET 

SHARES/PAR BASE PRINCIPAL NEI 

29 .D53 000 617,199 51 
W025 . . 

319 1,076,636 35 
47 .220 000 9MI'lBS 39 

W12D I- 
324 598 .869 29 

37 .193 coo 309 .790 52 
W12, . . 

327 413.257 85 
16,040 Goo 575,405 9A 

W021 .. 
333 73 .JS6 25 

3,225 DOD 66 .520 9B 

W125 . . 
337 248.194 BE 

101554 000 224,976 21 

700342901 107AL 4 .203 .420 21 
. . . . ... . . . . . . . . . . 5,810 .S&4 D2 

FRANCE TOTAL 17,154 .015 07 . . . . . .. . . . . 15,283 .727 14 

-- GREECE -, 

556034908 PANAFON HELLENIC I 
" W02G . . 

239 64a .217 78 
160 .000 coo 590,165 10 

" WD?G . . 
245 516 .All 27 

120,000 000 471 .741 59 

W12C -I 
256 783,695 97 

Igo DOD 000 723 .033 13 

26SEPOI 1 096358 

2,BBS IA 

27SIPOI 1 094691 

lb .390 74 

29SEPOI I OB3093 
55,257 15 

FURD 32 (CR) 21SEPOI 

915,996 73 -267,7a3 45 
BSI,QBS 59 -243 .1105 45 

24SEPOI 
691 ass 12 -174,971 'S 
615 .117 AD -159 .936 75 

25SEPOI 
1,032 200 17 -245,504 20 

917 .051 so -229 .270 05 

-174 .971 85 
-141 .44L IT 

-248 .504 20 
-194 .012 87 

b 

to 

W3?C MONTHLY PACE 12 
AS-OF DATE 

3 
1 
OECD 

I 

I 

-551 .696 as 
-2a2 .593 03 

7,694 26 
5 .209 44 

-261 so 
-129 &A 

7 .432 46 L 
5 .016 80 L 

-15,404 It 
-13,715 SI 

-156 .336 17 
-157 .941 1 ? 

-173 .740 37 1 
-171 .726 63 L 

~B6,co& 71 
-73,170 SS 

7 .699 95 
-4 .633 32 

wo2c MONTHLY WILLIAM H GATES FOWDAIION 
- COMPOSITE - 

~UMMARY REALIZED GA IN/ LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 51 . 2001 

MAT DATE MAT MAIL IRD DI 
LOCAL COST IDCAI SEC7Y GH/LS 
BASE COST BASE SECIY GN/LS 

328 .1103 51 -279,672 94 

IODCTQI 
11589,270 79 -513,234 44 
11346,627 09 ~67.992 65 

IIGC701 
1 .231 .86D 76 -540,012 47 
1 .069 .831 09 -306,317 26 

120clul 
359,907 99 53 .A?9 57 
322 .321 76 48,53a 57 

160CID) 
59,220 17 13 .936 as 
54,097 62 12 .672 08 

17OCT01 
193,601 47 64,595 41 
177,037 60 49,304 90 

5,395,360 17 -1 .191 .939 96 1 
4,652,353 11 -1 .085,498 94 L 

19,553,936 76 -2,199,971 69 L 
16,696,564 12 -2,DPI,650 09 1 

SIL D7 SELL RAIE 

BASE CLEM GM/LS 

6B 065 94 

15OCT01 1 196672 

102,34B 95 
16OCIDI 1 110001 

46 .276 69 

17OC701 1 iDD776 

-I .qsq 19 

190CTOI 1 099747 

243 72 

220CIO) 1 103205 

-1 .366 29 

265,709 85 

393,543 1] 

PACE 13 
AS-OF DATE SIDECOI 

NET SECIY GN/LS 
MET BAS SECTY GH/LS 

-211,604 00 

-513,234 " 
-565 .643 70 

-340 .012 47 
-260,040 57 

53 .429 27 
47 .054 18 

13,956 as 
12,423 36 

SA .593 41 
47,958 91 

-11191 .939 96 L 
-321,739 09 L 

-2,199 .971 69 L 
-1,607,936 93 L 

-267,783 45 
-240 .910 29 



WILLIAM H GATES FOUNDATION 
- COMPOS I I E - 

SUMMARY REALIZED GAIN/jOSS REPORT 
JANUARY 1, 2001 10 DECEMBER 31, 2001 

MAI DATE MAT RATE IRD DT 
LOCAL COST LOCAL SECIY GN/LS 
BASE COST BASE SECIY GH/LS 

2 639,579 52 -691 .259 50 L 
2,361 .322 19 -652 .91D 23 1 
2 639,579 52 -691 .259 50 1 
2 .561,322 19 -632,910 23 1 

PAGE 14 
Statement 211-Ol DATE SIDErni 

ASSET ID SECURITY DESCRIP710H 
SH SELL/97C LOT LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

556034903 707AL 1 .941,320 02 
1 .7a4 .945 02 

GREECE TOTAL 1 .948,320 02 
------------- 1 .764,945 02 

- IRELAND -- 

430550905 ELAN CORP 
WB25 -- 

195 I .7I7,V75 57 
29,000 000 1 .535,450 83 

IRELAND 707AL 1 .717,025 57 
. . . . . . . . . . . . 11555,450 33 

-, 17ALY P- 

420763005 COFIDE 
- WB29 -- 

116 25 30D 06 
34 .24A CDC 21 .561 46 

W820 . . 
134 61264 22 

81555 000 S1556 53 

420763005 TOTAL 31,572 30 
. . . .. . . . . . . .. .. . . . 76 .937 99 

420793002 IMPREGIIO SPA 
WB28 " 

52S 116,790 44 
264,000 000 105 .207 51 

4689BOODE PIRELLI - CO 
'029 . . 

122 509,794 99 
94,000 ODD 764,177 60 

S5S657907 SAN PAOLO IhJ SPA 
W120 P, 

394 2,124 .071 00 
163 .000 000 I .B65 .253 89 

NET SECTY GM/LS 
NET BAS SECIY GN/LS 

-691 .259 50 L. 
-576,377 17 L 

-691 .2S9 50 L 
-576 .377 17 1 

I 
56 .533 06 

56,533 06 

ORD EURG 05 10AUG01 17AUGO) 1 310255 

1,912,741 15 -195,715 59 
1 AA4,570 09 -)75,019 74 25,199 46 
1 .912 741 15 -195 .715 SO I 
1 .604,570 09 -175 .019 74 1 25,099 40 

ITLI000 Isjulol Injutol 1 172677 

26 .159 27 -850 19 
22 149 52 -725 on 156 94 

16JULCI 39JULOI 1 169454 
6 559 a) -295 59 
51554 S2 .252 76 54 77 

32,715 08 -1,145 78 1 
27 .704 04 .977 76 1 231 71 

111.1000 110clol 160CISI 1 110001 

171,132 62 54,352 15 
14S .026 29 -43,965 $15 9,147 10 

111.1009 13JUL01 11 .1111.01 1 172677 

302 .082 40 7 .712 59 
255.999 65 6 .576 91 1 .603 04 

FUR? be 19NUIfol 22"OV01 1 158756 

2,491,138 13 -367,066 75 
2 111 .114 33 522 .339 12 76 .477 88 

-195 .715 so 
-149 .119 26 

-195 71S SO L. 
-149 .119 26 L 

-950 19 
-569 06 

-295 59 
-197 99 

-1 .145 79 1 
-766 05 1 

-54 352 18 
-39.816 Is 

7 .712 59 
1 .177 9S 

-367 .066 25 
-245,116) 24 

WILLIAM H "ITS FOUNDATION PACE ] ~. 
- COMPOSITE - AS-OF DATE 3IDErni 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

MAT DATE MAI RATE FRO ITT SIT. DI SELL RATE 
IOCAL COST LOCAL SECIV GN/LS MET SECIY GM/tS 
BASE COST BASE SECIV GH/LS tAst CMR GH/LS NEI bAS SECIY GMILS 

EURD 52 27MUV01 27NOVOI 1 095547 

1 .310 .595 02 00 on 
1 1196,511 04 - 01 01 go 

27NMOI 27NOVOI 1 095347 
-1 .510 .S95 02 no 00 

.196 .511 04 a] 00 

27MMOI 27MOVOI 1 095347 
1,510,595 02 Do Do 
1 .196 .511 04 AT 02 01 

27MOVOI 27MOVGI 1 095347 
-3 .310 .59S 02 00 Do 
-1,196 .51) 04 01 - 12 cl 

27NMOI 27NOVOI 1 095547 
1 .310 .595 02 go 00 
1 .196 .511 04 a] 02 AT 

27NDVOI 27NOVOI 1 095347 
-1,310,595 a2 go an 
-1 .196 .511 04 a] 07 a] 

27NVVDI 27NOVI)l 1 127523 
11,574 24 Do Do 
72 .348 18 Do 00 an 

27movol 27NOVOI 1 123122 
69 364 37 00 00 
91 .727 34 go so 00 

27NOVOI 27NOVOl 1 091285 
979 B97 65 to to 
197 .929 28 go go no 

27NOVD) 27NOVG) 1 092716 
179 750 76 on 00 
164,596 24 Do 00 on 

27NOV01 27NOVDI 1 092716 
-179 .751 76 on no 
-164 506 24 00 at Go 

27MOVOI 27NOVOI 1 092716 
179, 750 76 go on 
164,506 24 00 go 00 

ASSIT To SECURITY DESCRIP71ON 
SH SELL/57C LOT LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

S64153906 DUCAII H07OR HLDG 
'12c . . 

319 1 .310,595 02 
927 .000 000 1 .196.511 04 

W92G " 
Cxl S19 -11110 .S95 02 

-927 .000 000 -11196,511 04 
'12G . . 

320 11510,59S 02 
927,000 000 1,199 511 05 

W92C - 
CXL 320 -1 .310.59S 02 

-927 .000 000 -1,196,511 05 

321 1,310.595 02 
927,000 000 11196.511 05 

112G -- 
CXL 321 -1,310,595 02 

-927,000 000 -1 .196,511 as 
'02C - 

334 11 .574 24 
50,500 000 72 .3411 19 

- Wl?G . . 
336 69 .364 37 

43 .000 ago 61,727 34 

- W02G - 
317 179 997 65 

702 .500 000 397,929 28 
'62G . . 

338 179 .751 76 
131 000 000 164 .506 24 

WO2G " 
CXL 330 179 .753 76 

-1S),000 BOB -1 ~,526 74 

W02G - 
339 179 751 76 

131,00D 000 164150& 2A 

I 

WOdL MONTHLY 

SII. DI SELL RATE 

BASE CORR GN/LS 

W12C MONT HI Y 



Wv?C MONTHLY WIILIAM H GATES FOUNDATION 
Statement 27 PAGE 16 

- COMPOSITE - AS-OF DATE 3IDECO) 
SUMMARY REALIZED GAI WLOSS REPORT 

JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET ID SECM ITY DESCRIPTION MAI DATE MAI RATE TRO DI STL OF SELL RATE 
SH SELL/BIC L07 LOCAL PRINCIPAL MCI LOCAL COST LOCAL SFC7Y COILS NEI SECTY GX/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECIY GN/LS BASE CORR GN/LS NEI BAS SECTY GM/LS 
W1211 20DECOI 28DECOI 1 114269 

257 3,609 14 2 .627 61 73 
1 

53 751 53 
21000 DOD 31739 02 2 .531 47 701 38 ~3 93 657 55 

W02" . . 27DECOI O5JANQ2 1 150939 
262 109 .176 qB 115,53S 06 23,641 42 25 .641 42 

60,500 000 96 .544 76 71 .11119 45 20 .906 11 -2,450 80 1111455 31 

WS?M ., 20DECOI 04JAND2 1 132939 
266 a9 .326 71 69 .983 23 19 .347 95 19 .542 911 

49 .500 coo 711 .1148 23 63,191 57 17 .074 04 -2 .117 IS 14,956 96 

564IS3906 TOW 1,310 .595 12 1 326,595 V2 go ad ------------- --- 11196,511 04 11196 .511 04 go DO Do 

702 .111 113 159,345 90 43 .765 93 1 43,76S 93 L 
178 .632 01 344,562 29 39 .691 53 1 -4 611 81 54,069 72 1 

597593904 IIAICEMENII FURL 30MOVIll OSDECOI 1 116521 
- W025 -- 

399 356,239 70 384,720 43 -29 500 73 -28'sop 73 
Allsoo 000 319,101 50 529,295 36 -75 .530 95 15,547 09 -10,165 66 

714505906 EMI E"I 21SEPOI 24SEPOI 1 091356 
WD21 11 

255 2 604.924 47 3 .109 .716 21 -504 B91 31 -504,891 01 
226,000 000 2,371 .562 5~ 2 699 .496 90 -459 675 73 132,744 17 -326.954 S6 

W126 . . 020clol OSOC701 1 092717 
298 38S,165 40 Bal .957 a] 3 .505 59 3,305 59 

29 .000 ODD 352,462 30 349,915 43 3 025 11 -456 24 2.566 87 

W52B I, 040cial GBOCIVI 1 093553 
310 1,159,078 55 11129,501 IG 29,577 A3 29,577 ~3 

85,006 coo 11059 .919 95 1 .036 .228 90 27 .047 10 -51556 15 23,690 95 

WbpB . . 
I 
loclol 16OCTOI 1 110001 

326 1,762,974 19 l .Z22,147 51 240,826 68 140.1926 dil 
123 .000 000 I .S1111,243 61 1,489 261 2A 126 .370 77 -28,46A 46 98.402 37 

WB?a . . 27DECDI D3JAND2 I 13DIL311 
413 3,479 .728 91 3,600,707 90 -170 .97a 39 -120,978 09 

2SU .000 000 3,077 .124 14 3,257 .717 33 -106 .991 62 -73.611 57 -180 .595 19 

wlLLIAM H GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED CAINJ LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 51, 2001 

MAI DATE MAI RATE IND DT SIL D7 SELL RATE 
LOCAL COST LOCAL SECTY GWIS 
BASE COST BASE SECIV GM/LS BASE CURR WLS 

-- NETHERLANDS -

~94062006 WERELDHAVE W 
W121 ~ 

272 31 .954 6~ 
64A 000 29 .339 13 

WD25 I- 
2113 143IS99 41 

21974 ODD 131,567 53 

A94962006 TOTAL 175 .5b4 03 
. . . . . . . . . . . ... . . . . 160,926 4t 

520270901 ROYAL DUTCH PEIROL 
WB2B . . 

241 372,903 55 
61~50 BOB 337 .850 52 

W62E - 
139 34,090 21 

1 153 ODD 76 .559 93 

W97E ' . 
165 2,974,2117 75 5I,Sqj a 
go 2 .654,402 99 

520270901 707AL 3 .431 .251 49 
. . . .. . . . . . . . . . . . . 3106B .513 q4 

520536905 VEDIOR 
W12G ., 

266 711,266 56 
65,000 000 656 .677 00 

WB2G - 
273 646,360 DO 

60.DDD ODD 593,473 6) 

27SEPOI 

-51034 2a 
-4 .624 06 

DIOCIDI 
-211,969 99 
-19,215 95 

-26,006 27 1 
-?3,839 91 1 

12SEPOI 

-65,655 16 
-59,4113 56 

21SEPOI 
-31,714 35 
-28 .374 33 

24OCTOI 
-249 .92B 76 
-223,048 91 

-547 .295 27 1 
-311 406 89 1 

26SEPOI 

-169 .865 94 
-155,905 SI 

27SEPOI 
-166 .050 

00 -152 .458 71 

13.954 15 

17SEPOI 1 103755 

25.677 65 

26SEPOI I 09835a 

156 33 

290cial 1 126511 

-53 .6113 33 

-27,849 37 

clocial 1 003130 

-65 .655 16 
-33 .BGS 93 

-31,714 35 
-23,718 00 

-249.92B 76 
-276,732 2A 

-347,293 27 L 
-539.256 17 L 0 

-1611 .065 94 
14,03a 09 -141,867 42 

020CTOI-~'~l 089147 
-166,050 00 

81414 45 -J43 .644 3) 
C, 

1112,431) 02 
757,117 92 

W112C MONTHLY 

ASSET ED SECUR17Y DESCRIP71 ON 
SO SELLIPIC LOT LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

714505906 107AL 91391,769 so 
B .449 .352 24 

ITALY 707AL 1,310 .59S 02 
. . . . . . . . . . . . 11196 .511 04 

12,532,320 64 
11 .205 .661 94 

91943 .931 so 
5.852 .219 50 

11310,59S 02 
1 .196,511 04 

13 .394 .069 06-
ii .SA5 .911 76 

EURID 

36 .999 90 
31 .347 92 

164 .569 40 
139,464 sa 

201,560 30 
170,812 22 

HLGI 25(BR) 

43SISSS 69 
371,656 45 

115 .904 56 
105 .277 95 

3,224,216 51 
2 .951,135 25 

3 .778 .579 76 
5 .402,069 61 

CVA WIGS 05 

81101132 50 
799.544 42 

~52,161 00 1 
~09,717 37 1 

00 
go 

-1151,747 42 1 
-762,272 64 1 

26,849 61 

00 

125,022 82 

020clol 1 069147 

21415 77 
D4OC7DI 1 091296 

11,331 Be 

AS-OF DATE 
PACE 17 

51DECOI 

MET SEC7Y "/IS 
NET BAS SECTY GM/LS 

~52, 161 00 L 
-552,567 56 1 

go 
do 

-BSI .747 42 L 
-637 .249 62 1 

-5,634 a 
-2.008 79 

-20,969 99 
-7 .87A 97 

-26 .006 27 L 
-9 .11115 76 1 



11 ~. .L~ ~~ . . . M FAGk 18 
COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT Statement 21s-'O' D"E 51DEco) JANUARY 1 . 2001 10 DECEMBER 31 2001 

MAT DATE MAT RATE IRD DT SIL DI SELL RATE 
LOCAL COST I OCAL SECTY GN/LS NET SECIY GM/LS 
BASE COST BASE SECIY GM/LS BASE CURE GN/LS NET BAS SECTY QN/LS 

1,692 $62 50 -534.915 94 1 -334,915 9~ I. 
1 .535 .662 34 -303 .364 27 1 22 852 54 -215 .511 73 1 

EURI 170C701 220CIDI 1 103205 

11469 89 -304 12 -304 32 
1,245 66 -276 Be 96 72 -189 SIR 

25UCIDI BOOCTOI 1 115357 
11551 47 11650 11 -1 .650 11 
7,077 62 -1,479 41 AIO 07 -1 .069 54 

26OC701 310clol 1 120762 
239 36B 115 -55 .)79 29 -55,179 29 
204 375 46 -49 253 72 a 309 16 -40,924 56 

242,190 41 57 134 72 1 -57 .134 22 L 
212 698 74 -50 .989 43 1 11,9115 95 -42,183 49 1 

EURO In ISJUNOT ISJULDI 1 172677 
52.410 48 -4 .544 01 -4,544 01 
44,41S 25 -3 a74 90 277 77 -3 .597 13 

)6JULGI 19JULDI 1 169454 
117,546 51 -9 914 29 -9 .914 29 
69,954 01 .6 477 71 631 50 -7 .546 21 

134 956 99 -14 453 30 t -14 .459 30 1 
114,369 26 -12 .352 61 1 909 27 -11,443 34 1 

EMOO 24 ?4OCIOI 290CTOI 1 120511 
SOB 343 02 -65 599 79 -65,599 75 
462 334 64 -SO .566 03 6 463 93 -66 S29 96 

CVA NIGI 12 23SEPOI 27SEPOI 1 099350 
SS9 416 93 .44 .750 41 -44 750 AT 
526,747 75 -40 .743 01 495 20 -40 .2S7 al 

24OCTOI 290clal 1 120511 
31910 $so 39 -548,563 45 -545,561 45 
3,464 451 36 499,569 as 65 .450 94 -5SS .020 aS 

PONOVal 23MOVOI 1 132112 
1 424,897 15 -73 4n6 91 -73,406 81 
1129S .364 91 -64 .356 59 -36,835 02 -101 .669 60 

ASSET ID SECURITY DESCRIPTION 
SH SEtL/ITC LOT LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NEI 

57OS36905 TOTAL 11357,646 59 
1 .250 .150 61 

572700907 HOLLANDSCHE SE70N 
W523 

336 1,165 07 
BE Ono 1 .056 08 

WB2' 
558 6 .701 SA 

Sao 000 61000 29 

IB26 -- 
360 1113 .1119 56 

IA .372 000 165,450 90 

S22780907 TOTAL 191 056 19 
. . . . . . . . . . . . . . . . . 170,515 26 

522965906 RANDSIAD HIDES W 
'02B . . 

121 47 966 47 
41000 coo 40 .018 12 

W,20 . . 
132 72,632 22 

6 .300 coo 92 .107 80 

527965906 707AL 120,493 69 
. . . . . . . . . . . . . . . . - 102,925 92 

559379904 FOR71S Nt 
W12E . . 

166 442,943 24 
16,404 coo 395,304 615 

564099902 UNILEVER 
'02E . . 

140 314 661 52 
51368 coo 296 419 94 

W32E - 
167 3 .262,239 94 

56,916 000 2 .911 .430 55 

102E -- 
Too 3,351 .480 31 

21 .791 000 1 .195 695 31 

ASSET In SECURITY D[~CRIF`710N 
SH SELI/17C L07 IDEAL PRINCIPAL MET 

SHARES/PAR BASE PRINCIPAL NET 

S640119902 107AI 41928,439 so 
4,391 .615 78 

580942902 VOPAK (KON) 
W1129 I, 

152 41 196 76 
1,775 000 36,226 36 

W123 . . 
165 23 183 74 

1 000 coo 20 .425 36 

W128 . . 
178 60,294 53 

3 .010 000 60 .379 16 
SBO942902 107AL 132,67S 03 
. . ... . . . . . . . . . . . . . 11TIOSS at 
710904907 HEINEKEN W 

-- 182f -- 
169 270 .026 45 

6 .606 coo 245 .566 97 

WB2E -- 
191 440,757 78 

)0 .510 000 307 .095 50 

710904907 7DIAt 718 .794 23 . . . . . . . . . . . . . . . . 632,662 42 
71S418903 ING GROEP W 

W123 -- 
352 31449,115 63 

127 .250 000 3113612al 01 
W12D -- 

401 1 .179,436 00 
40,190 000 1,044,744 42 

7154IM901 707AL 4 .628 55) 63 . . . .. . . . . . . . . . . . . 4,191 .025 43 
I 

W52C MONTHLY WIlLIAM 61 GATES FOUMDAIJON PAGE 19 
- COKPOS17L - AS-OF DATE 31DECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

MAT DATE MAT RATE 7RD al SlL DI SELL RATE 
LOCAL COST LOCAL SEC7Y GM/tS MET SECTY WLS 
BASE COST BASE SECIY WiS BASE CURR GWLS NET BAS SECTY ~/LS 

S 595,164 47 -666,725 67 1 -666,725 67 1 
5 .096,564 02 -59S .149 46 1 -99,798 76 -694,949 24 L 

EURI OJAUGO) 06AUGOI 1 337204 

43 052 36 -1 E55 fic -3,855 60 
36,494 71 -1 631 72 1,375 37 -258 35 

02AUGGI 07AUGGI I ISAISI 
?A .254 85 -1,071 09 -1,071 09 
20,S54 77 -943 79 BIT so -176 41 

OSAUGOI OFAUGOI 1 151094 
73.007 10 -4 .712 59 -4,712 59 
61,369 95 -4,166 40 2 .675 71 -1 .490 69 

140,314 31 -7,639 29 1 -7 .639 28 L 
111,559 55 -6,741 51 1 41%66 46 -1 .975 45 1 

E UR2 20NOVOI 23MOVOI 1 132152 

307.577 26 29 .550 91 29,550 81 
279.613 49 -26 100 76 -7,950 al -34 .051 57 

71NOVDI 26NOVOI 1 138625 
493,677 43 42 919 65 -42,919 95 
439,711 15 -37,694 ]a -14 921 47 -52 .615 65 

791,254 99 -72 .470 46 1 -72,470 46 1 
719,529 64 -63 .794 94 t -22,872 28 -66,667 22 L 

-VA EURD 24 16OC701 190CTOI 1 099747 

3 .543 .130 55 -94 .014 92 -94,014 92 
3 253 .168 69 -115 407 78 31,399 59 -116,987 67 

OSDECOI IODECOI 1 120923 
3 162 .372 B9 -2,956 99 -2 .936 99 
1 .955 .205 64 -2,601 50 -7 .962 72 -10 .464 22 

4,725 .503 4A -96 .951 91 1 -96 .9SI 01 1 
4 .306,377 32 99 089 20 1 -39,262 &1 -127 .551 09 1 

4 

I 



W02C MONTHLY 

ASSET ID SECURITY DESCRIPTION 
SH SILL111C LOT LOCAL PRINCIPAL MIT 

SHARES/PAR BASE PRINCIPAL WEI 

NETHERLANDS TOTAL 16 .127 .429 59 
14,470,973 ED 

PORTUGAL 

4ID559905 ELEC DE PORTUGAL 
W025 .. 

344 297 .365 90 
101 .000 coo 255 .971 ?h 

W52D -- 
353 1,175 .741 90 

405 .000 coo 1 .049 .290 a] 

410359905 TOTAL 11463 .107 so . . . . . . . . . . . . ... . . . 1 .305 .262 09 

531739905 PORTUGAL ICON SCPS 
- W02H -- 

134 65S .391 91 
$4 .000 000 599 .314 17 

WI?H -- 
CXL 134 -655,381 81 

-94.000 000 -599,314 17 

W02H . . 
137 6S5 .3BI 

84 goo coo 599 .314 17 

591718905 101AI 65s,3BI III 
. . . . . . . . . . . . . . . . . . 599,314 17 

PORIUGAL TOTAL 21)]B,489 61 
. .. . ... . . . . . . . . 1,904,S76 26 

EUR 70TAL 1,310 .595 02 
11196,511 04 

62,160 .452 26 
55 .592 .59D 22 

EURI ??OCTDI 26DCIOI 1 122649 

284,1176 96 2 .499 94 2 .480 94 
24i .4ia go 2,217 02 12 .335 56 14 .552 38 

24OC701 ?9OCIol 1 120511 
1,142 .329 42 33,413 48 35,415 As 

96B .065 91 29,019 96 51,405 04 111,224 so 

1 .427,20S Be 55,902 42 1 35,902 q2 L I 209 .ABA al 32 .036 BE 1 61,740 40 95 .777 2B I 
EURI(REGD) DqOCIGI 090clol 1 093SS3 

587 .117 41 68 264 40 68,264 40 
533,743 44 62 .424 41 31)41 32 65 .565 73 

04OCT01 09OCTVI 1 093S53 
-587,117 41 -61 .264 40 -69 .264 qG 
-533,743 44 .62 .424 41 -3 141 32 -65,565 73 

04OC701 locclol 1 093SS3 
537,117 41 65,264 40 611 .264 40 
555,748 44 62,424 41 3.141 32 6SI565 75 
507 .117 41 69,264 40 1 63 .264 40 L 
S331?4D 44 62 424 41 1 3.)41 32 65,565 73 1 

2 .04,322 79 104,166 62 1 104,166 B2 L 
1,745 .253 25 % 461 29 t 66 .951 72 161 .343 01 1 

1 .310 595 02 00 Go 
31196,511 D~ Do 00 to 

66,516 .450 76 -6 .355,991 SO 1 -6 .355 .996 50 1 
60 515,992 06 -5,755 .206 62 1 919,904 ?b -4 .953 .401 64 L 

0 

WILLIAM H GATES FOUNDAIION PAGE 21 
- COMPOSITE - AS-DF DATE 3IDECGI 

SUMMARY REAL12ED GAIN/ LOSS REPUR1 
JANUARY 1 . 2001 70 DECEMBER 51, 2001 

MAT DATE MAT RAIE IRD DI STE DI SELL RATE 
LOCAL COST LOCAL SEC7Y CH/LS NEI SECIY GN/LS 
BASE COST BASE SEC7Y GWLS BASE CORR GN/LS MET BAS SECIY GH/LS 

POUND STERLING 

ORD GDP] D3OC70 ;' GROCID) 0 677346 

153 ~93 69 -25,900 24 -25 .900 2A 
216,024 32 -38,749 " 10.456 51 -27 .911 15 

19OC701 24OCIOI 0 695701 
153 393 69 -12,312 711 -12 .312 79 
216.02A 32 -17,695 30 A .463 65 -13 .254 75 

2ADECOI SIDECOI a 695555 
175 S07 07 5 .767 24 3 .767 24 
246 .964 94 S .416 16 S .154 11 10,570 54 

452,094 45 -34 .453 73 1 -54 .453 73 L 
67B .933 50 -50 .551 86 1 20.056 32 -30 .475 54 L 

ORD GEP27 777777 24SEPOI 2TSEPGI 0 654338 

1451"] 53 -29 .105 01 -29,105 111 
204,407 31 -42,496 20 7,535 57 -54,960 33 

ORD GBPO 25 20MOVOI 25NOVDI 0 705119 

177 t6D 29 24,214 87 -24,214 87 
2so .qgo 64 -34,341 54 1 .760 99 -32 .5110 65 

a GbPO ol lanEcal ISDECOI 0 497131 

20 .646 15 -11,163 07 -11,163 07 
29 976 13 -16,012 87 -36D 25 -16 .373 32 

ORD GBX29 915185 D"Ovol 09MOVOI 0 6115401 

3011 .637 56 21918 08 F .9111 GO 
448 .110 67 4,257 49 21193 so 61448 98 

ORD GOPO D5 220CTOI 250C701 0 700992 

626,391 25 93,979 59 99 979 sp 
B62,146 77 141,199 02 11,451 54 152,630 56 

20NOVOI 27NOVOI, -4705119 
136 376 D5 61446 91 6 .446 91 
160 966 31 91143 ol -S .921 76 5 .221 ?S 

007120004 BARCLAYS 
W,21 . . 

503 127,405 45 
7 .400 000 180,213 19 

W523 . . 
343 141 090 91 

711100 coo 202,7119 S7 

W521 -- 
410 179 .074 31 

$ .coo coo 257 .455 78 

007120004 TOTAL 447 .640 67 
... . . . . . . ... . . . . . . 642 .458 04 

0176269c4 NOVAR 
WB2B . . 

257 116,099 52 
99 .0co OGG 369,526 90 

021623004 CGNU 
- W1120 - 

387 155,645 42 
13,000 Doe 217 .999 99 

022450902 ELEMENIIS RIDE( MOLE 
W152M . . 

175 9 .483 DO 
1,264,420 OGG J3,603 DI 

02574090S DIAGEO 
'52G - 

294 311,555 64 
44 coo coo 454.559 65 

02747S904 AMERSHAM PLC 
W025 I- 

345 725,370 63 
121 .000 000 1,034 .777 SS 

W92E - 
193 122 .922 96 

19,041 ODD 174,157 56 

0 

WILLIAM H GAIES FOUNDATION Statement 27 PAGE 20 
- COMPOS LIE - 

AS-OF DATE 31DECO 
I 

SUMMARY REAL 
I 
ZED CAI WtOSS REPORT 

JANUARY 1 . 20 .1 10 DECEMBER 31 . 2001 

MAT DATE MAT RATE IRD DI STL 07 SELL RAIE 
LOCAL COST LOCAL SECIY QNJLS NET SECIY GM/LS 
BASE COST BASE SECIY GH/LS BASE CORR CWLS NET OAS SECTY GNILS 

17,916,429 59 -1 .699 .000 00 1 -1 .609,000 00 L 
16 .136,927 12 -1,519.094 66 1 -146 058 51 -1,665 .953 24 1. 

W12C MONTHLY 

ASSET ID SECURITY DESCRIP710H 
SH SELL/BTC LOT LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 



W02C MONTHLY WILLIAM H GAIES FOUNDATION PAGE 22 
- COMPOS17E - DATE SIDEC~l 

SUMMARY REALIZED GAIN/JOSS REPORT Statement 2f" 
JANUARY 1 . 2601 10 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAT RATE IRD DI SIT. III SELL RATE 
SH SELL/ITC 101 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECIY GN/LS NEI SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GN/LS BASE CURR OWLS NEI BAS SEC7Y GN/L~ 

027475904 TOTAL 948,193 59 742 .767 50 IDS .426 29 1 105,426 29 L 
I,2D6 964 89 1,051 113 00 150.342 03 1 7,509 78 157,651 31 1 

031986005 ENTERPRISE OIL ORD GBPC 25 12NOVEI 15NOVOI 0 6BS342 
152b . . 

375 467 964 15 540,552 15 72 .568 00 -72,599 00 
95 .000 coo 681 .823 57 76S 133 73 -iOS .760 62 22 .450 52 63,319 16 

032945DOS FRI Cape in IBVECOI 23DECOI 0 656577 
- W82G - 

372 37.125 60 35,24S 00 1 980 60 11880 60 
20 .000 DOD 54,075 47 51, 196 57 2 .739 10 137 SO 2 376 40 

054052907 HSIC HLDGS ORD USDO 50 27SEPGI 02OC701 9 678771 
112D -- 

271 1 .934 904 59 2 060 446 05 -125 .SAI 46 -175 .541 46 
794,000 ova 2,850,599 97 2,977,975 55 -184 .95A 07 57,576 19 -127 .375 OR 

102B - DIOC701 04OC701 0 676338 
787 194,419 76 165 250 46 9,168 30 9 .16a so 

21 .000 DOD 297 A57 99 270 169 62 13,555 go 3 052 57 16,599 57 
W12B . . 030clal asocial 0 677546 

Sol 535,015 34 467 .847 32 47 .163 (12 47 .16B 02 
76 .000 000 709,870 00 712 .354 33 69 .636 52 7,079 25 77,515 75 

W02B - O~OC701 asocial a 676519 
309 147.766 2A 128 .380 57 19 .385 37 19 395 57 

20,000 coo 218.324 60 197 .461 67 29 .641 86 21221 as 30,062 93 

1120 -- 090clal 120clol 0 684406 
516 115 491 a] 823 .755 00 -9 .263 99 -9 .263 99 

Ila 1000 000 3 1191 .391 go 1 219 .692 9Q -12 075 20 -16,227 86 -29 301 14 

OS4062927 101AL 3 .627,595 94 3,685 .679 70 -SS .DR3 76 L -59,033 76 L . . . . . . . . . . .. . . . . . 5135716A4 44 5 366 .354 41 95 193 15 L 54,493 is -30 709 97 1 
06776GOD9 PEARSON ORD GIPO 25 13JULD1 IBJULDI 0 715929 

W025 -- 
123 IS2 158 03 154 961 54 -2 .810 51 -2 .810 51 

14 .000 coo 213,127 68 216,971 36 -3 936 66 93 ad -319AS 68 

W125 -- 16JULOI 19JULOI 0 713369 
137 271 890 91 276 729 SS -4 .939 72 -4 .%35 72 

2S .000 DOD 391 .156 20 397 .448 65 -6,752 91 471 34 -9 .3)2 57 

W52C MONTHLY WIL[JAM H GATES FOUNDATION PAGE 
- COMPOSITE - AS-OF DATE SIVF( I,] 

SUMMARY REALIZED GAIN/LOSS REPORT 
1ANUARV 1 . 2001 10 DECEMBER 31 . 2001 

ASSET TO SECURITY DE~CRIP71ON MAT DATE MAT RATE IRD DT SIL D7 SELL RATE 
SH SFLL/BTC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SEC7Y GM/LS MET SECTY CH/LS 

SHARES/PAR BASE PRINCIPAL NET BA%j COST BASE SEC7Y GN/LS BASE CURR GN/LS NET W ~ECTY rN/L1 

067760CO9 TOTAL 424 042 94 431 .698 07 -7 649 23 t -7 649 23 L 
594 .263 96 6041A?c 21 -10 .719 59 1 563 34 -10,156 25 1 

069942001 PREMIER OIL PLC ORD GOP 05 ICJULOI 12JULCI 0 709170 
1121 -, 

Ila 60 ]as 6S 60.904 61 -715 96 -715 96 
257 673 000 B4 .371 96 $6 .320 09 -1 .009 57 430 56 -1 446 15 

W920 - 19JULDI 2~JULDI 0 704571 
142 2,716 Sa 2 .677 29 39 29 39 29 

11 .327 000 5,954 01 3,794 53 55 74 3 74 59 48 

069942001 TOTAL 62 905 25 63 .551 90 676 67 1 -676 67 t . . . . . . . . . . . . . . . . . all .725 97 90 .114 62 953 33 1 434 62 -1 .365 65 t 

079BUS909 OF PLC ORD USDO 25 07SEPOI 12SEP01 0 683480 
W02D " 

251 221,225 43 223 .245 21 -3 .041 79 -3 041 Is 
39 000 coo 327,209 03 314,424 38 -4 450 43 12 235 09 7 .784 45 

,2B . . 12SEPOI 17SEPOI 0 632920 
240 300,084 95 317 271 61 -16 Sal 75 -19,354 73 

54 .000 coo 440 .555 64 446 013 60 -25 .995 09 17,767 33 -6 227 74 

079105909 TOTAL 521,108 51 540 .536 12 -19 420 51 1 -19 425 51 1 . . . . . . . . . . . . . . . . . 762 .794 97 761 .237 93 -29 .445 52 1 50 .002 41 1 556 89 L 

OB0541001 SMELL 7RNSPI-IRM ORD GOPO 254REGO) 09JULDI 12JULDI 0 710275 
W820 P . 

109 17 599 67 17,780 62 -191 95 -191 95 
3 .000 000 24,763 BE 24,094 64 -270 25 150 69 -151 56 

W12B -- 29AUGOI SIAUGOI a dase4a 
212 Wll]? 56 6)0 .467 95 28,750 59 -26,750 59 

103,000 COD 844 .476 55 954,715 92 -41 .737 20 31 1499 93 -10,237 27 

W9?B ' . 29AUGOI 31AUGOI 0 688546 
213 4W .283 65 400 .076 74 -22 .793 11 -22,793 11 

91 coo 000 663 .638 22 672 .155 16 -33 .088 74 24 .771 60 -6,316 94 

W925 -, 29AUGOI 51AUGOI 0 699848 
215 307.24S 57 319 .133 59 -11 BOB 32 -11 .998 32 

54,000 000 444.023 11 446 998 92 -17 .259 26 16 .2B7 45 -970 81 



Wl?C MONTHLY 

1 . 27 ..;59 20 -6 625 97 L 
1,995,764 54 -92 .354 4S 1 

ORD 10 13JULDI 

66,295 37 -592 14 
95 .552 77 -1529 41 

ORD GEED 25 IOSEPol 

157,344 13 -11,112 93 
221,587 73 16 .252 65 

21SEPOI 
128 .736 10 -25,951 49 
181,299 65 -37,7LI 63 

27SEPOI 
2 .524,659 V~ -366,881 13 
3,555 .475 So -540 .501 99 

63OCT61 
65 .136 35 -240 66 
95,314 Do -355 so 

21875 .974 62 -404 .126 91 1 
4 .053 .676 58 -594,861 57 1 

ORD GBP0 25 OIAUGOI 

33S .250 01 -11 .57D 49 
190 .Q72 56 -16 .593 13 

03AUGOI 
23,521 7~ -1,115 69 
35 .125 67 -1 .592 42 

158 .771 75 -12,694 18 L 
223 .594 25 -)B .la5 55 1 

NEW ORD GOPO 25(POSI CONS) 05AUGOI 
$6,119 02 1 SAS 37 
120 .045 93 2 .231 33 

06SEPOI 
33,906 12 1 .246 So 
47 .6Dq 17 -1,917 44 

OB0341001 TOTAL 1 6 .935 23 
1 .979 .107 96 

012156909 SOMERFIELD 
Naze . . 

120 65 .703 23 
A5,000 coo 92,050 49 

087061008 LLOYDS ISO GROUP 
W92, " 

249 146,231 20 
22,0DO 000 213,163 03 

W025 I, 
254 102 .794 61 

16 .000 goo 149,520 76 

WB20 - 
273 2 157 .776 21 

353,000 coo 3,178 .945 75 
W020 . . 

500 64 .B95 69 
10 .000 006 95,809 77 

087061009 TOTAL 2,471 .607 71 . . . . . . . . . . . . . . 3 .631,138 3L 

06711~5001 TAYLOR WOODROW 
W226 " 

153 125 .671 52 
69,000 000 177 .233 66 

W52D -1 
176 22,AQ6 05 

12,000 000 31,99D 13 

027923001 107AL 146,077 57 . . . . . . . . . . . . . . . . 209 .2)3 IS 

302242904 LID BUSINESS MEDIA 
wB2l . . 

177 117,6152 3~ 
is .162 Goo 125 .143 9W 

W120 -1 
226 32 .657 0 

61000 coo AT 539 AN 

-63, 623 97 t 
72,697 87 -19 .656 53 L 

Isjult) 0 713929 

-592 14 
-672 as -1,502 29 

21SEPOI 0 693761 

-11,112 93 
21527 95 -7 .724 70 

26SEPOI 0 697427 
-2s .951 49 

5 .973 34 -31 .778 29 

020clol 0 478771 
-366,881 03 

163 .976 95 -376,530 ol 

O9GCTOI a 677346 
-240 66 

650 07 494 77 

-AD4,196 91 1 
179,33t 54 -41S .558 23 L 

06AUGGI 0 697705 

-11 .5?5 49 
3,354 21 -13,258 92 

06AUGGI 0 700624 
-3 .115 69 

446 as -11145 SA 
-12 .694 19 L 

L SlAcl 09 -IA .SaA 46 

09AUGOI 0 700424 

1 .563 52 
2 .072 56 41303 99 

11SEPOI '--Q-6156955 ~ 1.- -1 .245 50 ~.,I,752 95 
-1 

-64 49 

0 

120.D25 14 314 62 L 
168,449 20 413 59 L 

ORD GBPV 01 04DECOI 

682 .450 82 172,999 60 
996,039 S9 245,979 51 

ORD GIlP0 10 IBSEPOI 

60,720 19 -21,305 21 
17,609 94 -31,159 55 

12 .569 .098 01 -476,223 92 1 
17 .915,430 10 -7DE .120 a6 L 

JAPANESE YEN 

JpY5O 20NOVO :, 

11,512,736 00 -263 .564 00 
94,961 60 -2,147 63 

21DECOI 
60 .122,066 DO -1 .562,216 00 

506 .555 04 10 .519 as 

71,634,802 00 -1167S .560 ou L 
603,316 64 -12,667 48 1 

JPYSD 21SEPOI 

10 .640 .659 00 40 .9?9 00 
59,616 56 350 65 

?0NOVQI 
S7.932 .472 00 463 314 00 

487,914 03 3 .779 15 

21DECOI 
3S 469.961 00 -253 .667 00 

296.722 AT -1195B 97 

691090004 AJINDMOID CD INC 
W52E . . 

197 11,249,372 00 
91088 age 91 .734 25 

W112E -- 
226 55,759,1150 00 

47,000 goo ~5S,779 O~ 

601090004 TOTAL 70,009,222 00 
. . . . . . . . . . . . . . . . . . S45,513 29 

605440OD7 ASAH] BREWERIES 
WB2E -- 

149 16,631,567 00 

W02E 

9 
:,a, a', 

91,506 79 

192 58,395.796 00 
49,D90 000 476.194 92 

W02E -- 
227 35,215 .194 00 

30 .000 coo 271 .952 99 

40,929 Do 
1 .539 50 1 .589 93 

26NOVOI 122 63000S 
463 .314 00 

-)5 .497 26 -11,719 11 

27DECOI 129 490005 
-255,667 00 

-24,510 91 -29,769 BE 

0 

to 

ASSET ID SECURITY DESCRIPTION 
SH SELL/117C LOT LOCAL PRINCIPAL NEI 

SHARESYPAR BASE P I C PAT. NET 

WILLIAM H GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIW LOSS REPORT 
JANUARY 1, 2001 TO DECEMBER 51 . 2001 

KAI DATE MAT RATE 7RD Di 
LOCAL COST LOCAL SECTY GH/LS 
ASE COST BASE S CIY ANIL! 

Statement 27 PACE 24 
AS-OF DATE 31DECOI 

SIL ITT SELL RATE 
NEI SFCTY GN/LS 

BASE CORR WLS NET BAS SECIY GH/LS 

W02C MONTHLY 

ASSET ID SECURITY DESCRIPTION 
SH SELL/17C LOT kOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

302242904 707AL 120,339 96 
172 .60B 60 

302323902 MICHAEL PAGE INII. 
- W02G - 

562 ESS.450 42 
502 .000 DOD 1 .216 .322 30 

303292902 UNIO 
WB21 -- 

250 39,414 9e 
51 .q43 coo 57,644 53 

GOP TOTAL 32,0119,17A a9 
. . . . . . . . . 17 .597,484 70 

WILLIAM H rA7[S FOUNDAIION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LDSS REPORT 
JANUARY 1, 2001 70 DECEMBER 31, 2001 

MAI DATE MAI RATE IRD DI 
LOCAL COST IOCAL SFCIY GH/LS 
BASE COST BASE SECTY GWLS 

PAGE 25 
AS-OF DAIE BIDECOI 

STL DT SELL RATE 
NEI SECIY GR/LS 

BASE CURR GH/LS NEI BAS SECTY GKILS 

314 82 1 
3 .525 51 4,239 40 L 

07DECII 0 705309 

172 .999 AD 
-15 .696 80 230 .232 71 

21SEPOI 0 fib3761 

-WI .505 21 
993 29 -30,165 56 

-476 .273 92 L 
590 .174 69 -317,945 40 L 

26NOVOI 122 6301105 

-245,364 06 
-3,819 72 -5 .227 35 

27DECOI 129 490005 
-1,362,216 00 

-42 .056 15 -52 .576 00 

-1,975 .5116 04 L 
-45 .135 67 -57 .303 55 L 

27SEPal 116 729996 



WILLIAM H GATES FOUNDATION PAGE 26 
- COMPOS17E - DATE, SIDECOI 

SUMMARY REALIZED CAIN/LOSS REPORT Statement 2r" 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

MAT DATE MAI RATE IRD III SIL 01 SELL RATE 
LOCAL COST LOCAL StCly GM/kS NEI SECIY GIR/LS 
SASE COST BASE SjCIY GN/LS BASE CURR GM/I.S NET BAS SECTY GN/LS 

104,041 991 Go 750,576 00 L 250,576 00 L 
976,253 76 2.169 91 L -51,768 57 -36,599 06 L 

JPY50 27MOVOI 27movol 119 409324 

541 .416 .470 00 go 00 
2 .859 .211 13 a) 01 no 

27NOVOI 27MOVOI 119 409324 
-341,416,470 Do 00 Do 

-2,059 211 15 111 - 01 Do 

27NMOI 27MOVOI 119 409324 
341,616,470 00 Go 00 

2 .059,211 13 a] 02 01 

27NOVOI 27HOVOI 119 499324 
-341 .416 470 00 00 00 
-2 .059 231 13 a] - 02 al 

77MOVOI 27NOVOI 119 409324 
341 .416,470 00 Go 00 

2 .659,211 13 - a] 01 00 

27MOVOI 27NOVOI 119 409324 
-341 .416 470 00 00 an 

-21559 .211 13 01 - a] go 

27NOVOI 27NOVOI ull 7115004 
43,106 040 Be 00 Do 

362,891 26 Do 00 00 

27"Ovel 27NOVOI Ile 7650D4 
-A3 .109 040 00 Do Do 

-362 B91 26 go 00 00 

77NCFVDI 27NOVOI 1111 735004 
43,106 .040 00 00 00 

362 891 26 go 00 00 

27MOVOI 27MOVOI 119 500000 
34 005,576 00 Do 00 

254,568 00 cc go as 

27NUVOI 27HOM j?D 745005 
73 927 .360 00 Do 00 

All 432 111 00 00 00 
27NOVOI 27NOVOI 171 054igg, 

ASSET JO SECM17Y DESCRIPTION 
S" StLL/STC LOT LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL MET 

605440007 TOTAL 104,292 .567 00 
839 .654 70 

605605005 ASAISU OK 
W52C . . 

323 341 .416 470 00 
145 .600 000 2 059 .211 13 

WI?G - 
CXL 523 -541,416 470 00 

-145 .600 DOC -2,859 211 13 

won . . 
324 341 416 .470 00 

145,600 000 2 .559,211 14 
12c . . 

CXL 37A -541,A]i 470 00 
145 .600 000 -2,559 ZIl 14 

W92G -- 
375 341 .416,470 00 

145,6110 000 2 .059 .711 13 

WB21 -- 
CXL 325 -341 416 470 00 

-145 .600 Due -2 .859 .211 13 

wo2c ., 
326 43,106 040 00 

111,000 ODD 362,691 26 
'02, . . 

CXL 326 A3 .106 .040 00 
-18 .000 000 -362 .891 26 

wa2c . . 
327 43 .106 040 Do 

16 .000 000 362,591 26 

W62G -- 
370 34.005 976 00 

34 200 000 294 .56B of 

WB2G -- 
329 73,327 360 00 

30 .700 ago 611 .432 01 

W12G . . 

WILLIAM H CATES FOUNM71ON 
- rUMPnSI7F - 

SUMMARY REALIZED GAI WLOSS REPORT 
JANIJARY 1 2001 70 DELEMDER 31 7001 

MAI DATE MAT RATE IRD D7 S71. DT SELL RATE 
LOCPt COST LOCAL SECIY GN/LS 
BASE COST BASE SFCIV rN/tS BASE CURR GN/LS 

45.131 082 go cc 
372 514 69 00 00 

27NMOI 27NOVOI 119 145001 
25.S&S 634 00 00 

217 .112 92 Do cc 

77NMOI 27HOWD) ]IS 039996 
69,043,321 00 Do 

591 .019 23 go Do 

27NOVDI 27NDVOI 117 449995 
50 429 IS7 00 go 

429,367 04 00 cc 

28NOVOI D3DECOI 123 199997 
111,616 .923 00 10 .444,465 00 

934 742 10 94,776 50 -21 .760 56 

341 .416 470 00 Do 
2 .859,211 15 00 Do 

131 .616 923 00 10 .444 465 00 1 
934 .742 111 94,776 50 L -28 .760 56 

NPV 09NOVOI 14MOVIll 120 239998 

173,145 600 00 2 .865 .126 00 
1,457,638 54 23 920 39 17,638 51 

JPY500 2ONOVOl 26NOVOI 122 630005 

19 .377 .626 00 235 .579 00 
137 .934 27 11921 as -A .301 ID 

2IDECol 27DEC01 129 490605 
67 .362 237 00 -634 .010 00 

567 .501 00 -4 .896 21 -47.134 72 

95 .759,955 00 -596 432 00 1 
705.435 27 -2 975 16 1 -51,515 12 

JPYSOO ?DHDV0l 26NOVOI 122 630005 

23 652 921 00 -1 .657 .324 DO 
199.207 65 13,514 93 -A .S27 2a 

612977905 NTT DOCOMO 
W92G -, 

299 176 010 776 00 
120 000 1 463 .125 42 

619560006 CHUBU EIEC PMER 
-- W12E , 

126 16 613 704 cc 
7 .000 000 135 .474 22 

W52E . . 
225 , .741 .222 00 

25 .800 DOD 515 470 07 

619560006 TOTAL 83,361 426 00 
. . . . . . . . . . . . . . . 650,9~4 29 

619590003 CHUGOKU EIEC POWER 
w%?E . . 

I 
S4 21,995,597 00 

12,000 100 179,545 54 

235,576 Do 
-2 .460 05 

-634,1110 go 
-52,030 93 

-391 .432 00 L 
-54,490 98 L 4 

-1,657,324 

WlWL MUMINLY 

WIPC MONTHLY 

ASSET ID SECOR17Y DESrRIPTION 
SH SELL/RTC LOT LOLAL PRINCIPAL NET 

'HARES/PAR BASE PRINCIPAL NEI 

530 45 .131 012 00 
IS 900 coo 372 314 69 

W92G -, 
331 75.066 654 Do 

]a son ago 217 1)11 92 

W02G . . 
332 49,049 321 00 

30 .400 DOC 5151 .019 21 

W02G -, 
333 50 .429,157 00 

22 .400 COO 429,367 04 

W32M . . 
DID 122,06J .308 00 

47 .600 000 990 .7S@ 04 

605ID500S T07AL 341 416 470 00 
. . . . . . . . . . . . . . . . . 2 159 .211 13 

122 .061 308 00 
990 .75B 04 

PAGE 27 
AS-OF DATE SIDECCI 

NEI SECTY G*I/lS 
NET RAS SECTY GN/tS 

00 
00 

00 
00 

00 
00 

00 
00 

10,444 .465 00 
54,015 94 

Do 
00 

10,444 465 00 L 
56,015 94 1 

2 .065 .121 00 
61199 as 

a 

4 



Statement 27 

SIL OT SELL RATE 

BASE CURR GWLS 

WILLIAM N GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARN 1 . 2001 TO DECEMBER 31 . 2001 

"I DATE MAT RATE TRO OF 
I OCAL COST LOCAL SECTY GN/LS 
BASE COST BASE SECTY CN/LS 

NET SECTY GNILS 
NET BAS SECIY GN/LS 

619640006 CHUGAI PHARM GO 
-- W"E - 

151 17,474 .259 00 
11 .000 coo 142 .495 79 

Wz?E . . 
229 29.%)7 .126 00 

20 .000 000 250,227 24 

619640006 TOTAL 47,286 39S 00 
. . . .. . . . . . . . . . - 372 723 03 

646330004 "a CORP 
W32E " 

224 119,156,552 00 
45 .000 coo 920,196 94 

649374006 KIRIN BREWERY CO 
- W52E -1 

231 24 .321 .167 00 
26 .609 GOV 107 .322 74 

6170440DE IAKEDA CHEM INDS 
W02E ., 

228 35 .937 .604 00 
51900 000 261,515 95 

499544005 TOKYO GAS cc 
- NAZE I- 

179 63,960 .510 In 
162 .000 000 505 .A27 51 

JPY TOTAL 541 .416 .A70 00 
. . . . . . . . . 2 .159,211 13 

864,313,414 00 
6 .9)7 552 37 

122 650005 

-31465,172 Do 
-5 .600 97 -53.041 69 
129 490005 

-1,255 .931 00 
-24,629 09 -90 .3a6 57 

-11 .719 .105 00 L 
-32 .229 96 -124 .225 06 L 

129 490005 

JPVSD 20"Ovol 26moval 

20 .937,431 00 -3,A65.172 00 
176,337 48 -28,240 92 

211)ECO) 27DECOI 
3B .06B .OS7 00 -6,255 .951 00 

320,613 61 -63 .757 23 

59 005 489 00 -11 .719 .103 do I 
496 .9SI 09 -91 .996 10 L 

JPY50 23DECOI 27DECOI 

135 .677,007 00 -16,S21 .255 00 
1 .142,694 29 -127,587 11 

JPY50 23DECOI 27DECOI 

24~320,532 00 635 00 
204,B30 35 4 90 

JPYSD 21DECOI 27DECOI 

29 .769,SCS 00 5 .069,501 00 
242 .500 10 59 .140 45 

JPY50 20MOVOI 26wavol 

72 .795,574 00 -10 .814 .794 09 
615 091 11 -59 .190 44 

541 .416 .470 90 on 
21059 .211 13 on 

R89,420 .799 00 -24 .107,385 00 1 
7 476,460 59 -157,013 " L 

SWEDISH KRONA 

-94,905 53 

129 49000S 

-17,012 SI 

129 490005 

-20,124 63 

122 630005 

-19 475 14 

go 

-37] .B95 45 

"4719901 SSAI(SVENSKI STAII SEK25 t(R A 25SEPOI 29SEPOI In 700600 
- W52G - 

255 3.788,600 DO 4 .674,194 an -ba7.586 BD 
50,000 ODD 354 054 91 439,351 79 -92,%7 38 -2 . 349 50 

-887 .516 

WILLIAM H GAIES FOUMDAIIONI PACE 29 
- COMPOSITE - AS-OF DATE 31DFCOI 

SUMMARY REALIZED W W LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 51 . 2001 

MAI DATE MAI RAIL IRD Ill S7L D7 SELL RATE 
LOCAL COST LOCAL SECTY GWLS MET SFCTY GM/LS 
BASE COST BASE SECTY GWLS BASE CURR GN/LS MET BAS SECIY ~/(S 

495775909 WIHLOORGS FASTIG14E 
W02D . . 

370 11065,521 41 
70,000 090 100,721 39 

W121 " 
415 292 .541 4A 

20 .900 000 27,32S 01 

495775919 TOTAL 1 .355 .062 09 . . . . ... .. . . . . . . . . )25 .046 40 

$21107904 RATOS At 
- W020 -- 

414 25 .34q 33 
300 000 2 .647 52 

533005906 MORDEA 
WB20 - 

277 21,060,491 74 
347,700 090 11990,143 42 

SEA 70TAL 26,235 .498 96 
--------- 2 .474.392 25 

SEXIC SER 0 DIMMOI OLHOVOI 

11165,537 12 -120,515 71 
109 .062 55 -11,373 IS 

27DECOI 03JAN02 
317 .743 63 -25 .202 05 
29,223 17 -2 .55q 01 

1 .~(151560 65 -145 .517 76 t 
13B .265 72 -13 .727 19 1 

SER 9 SEK12 50 27DECOI 03JAND2 

27,605 52 736 91 
2 .558 91 69 01 

ORD CUR 0 39637 06SEPOI I)SEPOI 

21,735,596 25 -675,104 51 
1,999.D*3 IS -63,79S V3 

27 .942.969 22 -1 .707,470 26 L 
2 .579 .219 58 .160 .400 59 1 

US DOLLAR 

-120 .315 71 
-2 .341 16 

-25 .202 05 
-1 .995 IS 

-145.517 76 1 
-10,239 52 L 

738 al 
Ica 61 

-675,104 51 
-B .agg 74 

-1 .707,470 24 L 
-104,327 33 L 

250 .839 73 

-2,365,296 79 

92 .216 00 

39 60 

It 582599 

54,A95 29 

56 .073 26 

000000 

00 

1 000000 

Do 

000000 

Do 

M75255100 ORBOTECH LTD cam 13DECOI 
W52G -I 

367 11093 .864 so 845,025 15 2SO .639 73 
361SOQ Goo 

552913790 MORGAN SIANLEY ]MST MGM YLD FD HIGH YIELD PROIFOLIO 05DECO) 
- WDIF -- 

247 41450,DDD AD 6,316,296 78 -2,36B,296 78 
7SA1237 ?as 

509971105 MERRILL LYNCH IDS INSTHS SER PREMIER INSTL FD 23JULDI 
-- W012 -- 

702 59,092 .22d go 50.000,060 no 92,219 00 
5D 000 .000 ODD 

" WBIY " 31AUGO) 
216 2,030 .610 29 2,074,10~ 24 6 .506 04 

2 .074,104 240 
" WBJH . . SIAUGOI 

711 542 .295 B6 540 .600 14 1,695 72 
546 600 140 

IBBECOI 

06DECO) 

23JULOI V 
Do 6,506 04 

31AUGOI, 1,000000 
go .695 72 

11 

pe 

Wb2C MONTHLY 

ASSET 10 SECURITY DESCRIPTION 
SN SELL/OTC LOT LOCAL PRINCIPAL WEI 

SHARESIPAR BASE PRINCIPAL NEI 

AS-OF DITEPAGE 
29 

31DECOI 

-16,521 .255 00 
-222,495 44 

655 no 
17 .007 61 

5 .069 .501 on 
19 .015 95 

-10,61A .794 00 
-107,663 59 

on 
00 

-24,107 .395 00 1 
-55B .905 52 1 

W02C MOMINLY 

ASSET ID SECUR17Y DESCRIPTION 
SH SELL/BIC 107 LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NET 

10 576899 

5 .032 02 

10 7CS999 

455 as 

S .A87 67 

10 705999 



U.1 HL I WILLIAM N &AILS FOUNDA 11UN PAGE 30 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT Statement 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION KAI DATE MA I RATE IRD DT SIL III SELL RATE 
Sh SELL/SIC LOT LOCAL PRINCIPAL MET LOCAL COST LOCAL SECIV GH/LS MET SEEP GN/IS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SEC7Y GWLS BASE CURR GM/LS MET DA 
Is 

SECIV GN/LS 

75DC701 2wIcI 1 cooDoo 
29,550,305 Is 154,776 29 Do 154 .77& 29 

82,195,009 56 2SS .194 05 L 00 255 .194 05 1. 

CON 03MAYDI DOMAY01 1 000000 

00 62,140,588 27 a 62,140 .569 27 

x 
04MAYOI 09MAYD) 1 001000 

Do 215,991 .269 35 /00 ZIS .981 .269 35 

OAMAYQI 09MAY01 1' 000000 
00 70,699 .642 93 00 70 .699.642 93 

07MY01 IDMAYDI 1 00 go 
00 142.627,038 91 

/ 

0010 142 .327 338 91 

op"Yol IIKAYOI I DODOOD 
Do 178 .727 .792 20 00 173 .727,792 20 

09MAY01 I 6MAYcl 1 000000 
Do 70,738,641 63 00 70,739 .641 63 

0 
9"YDA 34MY01 1 ODOODO 

on 70,663 .6 .4 13, 
0, 

70,663.644 15 

)OHAVY01 ISMAY01 I accooo 
09 35 .0501asi 60 00 35 050.831 60 I 

ADMAY01 Is"Ayal I bollost 
00 109 .199,210 27 go 106 198,210 27 

11"Yol 000000 
00 17:325 .172 39 Do 17 .325 172 39 

q '26.5., 70 09 69,326 .5Ba 70 no 

WILLIAM N GAIES FOUNDA 71ON PAGE 11 
- COMPOSITE - AS-OF DA7E 31UECIII 

SUMMARY REALIZED GAIN/tOSS REPORT 
JANUARY 1. 2001 10 DECEMBER 31 . 2001 

MAT UAIE MAT RATE 7RD III S71. D7 SELL RAIE 
LOCAL COST LOCAL SECTY GN/LS NET SEC7Y GN/LS 
BASE COST BASE SECTY GN/LS BASE CURR GN/LS MET $AS SEC7Y GW/LS 

14MAY01 17MYGI 1 000000 
Do 137,155,227 34 on 137 .155,227 34 

ISMAY01 ISMAY01 000026 
00 51 .450,609 92 00 51,450 609 92 

15mycl Ismycl 1 000000 
Go 102 .710 .075 95 go 102 .718,075 9S 

I6MAYOj 21MYDI 1 000000 
do 137,449,019 31 00 137 446.01a 31 

16MAYGI 2IMAYOl 1 000000 
Do 69 .530,388 91 00 69 330.381 91 

17MAYO) 22MAY01 1 000000 
00 156 .401 56S 79 cc 138 .401 .SB5 79 

15hAYS) 23MNGI I cocoon 
Do 10,207 .159 75 go )0 .207 159 75 

IflHJ,YDl 23"Yol 1 000000 
00 61 .199,526 64 go 6a .195,526 44 

IBMAYOI 23MY01 1 000000 
00 $4 .752 .050 50 cc B4 732 .050 50 

21MAY9I 24MY01 1 000000 
Do 120,696 .75 

1 
32 cc 120 .683,751 32 

2IMAYOl 24MYDI 1 008400 
on 69 .264,690 76 00 69,264,690 76 

21MAVOI 2~01 1 00 
00 

go 
Do 58,491,055 23 11 58.49] .DS5 23 

r 

ASSET To SECURITY DESCRIPTION 
SH SELL/17C LOT LOCAL PRINCIPAL NEI 

SHARESIPAR BASE PRINCIPAL NET 

1 .000 .000 Goo 
- WIIA -- 

060 137 .155 .227 34 
210001ago Goo 

- WBIA -- 
067 5114SO.609 92 

750 .000 000 

111A -- 
079 102 .711,075 95 

1 .500 000 000 

111A -- 
030 137,446 Oil 31 

2 .000 .000 Dug 

WBIA - 
oil 69 .330,390 91 

11000,000 DOD 

- WIIA -- 
099 136,401 .565 79 

21000,000 000 

- W51A - 
093 lo .207 159 75 

150 .900 ODD 

WDIA -- 
094 68 .198 .526 64 

1 000 000 Goo 

WBIA -- , 
095 84,732,050 so 

1 .2501"A 000 

WBIA 
1]) 120,613,751 32 

1 754,000 Goo 

I 111A -- 
112 69,264 690 76 

11000,000 000 

WSIA -- 
]IS SB .491 .055 23 

150 .00a 000 

ON 

WBIZ . . 
760 29,735.001 47 

29,560 505 ISO 

539973105 TOTAL 
. . . . . . . . . . . . . . . . . 92 .450,203 61 

594918104 MICROSOFT CORP 
WDIA - 

795 62 .140,558 27 
900,000 DOD 

WBIA , 
001 215 .981,269 35 

3 .100,00a ODD 

WBIA , 
799 70,699 .642 95 

11000 .000 ago 

WBIA I- 
Dog 142pg?7 .839 91 

2 000,00a 000 
WPIA -, 

oil 175,777,792 20 
2 .500 .000 000 

WBIA I, 
oil 70 .730 .6~1 63 

1 .000 .000 goo 

WDIA F, 
019 70 663 .64A is 

11000 ODD DOD 
111A I- 

049 35 050 .831 60 
Sao 000 Dog 

WbIA . . 
D50 186,190,210 27 

1 500,000 goo 

WDIA -, 
053 17,325 .172 39 

250 .000 Goo 

WBIA -- 
OS4 49,326,509 70 

W12C MONTHLY 

I 

Is 



W52C MONTHLY WILLIAM H GATES FOUNDAIJOH Statement 27 PAIE 32 

- 
COMPOSITE - AS-OF DRIE 31DECOI 

SUMMARY REALIZED GAINILOSS REPORT 
JANUARY 2 . 

2001 to DECEMBER 31, 2VII 

ASSET ID SECMIT"Y DESCRIPIIOW MAI DATE MAI RATE TRI) OT STL DT SELL RATE 
SH SELL/IlTC LOT LOCAL PRINCIPAL MET LOCAL COST LOCAL SECTY GWLS MET SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE -SECTY GN/LS -BASE CURR-GWLS MET RAS SECTY GK/LS 

594916104 TOTAL 
2,097 .754 .360 80 Go 2,057,754 .360 50 L 00 2 .0117 .754 .361 90 L 

A93363100 PIMPCO COMMERCIAL MIG SEC INC 24JANUI 29JANDI I caolloo 
HITE - 

140 38,250 00 34,759 50 3 .490 So Do 3 .A90 50 
310013 400 

WBIE -- 24JAMOI 29JANDI I Boom 
CXL 140 -36 .250 00 -34.759 so -3 .490 50 00 _31A90 so 

-3 .000 coo 

WBIE IP 24JAND) 30JAND) 1 000000 
160 58 .068 72 34.759 so 31509 22 00 31309 22 

31000 ago 

WIJE -- 25JANDI 30JANCI 1 090000 
isa 64,050 of S7.93? 58 6 .117 so no 41117 so 

slaug goo 
WDIE . . 25JANDI 30JAND) I Conoco 

CXL Ise 64 .050 00 -57.952 50 -6 .117 SO 00 -6,117 50 
-5 .000 000 

WDIE .. 25JANOJ 30JANDI 1 000000 
181 63,447 37 57,952 5C 5,515 37 00 5,515 37 

5 .000 goo 

WILE . . 26JAWDI 31JAMOI I accooo 
193 52 .992 89 50.124 90 21867 99 2 .967 99 

2 .600 009 

WBIE - SOJANDI 92FEBOI 1 000000 
207 119,859 Do 10111913 10 10 .95 

6 go 00 
10 .936 90 

9,400 000 
WDIE 30JAND) 02FEDDI I Banco& 

CX1. 207 -119 .650 00 -105,913 10 -10,936 90 Do -10 .936 90 
-91400 Goo 

WBIE . . 30JANOI 02FEDDI I coagoo 
213 119 .292 00 109,371 Be 9 .910 20 go 9 .910 20 

9 .400 goo 

00 2 963 36 
WDIE .. Q5FEIBI 

231 50 .670 96 27,507 60 2 .863 36 
2 .400 000 

WBIE . . 95FEDDI 

WILLIAM H "IFS FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIM/ LOSS REPORT 
JAHLARY 1 . 2001 10 DECEMBER 31 . 2001 

MAI DATE MAI RATE IRD 07 
LOCAL COST LOCAL SECTY GN/LS 
BASE COST BASE SECT-Y GW(S 

-27,807 60 -2 .863 36 

CSFEIBI 
?71887 60 2,623 37 

OSFEBOI 
-27 .807 60 -2 .623 37 

05FE501 
27,697 60 2 .863 36 

ASSET TO SEEMIT"Y DESCRIPTION 
SH SELUBIC LOT LOCAL PRINCIPAL NEI 

SHARES/FAR BASE PRINCIPAL MET 

CXL 251 -30 .670 96 
-2,400 000 

HITE -1 
244 50 .%38 97 

2 .400 000 
WILE . . 

CXL 244 -30 ."D 97 
-2 .4111) goo 

WDIE . . 
267 30 .670 96 

2 .400 000 
WBIE . . 

443 95,310 S9 
71300 goo 

WDIE . . 
445 62,619 91 

4 .900 000 

WRIE I- 
144 3,963 116 

300 ago 

WBIE 11 
CXL 144 -5,963 86 
-300 000 

WRIE . . 
167 Alval 36 

300 goo 

wRIE -- 
207 196 .096 00 

14,700 coo 

WDIE - 
096 66 .qS7 77 

sloop 000 
WDIE " 

114 25,250 15 
1 .900 goo 

'DIE . . 
194 17,276 47 

11300 coo 

09FE1101 1 000000 
00 2 .163 56 

15FEDDI 16FE101 I Conoco 
24,602 30 5 .708 2 

9 00 
81701 29 

16FEB01 
57,114 40 

5,505 
5 

1 

27MARD) 
3 .496 30 A37 06 

27MAROI 
-3 .496 so -407 06 

27MROI 
3,496 50 505 96 

29MROI 
170.665 60 2S .229 40 

30APROI 
58,502 76 7 .955 01 

v 03"yol 1 000000 
00 7 .955 01 

olly ol 
04MAYD) 1 000000 

22,499 99 2,750 16 Do 2 .750 16 

07MYCI IOMAYbl_-~_11000000 
IS1594 73 

1 . .a 1 69 Go- 1z: I ABI"q _~TAF 

W 
ror~ 

16 

W32C MONTHLY 
AS-0F DATE 

PAGE " 
51DECCI 

S71. DI SELL RATE 
MET SEC7Y GH/LS 

BASE CVRR GWLS NEI BAS SECTY GN/LS 

Do -2.563 36 

OBFERGI I cocoon 
Do 2 .423 37 

DSFENOI I Conoco 
00 -2 .623 37 

51505 si 

30MR01 I Banana 
00 487 06 

SOMAROI I olloola 
Do -497 06 

SGMAROI I Do 
I 

no 
1 : 505 a& 

OUPROI 1 000000 00 
25 .229 40 



- COMPOSITE - WE SIDECOI 
SUMMARY REAL12ED GAIN/LOSS REPORT Statement 2r" JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAI DATE MAY RATE 7RD ITT SIL ITT SELL RATE 
SH SELL/BIC LOT LOrAL PRINCIPAL NEI LOCAL COST LOCAL SECIY GWLS NET SECTY GH/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GH/LS BASE CURA OWLS NET BAS SEC7Y GN/LS 
WDIE . . DIMAY61 IJMAYOI 1 000006 

193 49,171 35 43,115 77 5,355 58 00 S .35S 55 
5 .700 000 

WBIE . . 01MAYDI IIKAYDI 1 000000 
CXL 193 -49 .111 35 -43.515 77 -5,555 5A cc -5,555 SO 

-3 .700 000 

WIIE - DBMAYDI )IMAY0I 1 000000 
195 66 .697 76 59 210 so 7 .497 26 Go 7 .457 24 

5 .000 ago 
WBIE . . 06MAY01 I IMAY01 1 000000 

CXL 195 66 697 76 -59,210 50 -7 487 26 00 -7 .407 26 
-5,000 goo 

NOTE - DBKAYDI I IMAY01 I covoco 
198 49,171 35 43,515 77 51355 59 00 5 .555 58 

3 .700 000 
WOJE . . OBKAYOI 11MAYOI 1 Docoac 

199 66 .697 76 59 .210 50 7,487 26 Do 7,497 26 
5 .000 Doc 

WBIE - oBMAYGI I IMAYDI I coccoo 
200 182,566 93 162 .903 40 19 .965 55 Go 19 .963 53 

13,700 ODD 

WBIE - DBNAYOJ I]MAY0I 1 000000 
CXL 200 -182,S66 93 -167.603 40 -39,965 53 00 -1919&5 53 

-13 700 goo 
WBIE . . 01MAYO) 07JUNDI I Coleco 

633 66 .697 D? 6D .744 25 6,453 57 00 6,455 57 
S .000 000 

We][ . . I DMAYOI 25MAYGI 1 000000 
504 179,405 99 163,256 2S 16 152 74 00 16 .152 74 

33 .500 Goo 
WDIE . . JIMAYGI )6MAYOI 1 000000 

414 66 947 75 60,250 00 6 .697 75 00 6 .697 75 
5 .009 ago 

WBIE . . ISHAVOI IZMAYDI 1 000000 
455 13,359 55 12 OSO 00 1 .289 SS Do 1 .2159 55 

11000 ODD 

WIIE -- ISMAYDI 23MAYOI 1 000006 
442 86 .717 04 77,120 00 9,597 OA 00 4.597 04 

Wb?c MONTHLY WILLIAM H CATES FOUNDATION PACE 3S 
- COMPOSITE - AS-OF DAIE 5IDECOI 

SUMMARY REAL12ED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 51 . 2001 

ASSET ID SfCURIIY DESCRIPTION MAY DA7F MAI RATE IRD DT Sli D7 SELL RATE 
SH SELt/87C L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECIY GH/LS NET SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI EASE COST BASE SEC7Y GN/tS BASE CURR OWLS NET SAS SECIV GN/LS 

6 .400 Goo 
W,IE .. ISMAY01 23MAYOI 1 GOODIN) 

CXL 442 -86 .717 04 -77 .120 00 -9 .597 04 no -9,597 04 
-61400 Goo 

WITE . . IBMAYOI 07JUNDI 1 VOODOO 
637 355 .250 40 137,3S6 89 IS .975 SI Go 15 .923 51 

11,400 Goo 

WDIE - 21MAyal 2AMAYO) 1 000000 
472 41 .941 S9 37 .5SS 00 4 .556 S9 at 4.526 59 

51100 000 
WBIE .. 25MAYOI 29KAY01 1 000000 

503 29,677 00 26 .510 go 3 .197 go Do 3.167 00 
2,200 000 

WDIE -- 25MAY01 31"Yol 1 000000 
533 123,027 as 109 .533 40 13 .494 48 go 13 .494 AD 

91100 000 

WBIE " 30MAVOI 04JUNOI 1 000000 
555 70,511 71 62.654 02 7 .157 69 Do 7,057 69 

51200 000 

WIIE - SIMAY01 05JUNDI 1 000900 
560 29 .674 99 26,507 47 3,367 52 00 3,367 52 

2 .200 Goo 

WNIE -- DIJUNal 06JUNOI 1 000000 
572 16,343 45 14 459 62 1 834 63 go 11884 83 

1 200 000 

WDIE -, 04JUNDI 07JUNDI I OODDOO 
Sal 41103 86 3 .614 66 489 20 Do 489 20 

Sao Goo 
WBIE . . 05JUNDI osiumul 1 000000 

590 31,715 93 27 .712 35 4 .003 58 Do 4 .003 58 
2,300 000 

WBIE . . 06JUNal IIJUND) I ("Dogoo 
631 45,505 47 39,761 21 5,744 26 Do 5 .744 26 

5 .300 Doc 

WBIE 15JUNDI 20JUNDI 1 000000 
060 11314 Do 11164 21 199 79 00 199 79 

]Do 009 
; ", ! ! , 1 , 1 , 

0 

I 

10 



W12C MONINLY WILLIAM N GAIES FOUNDAIJOH Statement 27 PAGE 36 
- 

COMPOSIIE - AS-OF DIU 31DECOI 
SUMMARY REALIZED GAINJLDSS REFORI 

JANUARY 1 . 2001 10 DECEMBER 31, 2001 

ASSEI 10 SECLM17Y DESCRIPI)ON "I DA7E MAI RAIE IRD DI S7L UT SELL RA7E 
S" SIIL,IIC LOI LOCAL PGINCIPAI NEI IOCAL MI IOCA1 SICIY WIS NEI SMY WLS SMARES/PAR BASE PRINCIPAL NEI BASE COS7 %AS[ SICTY WLS BASE CURR GM/LS NEI OAS SECTY GM/LS 

WBIE 11 IsJUWOI 20JUND) I looven 
CIL 060 -1 .334 00 -11194 21 -199 79 00 -199 79 
-100 out 

WeH ., 15JUNII 29JUNOI 1 000006 
Ise 1 .353 95 11164 21 199 74 00 199 74 

]Go Doe 

WNIE " I0JULQI IGJULDI 1 000000 
577 &7 197 75 59 .1" 19 810" 56 00 S .033 56 

S .Doo 000 
WBIE " I&AUGGI 21AUGOI 1 000060 

33S 105,071 45 59.00D Do 16,011 42 go 26.071 4a 
71500 Doc 

WBIE . . ?2AUGGI 77AUGOI 1 000000 
179 7 .279 75 6 .025 09 1 .204 75 00 1 .204 75 

Soo goo 

WAIE . . 77AUGOI ZIAUGOI I coccou 
181 57.158 06 49.200 00 5 .951 go cc 61953 09 

41000 Doc 

693380)00 IDIAL . . . . . . . .. . . . . . . . . . 1 .975.763 65 1,760,359 67 215 .423 93 1 Do 215 .423 95 1 

691997934 101AL RE1URN INDEX SWAP 01C CMBS ERISA INDEX 31AUGOI 31AUGOI 1 000000 
WEIR . . 

647 353.593 48 go 333 .513 As 00 533,583 49 
91990 goo 

957666993 WES1ERN ASSII IR ]ME ]NIL HIGH YIELD 31MAYOI 05JUNDI 1 209600 
WEI" . . 

?a, 61600 .000 Do 61299,690 03 391 .509 97 at 591,309 97 
563 .541 goo 

WBIN . . 29JUN01 OSJULOI I Googol 
253 7&0.600 cc 727 .410 61 32 .519 39 00 32 .519 39 

62,449 640 

MOIR -- 29JUMDI 05JULOI 1 000000 
CIL 253 -760 000 00 -727 .410 61 -32 .519 39 00 -32,519 39 

- 
62,448 640 

WBIH . . 29JUM01 usJut 01-- --- i-oooDoo 
287 740 .000 00 726.717 12 33,232 BE Do 33 232 09 

62 .3M3 100 -- 
I- 

- 
- - WIIH 29JUMD) 05JULSI 1 000000' 

W121 MORIHIY WILLIAM H GAIES ;OUMDh7I0W PACE 57 
- COMPOS]IF - AS-DF DATE BIDECOI 

SUMMARY REALIZED QAIM/iOSS REPORI 
JANUARY 1 . 70DI 10 DECEMBER 31 2001 

ASSEI ID SLCURITY DISCRIPI)ON MAI DAIF MAI "It IRD III SIL III SELt RAII 
SH SELL/57C LOI IOCAL PRINCIPAL NEI LOCAL CDSI LOCAL SICIY GNIL5 NEI SECTV GK/IS 

SHARES/PAR BASE PRINCIPAL NEI OAS[ COSI EASE SICIY GN/LS BASE CORR WLS NEI OAS SECIV GN/LS 

CXL 217 -760.900 00 -726 .717 12 -33 .287 so go -33 .762 88 
-&21393 IGO 

WBIN ., 29JUMOI 05JULOI 1 000000 
299 760 .000 00 725 .411 9. 34 .588 06 cc 34 .SBS ed 

62 .271 460 

WIIH , 29JUN01 05JUIDI 1 oaoooo 
CXL 298 -760 .000 00 -725,411 94 -54 .58B 06 go -34 5BI 06 

-62 .771 #so 

WIIH I, 29JUNOI IGJULOI 1 000000 
Zoo 7601DOG 00 7?6 .717 12 33 ."2 Be 00 33 .202 69 

62 .383 100 

WBIN . . 53AUM C&SEPOI I ODOM 
79D 390 .0ce go 365.10a 9S 74 .199 05 Do 24 .199 05 

31 .401 210 

WBIH . . SGNOVOI 05DECOI 1 000000 
473 2 .730 000 00 2,S42.50B 11 397,491 89 00 187 491 89 

212 .782 540 

WBIH . . 30HOVOI 05DECOI I coccoo 
CIL 623 -2,730,000 00 -2.542 .505 11 -IB7 .~91 59 go -197 .491 .09 

-212 .792 540 

WBIH . . 30MOV01 M5DECDI I coaloo 
663 2 .730 .000 go 2 .543 .503 49 186 .496 51 Do 116 .496 SI 

2171a" 360 
957666993 IDIAL 
. . . . . . . . . . . . . . . . )015601000 Do 9 .954 .711 59 675,200 41 1 00 62S .290 41 1 

957992970 WESIERN ASSEI EMERGING MARKEI 31AUGGI 06SEPOI 1 000000 
WBIN ., 

795 39C .000 Do 389 .064 99 3 915 01 Do 3.91S a] 
31 .32a 270 

WB]" " 31AUGGI 06SEP91 I ocoloo 
CX1 ?Be -390,000 Go 396 .064 99 -5 .915 a] go -3 .915 01 

-31,520 271 

WBIM . . SIAUGOI G6SEPcI 1 000000 
770 390 .000 cc 307 .062 73 2 .917 27 00 2.917 27 

31 .411 210 

We1H 31AUG01 06SEPOI 1~3 800000 
CIL 770 -399 .000 go 507 .062 75 -2 .917 27 

a, 
-.2.934-74 

-31 .401 210 



4 

wilit MMI "I T WIItIAh H LAIIS IC~II(M FACE 32 
- COW05111 - 31DEr.01 

SUMMARY REAtIZED GAINMOSS REPORT Siatement 271" "1 
JANUARY 1 . 2001 10 DICEht[R 31 . 2091 

ASSET ED SECO17Y DISCIRIP"ON NAT DATE MAI RATE IRD III SEE DI SITE "It 
5% 1,M/113C tol iochl PRIMCIPAt NEI EMAIL COST ILMAl stcly SIEVES WI) StEll lMyti 

SHARES,PAR BASE PRINCIPAI. NET BASE COST EASE SLCIV LN/LS BASE CLMA WES NEI BAS S[C7V ",L~ 

957992978 IOIAl 
Go Go of I Do Do i 

901517119 WORtCWIDE FLIGHT SVCS INC WE IXP 15AUG2007 14" IDJANDI 16JANCI 1 460600 - WDIJ " 
716 99 70 cc 99 20 00 99 20 

9 .920 bou 

USD 701AL . . . . . . . .. 2 .169 .617 .1175 62 101 .551 .322 75 2 .087,066 .492 97 1 Go 2 027 .066 492 87 1 

IQ%)IIV lolki . . . . . . . . . . 4 .055 .772 17 1 .055 .722 17 of 00 on 

2 .207,70,492 79 202 .127 .555 &E 2 .079,410 .741 05 1 1 .221 .217 56 2 .080 631 .95A &I I 

MIC:4-OSOPI COF-r 
AV- ~,(,o qr In . OD 

(C(-' Z, 214-/ 1019 1 <3,119,'102 19) 

is 



Statement 2 

10 

w 
WILLIAM H "YES FOUNDATION 

- 
COMPOS17E - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 2001 10 DECEMBER 31 . 2001 

"I DATE MAY RATE TRD OF 
LOCAL COST LOCAL SEC7Y GNILS 
BASE COST BASE SECTY GN/tS 

ASSET ID SECUR ITY DESCRIPTION 
SH SELL/OTC LOT LOLAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NET 

FIXED INCOME 

STL DT SELL RATE 
MET SECTY GWILS 

BASE CURR GN/LS MET BAS SECTY rA/L~ 

ARGENTINE PESO 

551005117 CEI CITICORP HLOGS 11 25PCI 2007/02/14 11 2SO ?OFEBOI ZDFEIDI a 99956S 
WNIN . . 

514 1 211 394 36 1 .014 452 09 196 942 27 
1 200 000 000 1 211 SST 92 1 014 4SA 99 196 968 B6 134 07 

WSIN . . 20FEBOI ZOFEBOI a 99986S 
CXL 514 -1 211 394 56 -1 .014,452 09 -196 942 27 

-1,200 .000 goo 1 211 557 92 -1 .014 454 99 196 .948 16 -134 07 
WITH . . 20FEBOI 20FEBOI a 999865 

SIS 1 .211 $57 90 1 014 452 09 197 IDS 91 
11200 000 goo 1 .211 721 48 1 .014,454 99 197 132 42 154 07 

531205112 707AL 1 .211 557 90 1 .014 452 09 197 .105 81 1 
. . . . . . . . . .. . . . . . . . 1 .211 .121 40 11014 454 99 197 .132 42 1 134 BY 

ARS TOTAL 1,211 557 90 1 014 452 09 it? IDS III L 
. . . . . . . . . 1 211 .121 43 1 014 4S4 99 197 .132 42 L 154 ol 

AUSTRALIAN DOLLAR 

905863112 AUSIRALIA(CMMWLTHI 7 SPCT ON 2009/09/]S 7 500 26JULDI C2AUGOI 1 972192 
WBIS . . 

210 5 259 .326 20 5 579 750 04 -139 .561 84 
4 820 .600 000 Z.656 .431 91 2.724.5pa 82 -?0 .663 42 2.d9d 51 

WIIS . . 30JULDI 06AUGUI 1 976490 
290 5 596 ~28 90 3 633,792 17 -37 563 27 

3 .295 000 000 1 819 511 91 1 597 931 74 -19 .005 14 -59 414 69 

IBIA -- 17DCTOI 220CTOl 1 946114 
a 4 171 Oll 15 IIS 

I'D IS 
320 .000 000 616 

9:97 323 5 A 5 a 1 . 16 o' I 00 4 46 :04:so go" 
, ' . . . :5 , 

4 4 -5 .28? .273 72 

W5631 12 TOTAL 909 .464.000 00 978 013 lis as 31 4SO .104 15 1 . . . . . . . . . . .. . .. 467 .323.095 90 456 444 BSS 08 16 .140 .504 54 1 -5 .292.273 72 

-139 361 34 
-47,966 91 

-37 .S65 Z7 
-79 419 03 

31 .450 194 is 
10 .975 .230 62 

31 ASO 184 IS I 
10 .87B 250 62 L 

0 

"UNINLY 
ASIF MIT AinEr4j 

196.942 27 
197,102 93 

-196 942 27 
-197 102 93 

)97 IDS III 
197 ?A6 49 

197 .105 81 1 
197 266 49 1 

197 105 BY I 
197 266 49 1 



W52C MONTHLY WILLIAM H-"7ES-FOUNDA71M Statement 28 PACE 40 
-L 

COWDS17E - AS-OF DATE 31DECD 
I 

SUMMARY REA ]ZED rAIKfLOSS REPORT 
JANUARY 1 . 2191 70 DECEMBER 31, 2001 

ASSET ID SFCURI~ DESCRIPTION MAI DATE KAY RATE IRD DT STL DT SELL RATE 
SH SELUBIC L07 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY WLS NET SECTY GMZLS 

SHARIS/PAR BASE PRINCIPAL NEI BASE COST USE SECTY GM/LS BASE CURR GWLS NET eAS SfCly GN/LS 

3.135,617 10 9 .112,547 21 -17A 925 11 S -176.925 11 S 
4,476,143 12 4,622,539 56 -B9.669 56 S -66,7111 10 -146.566 74 S 

606010119 AUSTRAL IA(CMMLIH) 9 SPC7 LN 2013103115 9 500 27MOVOI 03DECOl 1 910745 
-- WBIA I- 

003 561,194,700 00 562,973 .478 49 -1,779,778 49 -1 .778 .778 49 
519,000,900 000 293,704 .961 89 269,253 .617 80 -930 .935 So 5,352,279 59 4,451,344 09 

WILA - 27NMOI 03DECIll 1 910743 
005 3S&,792 .700 00 357,999 .785 70 -1 .177 .035 70 -1,177 .035 70 

530,000,000 coo 186,729,821 86 1115,7119,629 53 -616 .035 60 5,56S .227 93 2.949,192 53 

606910119 TOTAL 917,987 .400 00 920,9A3 .264 19 -2 .955 .964 19 L -2-95S-564 19 L . . . . . . . .. . . . . . . . . . 4110 .414,7113 75 473,034,247 33 -1 .546,971 10 L 6 . %7 .507 S2 7.400 .534 42 L 

AD9011117 AUS7 RALJA(CKWWL7H) 6 75PCI 8 2004/11/15 A 750 illuclol I?DCTOl 1 993024 
WIIS . . 

467 10 .164.543 20 9 267,374 49 592 .165 71 302,14a 71 
9 .339,000 coo 51109,060 61 51146,106 11 151,615 Ill -199,656 69 -45,045 50 

606RO6110 AUS7RAIIA (CMMWLTH) 7 SKY IN 2095/97/15 7 Sao 27MMOI 04DECOI 1 910743 
WBIA . . 

007 203 .414.120 00 205,632 .554 02 -2,263 .754 02 -2 .265,734 02 
1311 .000 .000 000 106,452,126 so 105 .684 .209 27 -1 .157 356 97 1 .961 .274 20 773 .917 23 

613624115 AUSIRALIA I ~ 7 DF) 5 75PCY 1 2011/06/15 S 750 170CIDI 240cial 1 946114 
-- WBIA - 

682 204 .504 .11OR 00 196,391 .699 26 6,112,311 74 6,112 .311 74 
20o'cou'lloo coo 105.0113 .258 23 1112 .768 .959 66 3 .140 .777 94 -766 .476 27 2 .374 .299 57 

AUD 797AL 2 235 .369 .520 00 2 205.031 .622 52 32,337 .897 6B 1 32,337 .897 65 1 
. . . . . . . . . 111591299 .2S4 38 1 .137.172 .270 34 16,56A .954 31 1 4 .560,029 73 21 .426,984 04 L 

19,000 .160 30 13 374,916 70 125,743 60 S 125 .243 66 S 
9 .576,204 45 91770 656 67 61,944 62 S -256.576 56 -194,432 24 S 

CANADIAN DOLLAR 

135027WRI CANADA GOVI 5 SPC7 li 2011/116/111 S Soo 02JAND :' 09JANO] I 4964SO 
WIIS . . 

443 2,025,360 Do 1 .935,590 94 93 .11S9 06 93 059 06 
2 .000 .000 000 I .SS5,447 99 1,511 .598 19 62 .166 55 -111,339 65 43,049 72 
Wills .. 02JANOI 09JANDl---l-A94450 

CXL 443 -2,0211,360 00 -1 95S.300 94 -93,059 96 -93,059 06 
-2 090 009 000 -1 355,447 39 -1 311,598 19 -62 .186 55 -Ib,336 85 -43.849 70 

Wills O?JANDI 09JA~lll I 494-t"- <- A49 2 .0211,360 00 1 .935,500 94 93,059 06 

WILIIAM N GATES FOUNDAIION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/ LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 51 . 2001 

WB?C MONTHLY 

7RD DI 
LOCAL SECIY GH/tS 
BASE SIC" GMYLS 

62,186 55 

93 .059 06 S 
62 .186 55 5 

JOJAHDI 

61,238 2S 
4S .470 95 

22JANCI 
50 .156 92 
33,292 93 

29JANOI 
1,0311 .4117 47 

691,218 11 

29JANDI 
1 .038 .487 47 

691 .216 11 

30JAMOI 
11622 .435 38 
1 .032,013 89 

30JANOI 
2,57S .392 82 
1,5114 .167 so 

36JANOI 
2,355 .352 32 
1,570,829 08 

30JAMOI 
715 .75~ 

98 

524,D25 10 

30JAND) 
-795,754 90 
-524,02B 10 

SOJAMII 
900 02 

9 99 

609,239 29 

SOJANGI 
1,466 152 7 

6 

977 .792 39 

ASSET ID SFCURITY DESCRIPTION 
SH SELUOTC IOT LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NEI 

21009,000 coo 1,35S .447 09 

13soomit) TOTAL 2 .025 .560 00 
1 .355,447 119 

1350BWXB CANADA GOVI BD 
Wills . . 

467 1,712 .240 00 
1,700,000 000 1,140,960 55 

MET SEC7Y GH/LS 
MET BAS SECTY GN/LS 

43,549 74 

93.059 06 S 
43,849 70 S -15 .336 85 

111JAND1 1 500700 

99,733 25 
-15,605 47 76.795 as 

25JANCI I 5066DO 
50 .155 96 

8 .710 33 42,011 16 

0IFE101 1 502402 
1 .031,4V 47 

-415,037 90 27A.150 21 

DIFE301 1 502402 
1 .039,407 47 

-415,037 98 276,180 21 

02FEDDI 1 499452 
1 .622 .435 36 

-606,127 44 475,891 45 

02FESCI I A99452 
7,375,352 87 

-945,606 S4 63a .s6o 76 

02FE101 I 4994S2 
2 .BSS .312 02 

-9~5,606 52 625.222 56 

CIFEBOI I 499A52 
78S .754 95 

-292,1103 IS 231,219 95 

oIFEIOI 1 499452 
-795 .75A 93 

2921600 is -231,219 95 

02FESCI 1 499452 
900,029 99 

-- 523 . 093 57 77 .145 71 

O?FEI0I, ,~<l 499452 
1 1 .4&6.152 76 

-1 .117~495 74- I29,743-B5 

WaIR . . 
147 

216DO .000 coo 

WBIA . . 
317 

50 .000 .000 goo 

WBIA -- 
31A 

50 .000 .000 goo 

WBIA -- 
329 

69,000,000 coo 

WBIA -- 
330 

100 .000 .000 goo 

-- WBIA , 
332 

10010001000 000 

-- WBIA - 344 al 

.000 .0ce coo 

WBIA - . 
Cxl 344 

31 coolooo coo 

WOJA . . 
546 

50 .000,000 Doc 

WBIA - 
346 

100,0001000 000 

2,742.721 02 
1,1125,027 20 

49,046.512 53 
33,060.436 76 

49 .046.512 S3 
33 .06C.A36 76 

67 550.064 62 
45,655,962 05 

97 .924.617 )11 
66 .185.952 42 

97,324,617 13 
66,185,552 42 

30,291 .745 02 
20,494.6as 25 

-30,291 .745 02 
-20,494.695 25 

49 .199 .970 111 
35 355.060 88 

93 735 047 24 
66,954,116 53 

2,912,990 00 
11567,058 36 

50 .095 .02D 00 
33 .336,616 97 

50 .095,000 00 
33,336,616 97 

69 172,500 00 
46.131,1153 50 

100.200 .000 co 
66.324,413 16 

100,130,000 00 
66,1111,074 96 

31,077,500 00 
20 .725 .90.5 20 

-31 .077 .500 00 
20,725 .905 20 

50 .100 .000 go 
33 .412 .206 59 

100,200,090 00 
66,624,413 Is 

ff 

re 

HAT DATE MAY RAIE 
LOCAL COST 
BASE COST 

1,311 .590 ly. 

11935.300 94 
11311 S95 19 

2010106101 5 son 
1,644.001 75 
1,114,175 40 

SU DI SELL RAIE 

BASE CURR GWLS 

-13,336 as 

PAGE 41 
AS-OF DAIE 31DECOl 



- CQAP6;yTi,-,"- 
SUMMARY REALIZED GAIN/LOSS REPORT 

JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

MAT DATE MAY RATE 1 RD DI 
LOCAL COST LOCAL EECIV GN/LS 
BASE COST BASE SECTY GN/LS 

SOJANOI 
251-39 .9&S 62 SIB 502 93 
)91353 691 49 342,460 40 

SOJAWQI 
73,810,256 43 1,5?9 .024 82 
50 052,650 36 a85 .673 45 

30JANDI 
73,810,2SS 43 1 .325 024 62 
50 .052 6SO 35 985,673 45 

30JANDI 
30 291,903 46 7M5 .596 54 
20,494 .790 92 523 .927 43 

MFEBOI 
73a 638 25 2 .706 25 
484,146 S9 -1 .775 83 

ilociol 
5,957,600 07 19,124 88 
5 975,556 99 II .SSb 11 

715,673 .573 43 14 751 507 02 1 
484,391,500 93 91935 212 99 1 

111102 .961 09 135 .015 16 S 
7.299,906 19 As .540 as 5 

2005/09/01 6 000 IODECOI 

2 264 994 26 50 495 74 
11 .55 .569 90 31,991 73 

2011106101 6 111 IDJANDI 
2 026,636 90 -21,994 90 
1,354,296 37 -14 636 37 

3)JANDI 
71 .616 .122 52 303 622 52 
57,50a 019 10 -255 .496 04 

. -. . I I 

Statement 29s-'OF O"E 31"Ecal 

ASSET 10 SECURITY DESCRIPTION 
EH SELL/BIC LOT LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NET 

WIIA - 
547 29,053,468 75 

79,000 goo Ann 19 .37& .057 89 

HAIR . . 
549 75,133,281 25 

75 600,900 000 50.110 494 53 

WIIA - 
349 75,139 .201 25 

75 .000 009 000 50,110,494 53 

WBIA ., 
359 31,077.500 00 

31 000 .000 ODD 20,725,905 20 
WEIS . . 

SAS 735,932 Do 
733,000 000 492,372 76 

WBIS . . 
505 5,975 724 95 

5 $97,000 000 3 .111916" 54 

135007wxo TOTAL 730,430 .031 25 
. . . . . . . . ----- --- 437 000 J47 52 

11 236.776 95 
7 .501,056 54 

1350MY6 CANADA GW7 on 
'010 . . 

645 2 315 39c 00 
21200,000 000 1 .466 .972 20 

1350157XIS CANADA GMT AD 
WBIS . . 

469 2 004,672 00 
1,920,000 000 1 335,624 61 
IIIA -- 

352 78,237,500 00 
75 000 .000 000 52.101,509 12 

NEI SECIY WLS 
NEI DAS SECIY GH/LS 

5131SQ? 93 
22 .366 41 

1 .32B .024 82 
57,544 17 

1-322 .024 02 
57,544 18 

785.596 54 
231,114 29 

-21 .9&4 00 
-19 .471 76 

-363 .622 52 
-406 .510 68 

-5 .835 39 

05FLBOI 1 501540 

-151 .024 64 

r I I 
- . I , 

a 

ASSET ID SECURITY DESCRIPTION MAY DATE MAY RATE 7RD DI 
SH SELL/IYC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GN/LS 

~HARES/PAR BASE PRINCIPAL NEI BASE COST BASE SIC7Y GN/LS 

13SO67XBS TOTAL 71,232,SOD 00 79,616,322 52 -395 622 52 1 
52,101 S09 12 52 .509,019 so -255,486 04 1 

2,044 .672 20 2,D?6 .636 be -21 .164 59 S 
1 335 824 61 I .SS4,296 37 -14 636 37 S 

135017XC3 CANADA GMT Do 2002112101 6 one 34FIDDI 
WBIS . . 

$87 3.695 .292 Do 3 .701 .207 16 -6 .015 18 
3 .637 000 800 2,422,044 38 2 A66 3S6 02 3,942 70 

13592ZAA7 CANADIAN PAC ITD RED SER 1 2009/03/30 5 850 26SEPOI 
WBIA . 

607 15 .567,750 00 14 .954 976 57 612 .771 43 
It .ODDIODO 000 9,899 .D6? 03 9,946,254 26 359 642 B4 

CAD 707AL 374,230 291 25 A09 .2A9 .624 52 14,900,656 73 L 
. . . . . . . S49,000 .718 67 5A6 .545 .774 99 9 969,369 69 1 

21 210,390 95 21 .031 000 27 249.390 68 S 
13 .abl,29S 62 is 887 .026 66 164.IA7 29 S 

I . DANISH KRONE I . 

426449IJ9 DENMARK (KINGDOM) IPC7 IDS 2006/03/15 9 000 IDJAMOI 
WEIS . . 

464 19 736 .562 00 19,973 036 43 763 925 57 
17 .310 .000 000 21487 .436 so 2,422 .007 77 96,071 44 

427461112 DEMMARK(KINGDOM) 9PCT ADS 2003/D5/15 a ODD 13MARDI 
WDIS . . 

691 19 .212,927 50 19,226 210 89 -13,283 39 
II .D70,00D DOD 2 354,301 17 2.413 085 go -1,627 77 

514266118 DANSKE KREDIT 6PCI AND 2079110101 6 can ]?AVGDI 
WBIR -, 

540 250 .177 00 239 955 90 10 721 10 
250,177 000 30,790 76 27,385 99 1 .257 95 

NAIR - DINOVD) 
051 66 295,921 70 64 026, 350 93 2 .267,570 77 

66,749 .623 000 9 052,463 84 7 .307 289 94 275 .432 97 

612 .771 45 
-47,192 25 

14 .930 .656 75 1 
2 .154 .943 69 1 

249 .390 69 S 
-5,731 04 S 

765.125 57 
59 629 03 

-13,293 39 
-BB,70 91 

10 .221 10 
3 .404 28 

2,267,570 77 
745 .174 00 

21146 33 

06NDVOI 8 23275D 

469.741 03 

STL OT SELL RATE 

BASE CURR GN/LS 

CSFEDOI 1 499452 

-320 .093 99 

OSFESOI 1 A994S2 

!827 929 28 

05FEBOI 1 499452 

~827,329 27 

02FEBUI 1 499452 

~292'acm IS 

2iffau 1 525650 

08 

]social 1 568150 

-76,450 Se 

7,226 .566 30 

84,397 72 

13DECOI 1 570400 

-20 .939 43 

IAJANDI 1 500700 

-2.706 2S 
-1 .773 83 

16.124 as 
-fiA .S72 45 

14 .751 .507 52 1 
2 .608,646 S9 I 

133 .815 26 S 
2,150 39 S 

50 .495 74 
11 .052 30 

W12C MOU7HLY WILLIAM H GATES FOUNDATION 
- CUMPOSIIE - 

SUMMARY REALIZED GAIN/IDSS REPORI 
JANUARY 1 . 2081 10 DECEMBER 51 2GOI 

sit D7 SELL RATE 

BASE CURR GN/LS 

-151 .024 64 

3 955 39 

21FEBOI 1 525650 

-40 .360 94 

26SEPOI 1 572649 

-436 835 07 

-7 .614.A26 DI 

169,875 33 

17JANDI 7 950600 

-36,442 41 

20MROI a 160500 

-57,074 14 

01OC701 6 125200 

PACE 45 
AS-40 DATE 3IDECOI 

NET SECTY GH/LS 
NET BAS S1C7Y GM/LS 

-353 672 52 L 
"DA .510 48 L 

-21 ."4 So S 
-15,471 76 S 

-6,015 In 
-44,311 64 



W12c MONTHLY 

MY DATE MY RATE IRD D7 STL DI SELL RATE 
I OCAL COST LOCAL SECTY GWLS 
BASE COST BASE SECTY GWLS BASE CURR GWLS 

ASSET ID SECURITY DESCRIP710H 
SH SELL/87C LOT LOCAL PRINCIPAL MET 

SHARESIPAR BASE PRINCIPAL MET 

2 .777,791 97 S 
276,699 92 S 471,857 36 

I&FEB01 02APROI 5 149200 

2,729 43 
334 A9 -156 9* 

21MAY01 02JULDI 5 S12359 
7,682 29 

902 49 -113s) so 

20AM01 DIOCT11 a 154800 
7 .64A 96 

937 49 -470 47 

SIMMS) 06NOVOI 9 232750 
1,545 .975 24 

197,521 50 -2 .909 40 

IIS41 .930 97 S 
JA9 .703 16 S -4 .891 41 

17NOVDI 021ANDI 5 754550 

10 .156 69 
11160 59 -11533 Be 

16FFOOI 02APROI B 246200 
20 9B2 26 
2,57S 71 -1 .202 00 

IBMAY01 GIJULDI 8 SITES] 
32 .960 17 

3 .877 79 -3,765 11 

17AUGGI DIOC701 6 125200 
33,037 95 
4,066 11 -1 .717 77 

19HOVDI 02JAM92 a 254600 
49 .912 99 

6 461 36 -3 668 78 

514?66118 !DIAL 66 544 099 70 64 266 .30& 13 
9 :093 :254 10 7,534 .675 82 

514598119 UNIRREDIT REALRED 6 OBPCT 1 2029/07/01 6 000 
WEIR . . 

278 63,S59 00 60 .831 57 
63,558 ago 7.B92 J7 7 .624 42 

WBIR . . 
751 179 .675 00 171,997 71 

179 .675 000 21 .107 S7 71,556 68 

WEIR -- 
542 179 441 00 171 .794 14 

179 .441 Ono 21 993 95 21 .531 94 
WBIR .. 

052 46 .246,626 99 44,707,751 75 
46,577 .326 000 5,617,597 23 51432 .775 13 

514390119 TOTAL 46 .669,300 99 45,107 .370 17 
. . . . . . . . . . . . . . . . . S .668 .305 92 5 .433 .491 17 

514463111 NVKREDII &PCI END 2029/30/01 6 000 
'SIR . . 

037 177 goo go 111 .841 31 
122 .000 000 13 935 61 IA .509 02 

WBIR . . 
277 252,720 00 231,737 74 

252,720 DOD 31,023 os 29.649 54 
WBIR . . 

292 398 .291 00 36S .322 83 
398,291 000 46 .847 a4 46,738 16 

WEIR . . 
543 400,351 00 367,313 05 

400,351 000 49,272 76 49.994 47 

WEIR -- 
575 615 130 00 565 .275 11 

615 168 000 74 .7D7 70 72 315 12 

32 965 17 
109 68 

33 .D37 95 
2,278 34 

49 .912 a9 
2 .592 51 

Al 1-1 -0 -'E-- 

WILLIAM H GAIES FOUNDATION 
- COMPOSITC - 

SUMMARY REAL12ED GAIN/ LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31 . 2001 

wo2c MONTHLY 

ASSET ID SECURITY DESCRIP11 ON MAT DATE MY RATE 
SH SELL/17C LOT LOCAL PRINCTPAL MET LOCAL COST 

SHARES/PAR BASE PRINCIPAL MET BASE COST 

514463111 707AL 1 .015.539 00 932,588 16 
123,910 46 119 .309 54 

773 Oll 00 705 .991 BE 
91 .306 so 90,696 52 

539442116 DENHARX (KINGDOM) 4PC7 IDS. 2001/02/15 4 000 
-- WSIA -- 

4GO 26 .000,00a go 26.000,000 00 
26 .000,000 goo 3 .154.665 99 3.327,249 19 

571393110 DENMARK KINGDOM Of 4PCI END ?DD2/03/15 4 000 
WEIS . . 

671 19 .805,224 00 19.908 .183 45 
20 .050 .000 000 2 .436.765 40 2,499 .454 95 

572763113 UNIKRED17 REALKRED 7PCI END 2037110101 7 goo 
WEIR . . 

541 196 376 Do 197,513 30 
196,876 000 24,136 43 23 .151 33 

WBIR -- 
692 SO .SSO .170 06 49.914 .980 68 

49,003,124 000 6 .7wo .179 41 5.664,105 30 

572763113 70TAL 50 .747 .046 Ed 56 .112 .298 98 
------------------ 6,245 .006 84 5,827 286 63 

596448113 DENMARK KINGDOM 6PCI BDS 2011/11/15 6 Goo 
WBIS . . 

465 12,300 .016 40 11,669 .791 55 
1114acloon 000 1 .569 .509 54 1 .490,034 70 

454 
7 .797 960 00 7 .420 .529 95 

7 .300,000 goo 979,310 79 947 .484 06 WEIS " 

596448113 TOTAL 20 .097 176 40 19 090,321 58 
. . . . . . . . . . . . . . . . . . 2 547,900 32 21437,515 34 

DXK IOIAL 27,015 .539 00 26,932 569 16 
. . . . . . . 3,279 .646 45 3 .446 .556 73 

B2 .950 34 1 
10,127 47 L --5 .456 SS 

64 .109 12 S 
7 .613 99 S -4 .503 91 

15FEBOI 15FEBOI a 241760 

Go 
Go -172,653 20 

ISMARDI 20MR01 a 160500 

22 .959 43 
-2 .913 At -511,1176 07 

20AUGOI oloclol 8 156800 

-442 30 
-54 22 1,009 32 

090clol 120CIDI 8 125900 
635 .19D 19 
78 .169 59 278,596 52 

634,747 85 S 
7B .114 57 S 279,60S 84 

IIJANDI 16JANDI 7 941450 

630 224 85 
60,370 96 -1,815 70 

16JAND) 73JANDI 7 962600 
377 

.33 
a 

17 

A7,357 01 -IS .S61 09 

1 007 555 02 S 
127,758 77 S -17 .376 79 

92,950 B4 t 
10 .127 47 L -170,039 75 

630.224 85 
73.555 2, 

377,330 17 
31,624 72 

1,007 555 02 S 
119 .581 95 S 

02 .950 84 L 
-167-912 23 L 

re 

is, 

re I 

WILLIAM 0 GAIES FOUNDATION Statement 28 - COKPOSIIE - 
SUMMARY REALIZED GAIN/LOSS REPORT 

JANUARY 1 . 2001 TO DECEMBER 31, 2001 

PAGE 44 
AS-OF DATE 3IDFcu 

NET SECTY GM/IS 
NET SAS SECTY GNfLS 

2 .277.791 87 s 
746.579 21 S 

2 .776 43 
177 7S 

7 .662 29 
-~9 11 

7,649 ad 
467 01 

1,543,975 24 
la4,619 10 

1,561,930 82 s 
134,114 75 S 

10 .158 49 
-373 41 

20 982 26 
1,375 71 

IRD Dl SIL DI SELL RATE 
LOCAL SECIY GNILS 
BASE SEClY GN/LS BASE CURR GN/LS 

AS-OF DA 
PAGE 45 

7E . SIDECUI 

MET SFCTY GH/LS 
NEI SAS SEC7Y GN/LS 

82.950 54 L 
4 .670 92 L 

64,109 12 S 
11109 9% S 

Do 
172,523 20 

-22,9159 43 
-&1 619 SS 

442 30 
955 IS 

635,190 IS 
356 .76S 11 

634 .747 It S 
357 .720 21 S 



Wb2C MONTHLY WILLIAM H GATES FOUNDATION PACE 46 
- COMPOSITE - Statement 2F,-Dl DATE 31DErQl 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

ASSEI 10 SECURITY DESCRIP110H MAI DATE MAI RATE IRD DI s7l, Ol SELL RATE 
SH SELL/B7C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GN/LS MET SECYY GH/LSI 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY CWLS BASE CURE GN/JS MET SAS SErTY GN/Ll 

243 666 347 45 237 392,629 99 6,273 .717 46 S 6 .273 717 46 S 
?91909 .857 as 21,565,014 29 771 .513 30 S 570 .331 47 1 .341 A42 77 S 

TURD CURRENCY 
GERMANY . . 

441190115 GERMANY(FED REP) 6 75PC7 1 2004/07/)5 6 750 17DECOI 20DECOI 1 103143 
W1121. . . 

S57 1 .052,768 00 11055,104 04 -5,416 04 -5 .416 n4 
9%5 Goo 090 954,534 19 9CS194S 77 -419oq 64 -fi .T41 94 -11 .611 sa 

453910117 GERMANY(FEDfRAL REPO 5PC7 17FE 2006/02/17 5 coo 31MAYOI 07JUNDI 1 182522 
Weis - 

996 1 1009,400 Do 1 .012,558 54 -3,439 54 -5 439 5A 
1 000 .000 DOG 153 .599 35 176,76S 14 -2 .907 60 20 .257 99 -23 .165 79 
WEIS . . 06JUHGI ISJUNGI 1 ISS012 

073 610 A40 00 607.615 54 2,761 46 2 761 46 
600 .000 000 Sid 004 91 526,050 31 2,334 26 -12,367 66 .10 033 40 

WDIS . . 13JULDI POJULDI 1 172677 
246 203 220 00 202 907 50 312 so 332 50 

200 .000 000 173 .295 60 173,627 93 26A 49 -598 61 .332 33 
Wills . . 19JULOI 26JULDI 1 150947 

266 1 .018 790 00 1 014 .A65 as 4 234 12 4 .234 12 
1 000 .000 000 A65 097 23 06B .077 41 3 678 91 1313AI a] 17 019 A2 
'NIS . . 25JULOI SIJULDI 1 136622 

274 815 449 Do 811 54C as 3 899 17 3 099 12 
ROD 000 000 717 424 09 694,453 30 51,50 45 19 560 54 22 990 79 

WEIS . . 26JUL01 02AUGOI 1 140956 
276 203 690 an 202 962 04 007 96 607 96 

200,000 DOD 178 5A4 51 173,605 61 700 22 4 .230 66 419%8 90 

Weis . . IDOC701 170C701 1 096672 
491 104,010 on 101 .381 14 2,620 Ed 2 621 96 

]Do 000 DOD 94 643 49 86, 747 75 2 391 13 5 696 61 8,093 74 
'01, . . loocial 170clol 1 096672 

494 1 040,100 00 1 .015 oil 43 26 288 57 26 .2BI 57 
1 000,000 coo 948 414 64 567 .A77 b7 23 .971 22 56 966 05 80 937 27 
WEIS . . IDOCTOI 170C701 1 096672 

49S 364 175 00 554 834 00 91341 an 9 341 no 
550 000 one 332 .072 05 3nA 617 16 a SIT 59 19 .958 IS 29 455 A9 

WEIS 10OC701 170CIDI 3 096672 

W121 MONTHLY WILLIAM H GATES FOUNDA TION PArf 
- COMPD~17E - AS-OF OA7F 31DEr ni 

'UHINARY REALIZED GAINILOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

AS~El ID SICUR17Y DESCRIPTION MAT DATE MAI RATE 7RD DI SIL D7 SELL RATE 
SH SELL/BTC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SEC7Y GN/iS NET SECIY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECIV GN/LS BASE CURR GN/LS NEI OAS SEr7Y CHIL~ 

500 201 ]Go Do 202,762 29 5 357 71 5,337 71 
?GDIDDD DOD 139 .755 92 )73,495 52 4 .167 19 11 .393 21 16 .260 40 

Hills . . 11OC701 110C701 1 110001 
498 416 200 Do 405 S21 43 10,758 57 10 750 57 

406,000 Ono 375 .026 69 346 .991 38 9,692 40 131342 91 29,035 31 
WEIS . . 11OC701 ISOC701 1 110001 

S07 1 .679 969 40 1,643 527 56 36 441 84 36 .441 A4 
11619,000 000 1 513 494 50 1 409,307 47 32 .830 46 71,346 65 104 177 11 
WEIS ., DIMOVOI osmovol 1 195461 

550 31055,150 00 2,979 B76 00 75,274 00 75 774 00 
2 900,DDO 000 2 .763 .118 63 2,661 .759 2S AS 092 as 26 .536 50 94 .929 so 
WEIS - GINOVOI comovol 1 105461 

CXL 550 3 .055.150 Do 2,979 976 00 -75 .274 00 -75 274 00 
2 900 DOG one -2,763,681 63 -2 66A .7S9 25 -68 .092 95 -26 056 5D -94 .929 39 

Weis . . DINOVOI DONOVOI 1 105461 
561 Sloss, 150 Do 2,979,176 00 75 .274 00 75,274 00 

21900 Ono coo 2 . 763 68B 6S 2,665,759 25 66 .092 Be 26 .636 50 94,929 3A 

WEIS . . D5MOVGI ISHOVOI 1 115636 
560 1 .104 D35 32 1 099 .701 62 7 .353 70 7,333 79 

1 047 . Ono 000 909,601 73 988 .702 35 6 .573 56 -5 674 18 099 59 

WBIS . G5NOVDj 13NOval 1 115636 
CXL 560 1 .104 035 32 1 .096,701 62 -7 .535 70 -7 133 70 

1 047 .000 000 -959 601 73 -91B .702 35 -6 .573 56 51674 Is -999 so 

Weis . . G5NUVDI 13MOval 1 115636 
670 1 .104 035 32 1 99 790 04 4 245 2 

' 
4,ZA5 28 go 9 

.6 
a] 73 0 :20 2 3 

. 
gas 2 -3,409 95 1 047 090 00 969 6 395 41 

WBIS . . OBNOVD) 09NOVOI 1 122146 
564 1 .232 570 00 1 .189 .127 02 43 442 98 43 442 93 

1 .165 .000 000 1 091 .404 31 1 .044 .025 90 35 .714 20 15 .661 is 54 375 35 

WDIS - OANUV`03 09MOVD) 1 122146 
CXL 564 1 1232 .570 00 1 IP9 .127 02 -A3 442 90 -45,442 99 

-1,165 .DDO 000 -1 .091 404 51 1 104~ 029 98 -38,714 20 -15 .661 13 54 .375 33 

WBIS . . OSNOVOI 09NOval 1 172146 
582 1 1257 .570 00 1 .220 . 705 ?? 11,786 73 11,756 73 

1 165 .0DO ODD 1 .098,404 31 1 IDD .301 09 ID .bD3 74 -12,407 52 -11905 To 

WEIR -- 22NOVOI 27NOVOI 1 138499 
172 1 .479,406 50 1 .48D .527 69 11121 is -1 .121 13 

1 450 .000 Ono 1 .299 437 06 3 .366 974 10 -914 79 -66,552 25 67,537 04 



Wo?C MOM HLY WILLIAM H GATES FOWMA710H PAGET- 
- 

COMPOSITE - Statement 28 AS-OF DATE 316EC40 
SUMMARY REALIZED GAIN/LOSS REPORT 
JANUNRY 1 . 2901 TO DECEMBER 51 . 2001 

ASSET ED SECURIW DESCRIPTION NOT DATE "I RATE TOD D7 sit ITT SELL RATE 
SH SELUIFIC LOT LOCAL PRINCIPAL MET LOCAL COST LOCAL SECTY GWIS MET SECTY GMfLS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GIVLS BASE CORR GH/LS MET BAS SECTY GN/LS 

453900117 TOTAL 14,544 .656 22 14 .355,126 22 109,559 on S 199 .553 00 S 
12,928 .693 99 1216?51432 31 171,203 50 S 132 .059 13 303.261 AS S 

464042113 GERMANY (FEDERAL REP 5 25PCI 5 2011/01/04 5 250 ?6APROI O3NAYOI 1 109652 
WEIS .. 

757 3 .149,916 so 3,203 .962 27 -54 .Oq6 27 -54 .@46 27 
5 .0ba .coo DOD 2 535 .703 20 71931 .962 43 -49,706 46 -44,552 67 -93 .259 15 
WDIS . . 22MY91 79MAY01 1 155201 

007 1 .64b .cas 00 1 .694 .BIS 62 -44 .727 62 -44,727 62 
11621 .000 coo 1,419,747 54 1,541 .525 71 -SB .718 47 63,364 70 -122 .065 17 

WEIS . . 16JULOI 23JULDI 1 149454 
251 406 .000 go 4a4 .694 33 1,30S 67 1 .305 67 

400,100 can 347,170 56 342,674 37 I'll& AD 3,379 21 4 .495 611 
WDIS . . 19JULOI 26JULDI 1 150947 

260 SIO,600 Do 505 .932 76 4,717 24 4 .717 2q 
500,000 goo 443,154 69 429 .313 SS 4 .142 92 11,179 11 15,571 13 

WEIS . . 50JULCI 06AUGOI 1 142596 
296 1 .590,455 00 1,563,056 34 22 .416 66 22 .418 64 

11550,000 coo 1 .391 .966 19 1 .327,732 11 )9 .120 81 44 .613 27 64 .234 09 

IDIR - 22AUCO) 27AUGOI 1 037429 
499 979 .070 00 967,302 IT 11,767 19 11,767 19 

950 .860 ago 90D,3S3 03 858,731 42 10 .821 11 jo .300 so 41,622 6Z 

WBIR . . 23AUGOI 29AUCDI 1 090099 
505 1,519,996 7D 1 .513,196 07 6,792 43 6.792 63 

1,473 .009 000 1 1593 .374 is 1 1124 .339 10 6,226 30 62,509 21 69.03S Do 

WITIR - 29AUGOI D5SEPOI 1 099145 
514 1 .916 .240 Do 1 .975,347 59 1O .R92 41 10,692 41 

1 1929,000 coo 1 .807 ago &I I , ?57 , 672 90 9 .909 91 59 .497 so 49 .407 71 

WDIR -- 29AUGOI 03SEPOI 1 099143 
CXL 5)4 -3,92d,240 DO -),575 .347 59 -ID .892 41 -)D .B92 41 

-1,920,000 coo -1 .907 020 61 -1,757 .677 90 -91909 91 -S9.497 00 -69,407 71 

WBIR . . 29AUCOI 29AUGGI 1 099143 
549 11906 .240 Do 1,975 .347 59 10,692 41 10,592 41 

1 .920 .000 000 lpaD7 .050 61 1 .?37 .672 90 91909 91 59,497 10 69,407 71 

WBIR . . 06SEPOI I OSMi 110068 
557 1 .957,950 00 1 .962,495 40 -4 .545 40 -4,S45 40 

1 1900 1000 goo 1 .751,190 AS 1 .744 .115 26 -4,065 41 31 .090 60 7,D25 19 

MIR -- 06SEPOI )OSEPDY, 1 1180" 'S 

WILLIAM H GATES FOWDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

W02C MONTHLY 

I RD DT 
LOCAL SEC" GN/LS 
BASE SEC7Y GH/LS 

4,545 40 
4 .045 41 

OASEPOI 
-41103 86 
-4 .117 69 

14SEPOI 
1 .661 51 
11535 11 

14SEPCI 
I .A91 )9 
1 .557 94 

150clol 
11 533 31 
10 .292 35 

240C701 
9 .932 10 
3 .663 90 

V?DECDJ 
-1 .312 a] 
-11166 27 

-27 .117 95 S 
-15,624 59 S 

23JULCI 

-IOB .971 24 
-94 .53B 02 

19OCIOI 
-71912 58 
-7 .305 96 

DINOVOI 
11714,737 29 
1,551,151 32 

07DECOI 
-120,664 73 
-207 .445 Do 

-105,971 24 
-318 .793 69 -415.321 91 

120cial 1 092657 
-7 .992 58 

99 .661 77 91 .361 11 

06NOVDI 1 105461 
1 .714 .737 29 

267 524 65 1 .316 .675 97 

13DECOI 1 123029 
-120 A6A 73 

~28.od9 75 -235 .525 63 

re 

to 

ra 

ASSET ID SECURI" DESCRIP71ON NAI DATE MAT RATE 
SH SEIL/BTC LOT LOCAL PRINCIPAL NET LOCAL COST 

SHARES/PAR BASE PRINCIPAL MET BASE COST 

cx1 537 -11957 9so Do -1,962,495 40 
-1 .990 .00a age -1,751 .190 45 -117"1145 26 

WEIR . . 
547 11957.950 go 1196? .555 a, 

1 1900 .000 coo 1 .751,190 45 1 744 .217 SS 

MIR . 
550 511,364 70 509 .695 19 

493 .500 coo 471 .DAS 39 452,999 77 

WEIR . . 
552 Si)13a9 35 S09 .693 39 

493,50D 000 471,066 17 452,999 76 

WDIS " 
531 1 .045,100 00 11954,461 19 

1 .000 .000 coo 949 .324 86 955,057 23 

WDIS p 
545 525.BDD 00 51S .867 90 

500 .000 000 469.250 19 400 .665 22 
WD)S " 

606 518,AOO 00 519,712 01 
500,060 000 461 .609 14 47A .747 43 

A64042115 70YAL 16,555 .061 78 16 675,179 63 
--------- I . . . . . . . 15,11S,509 22 15,010,919 05 

A64491112 GERMANY (FEDERAL REP 5 SPC7 ED 2031/01/94 5 500 
- Walk . . 

409 5 .66D.)DO on 5,769.071 24 
51700 Got 000 4,910 .421 10 5 .323,743 al 

- wela . . 
679 3 .722 .200 00 3,750 .162 50 

3;7:0 . coo Doc 3,406 .SSO So 3 315,197 39 
W I - 

055 24,026 .220 DO 22,311,462 71 
22 Ouo,ODO 000 21,734,100 07 19,915,424 10 

WDIS . . 
684 1 862 .760 00 1 .963.424 75 

1 .805,600 goo 1 .458 .dY4 17 1 .794,209 80 

PAGE 49 
AS-OF CAlE SIDECOI 

Sit III SELL RATE 
NET SECTY GH/LS 

BASE CORR CN/tS MET BAS SECTY "/IS 

41545 40 
-11 .096 do -71075 it 

12SEPOI 1 118066 
-4 603 a, 

111a9a So 6 .972 90 

19SEPOI 1 035400 
11666 51 

16 Sig 51 18 .053 62 

19SEPOI 1 065600 
)1691 19 

16 SIB 57 15 .071 36 

24OC701 1 101625 
11,533 31 

-19,024 77 -81732 37 

31OCID) 1 120511 
9 932 10 

-20 .275 93 -11 415 03 

12DECO] 1 1230?3 
-11312 at 

-15,970 02 -17,133 29 

-22 .117 95 S 
73 .214 75 54 590 17 S 

26JULDI 1 157671 



- COMPOihE -- '-
SUMMARY REALIZED GAIN/LOSS REPORT 

JANUARY 1, 2001 10 DECEMBER 31, 2001 

ASSET ID SECURITY DISCRIP710H MAI DA7[ MA7 RATE 7RD DI 
SH SELL/VIC L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GH/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SICIV GWLS 

Statement 28AS-01 DA7E -jjDECjj 

S71. 07 SELL RA7E 

BASE CORR GWtS 
NET SECIY GN/tS 
NEI BAS SECTY GM/LS 

1,477 .113 74 S 
1 .361 .199 54 S 

5 .1188 S3 
21,935 es 

666 99 
2,440 65 

sic 10 
-19,001 42 

1 .477 116 74 S 
1 341 B&I 76 S 

DIFEBOI DIFEBOI 

3 .883 55 
31650 94 

02FEPOI 09FEBOI 
666 B9 
624 04 

]?JUNO] 19jumal 
510 10 
432 64 

13JULDI 20JUIDI 
10 536 22 
819as 21 

07AUGOI 34AUGOI 
3) 273 57 
9 393 17 

Ileciol IROCTOI 
22 02A 50 
211 .562 59 

49,700 41 S 
44 149 60 s 

OSOECOI OSDECOI 

00 

464491117 TOTAL 35 .271 .2 60 0 0 33,794,141 26 
31,709,775 14 30,34B 574 30 

500317115 GERMANY (FED REP) 6 DPCT S.) 2006/01/GS 6 000 
- WEIS . . 

550 1 051 77A so 1 047.837 97 
990 .000 Ono 917 466 15 965,527 30 

WEIS . . 
556 127 674 00 127 007 It 

370 000 009 119 .471 00 117 030 35 
Weis . . 

OB9 1 .055 .250 00 1,052,739 90 
1 .000 coo Ono 093 .313 78 911,315 20 
WBIS . . 

242 3 .313 321 Do 3,302 .791 18 
5 .14a 000 000 2.825 .439 57 2 .159 .177 90 
Weis . . 

331 1 062 .400 00 1 051 .126 43 
1 .000 000 ODD 932 .309 29 909 .011 37 
Weis . . 

514 925 .183 00 902 363 so 
160 000 act b3S .Sol 96 7151 DO? 17 

500337115 701AL 7 533 566 50 7 IRS 846 09 
. . . . . . . . . . . . . . . . 6 .591 501 75 6 543 904 29 

540899113 RH[INEsrmE wPovK 5 5PCI P 2001112105 5 Soo 
- WBIA -- 

021 50 000 000 00 50 000 coo 00 
50,000 non 000 44 .405 .151 30 43,319 409 80 

501776111 GERMANY (FED REP) 6FC7 ODS 7OD6/02/16 A coo 
Weis " 

650 2 97S .535 00 2 962 302 19 
2 790 000 000 2 760 551 53 2 .731 994 50 

S03312116 WURIIENEIRG mpotit SPCI P "I 2bol/1)/12 5 ODD 
WBIA -- 

763 30 000 Doe Do 30 000,000 Do 
3o,onD .ova 000 26 933,679 49 25 951 .793 09 

10 .536 32 
-35 .663 33 

11 .273 57 
22,427 92 

22 .824 50 
S2,4VA 79 
49 .700 41 S 
47 .617 46 S 31468 Ed 

1 125996 

00 
1,08S.721 30 

13.252 51 
29 557 23 

Do 
974,296 40 

I 

PACE 5 
AS-01' DATE 3IDECOi 

MET SECTY GN/LS 
NET OAS SEC7Y GM/tS 

Wb7c MOHI"LY WILLIAM H GATES FOlIHM770H 
- COMPOSIIE - 

SUMI~RY REALIZED rAlm/tC%S REPORT 
JANUARY 1 2001 10 DECEMBER 31 . 2003 

IRD OF SIL III SELL RATE 
LOCAL SEC7Y GHfLS 
BASE SFCIY GN/LS IA~t rURR GN/LS 

A~SFT ID ~ECURITY DISCRIPIIDN MAI DATE MAI RATE 
SH SELL/BIC LOT LOCAL PRINCIPAL NET LOCAL COST 

S11ARES/PAR BASE PRINCIPAL ME7 BASE COSI 

505952116 ALG MP07HEKENOR 6pC7 M7G ?DD2/09/16 4 Goo 
-- IBIA -- 

622 25,567 .500 00 25.166 244 44 
25 Goo Goo 000 25 .412,196 59 21 .995 009 13 

124467170 GERMARY[FIVERAL REPO 6PCT 04JU 2007/07/04 A 000 
Weis . . 

496 1 .155 .9?4 00 1 123 579 66 
1 ago coo Ono 1 076 106 99 3 .072 .755 04 

Weis , 
SS7 26D 625 00 260,029 02 

250 .000 000 2SI,36S 96 248 264 43 

Weis . . 
639 107 460 00 163 970 41 

100 000 Goo 100 .453 66 99,267 55 

WEIR ., 
171 2 .700 .156 00 2 .665 910 61 

2 490 ODD 000 2 371 602 69 2 .372 461 03 

524467110 IDIAL 4 232.165 00 4 153 4119 70 
. . . . . . . . . . . . . . . . 3 .799 .609 30 5 797 748 05 

527090117 HYPODANK ESSEN 5 25PC7 P 2005,07/05 5 250 
WEIR . . 

lid 10 .149,500 00 9 076 935 23 
10 .0no coo 050 9 .516 .170 31 91429 293 01 

554293111 WUR7TEMBERGISCHE NVP SPCI 20JA 7003101120 5 COD 
-- WEIR . 

SSG 9,410 670 00 9 241 .941 27 
9 .300 ODD ODD 3 356 675 90 7,965 .382 05 

539363114 GERMANY FED REPUBLIC 5 25PC7 a 200A/01/04 5 25D 
WEIS . . 

452 1 513 600 00 1,750 000 00 
1 .750 000 000 1 .72S 397 41 1,670 .725 73 

Weis . . 
507 536 536 00 520 000 00 

S20 Ono Ono 502 465 11 496 444 22 

WEIS . . 
CXL 507 -556 536 on -52D 000 00 

-520 000 000 -502,465 91 -496,444 22 

WEIS . . 

DIOC101 04OC701 1 092059 

401 .255 54 401 .255 54 
367 430 79 1 .059,757 in 1 .427,107 49 

17JANDI 24JANDI 1 074172 

32 .344 34 32.344 34 
30 .110 95 -26,759 00 3,351 95 

02FEBOI agrisol 1 099461 
5 S95 99 81595 96 
a 043 99 4 .942 14 3.101 S3 

02MROI 09MARDI 1 069747 
3 489 59 31489 59 
3 .262 07 2 075 96 11186 11 

22MOVOI 27NOVOI 1 138498 
34 245 39 34,245 39 
30 079 AS -30 157 79 -779 34 

70 675 50 S 76 675 30 S 
71 .496 16 S -64 634 91 61561 25 S 

16JANDI 19JANDI 1 066553 

272 564 77 272,564 77 
25S .556 70 165 .679 46 %fi 377 54 

22MAROI 27MAROI 1 124124 

169,129 73 163.926 75 
149 919 95 241 375 92 391 293 85 

00JANOI 15JANOI 1 054018 
6B 600 Do 65,600 00 
6S .094 29 -)0,412 55 SQ .671 75 

19JANOI 26JANDI 1 067506 
is 636 00 16 .536 00 
35 .485 96 -9 464 37 9,021 59 

19JANOI 26JAMOI 1 067806 
-19 .536 On -16,536 Go 
-15 .4115 96 9 464 37 -6,021 59 

19JANDI 2&JAMDl 1 067506 

4 

19,537 75 

1 OGS076 

11 287 91 
1 068661 

1 816 AT 

1 179037 

-13 454 06 

1 172677 

-47 661 60 

1 139536 

12 534 80 

I ]logo) 

31 .932 20 

Do 1 005 771 30 

oampol 09MARGI 1 077377 

13,232 111 
12 276 76 14 250 49 

12N"01 12NOvel 117995 

on 
cc 974,906 40 



WILLIAM H GAIES FOUNDATION Statement - COMPOSITE - 
SUMMARY REALIZED GAIN/LOSS REPORT 

JANUARY 1 . 2001 10 DECEMBER 31 . 7001 

W52C MONTHLY 

ASSET 10 SECUR17Y UESCRIPIION MAI DATE MAT RATE ING 01 
SH SELL/117C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SEC7Y GWLS 

SMRES/PAR BASE PRINCIPAL NET BASE COST BASE SECIY GWLS 

5IS 536 .536 00 520 .000 00 16,536 00 
S20 .000 ago SO-465 al 494,444 22 15,485 96 

WDIS 1 . 24JANG) 
526 $44 57S 00 530,00D 00 14,575 Do 

530,090 000 504,222 11 505,991 22 13,495 00 

WDJS . . 09FE1101 
573 466 .965 50 645 .000 go 21,86S so 

645,000 000 615,150 19 615 .711 77 20,26a 22 
WITS . . 02MROI 

643 7,515,293 00 2,434,6117 S3 BO .fiD5 47 
2,430 .000 000 2 .351,297 as 21749,96B 13 7S .350 03 
WBIS . . 07MR01 

654 517,200 00 503,099 04 14 100 96 
500 .000 090 479 .780 49 451 .019 26 13 coo 75 

Wills -, 27APROI 
761 779,40D 09 754 .5&7 79 15.332 2) 

750,000 000 697 .545 45 646,464 79 14 .129 46 

Hills . . 09"Yol 
793 1 .539 000 00 21534,499 B2 4 SIT is 

11500,000 coo 1 .3&1 .475 NO 11336 .178 55 3 990 52 

WDIS . . 10MAY111 
796 11026,750 Do 1 034 .743 31 -7 .995 51 

1 coo coo coo 902,564 36 967 .526 30 -7,026 52 

WAIS 1 . 12JUNDI 
D75 4,546.346 00 4 570,970 S9 -24.624 59 

4144slovo VON 3,BS5 .9a2 47 4 .155 .2&a 76 -20,835 ~ 

WDIR . . 12DECOI 
27S 51477 .110 00 5159318111 77 -116 .771 77 

5.240 .000 090 4 900 .370 97 4,963 .397 84 -)04.475 71 

539363114 TOTAL 19 9SB 675 so 19 071,436 55 87,236 65 S 
. . . ... . . . . . .. . . . . 17 .BB9,250 61 10,018,566 57 go 496 95 5 

559931118 EUROHYPO AQ 5PCI am 2006/04/26 5 000 04APROI 
-- 1BIR -- 

414 1 516,950 Do 1 .522 .656 19 -S .706 19 
1 .500 .DDC DOD 1,366,948 19 1 352 116 97 -5,141 56 

WlIR - 72MY01 

190 
2 

'96 , 00 
2 232,4:3 40 -34 023 4 

71209 .000 Do, ) :90, :40967 3. 1 :982 4 6 
" 

29 
, 
452 48, 

14 .575 09 
-1,749 11 

21 .165 50 
2 .369 12 

80 .605 47 
191 !126 95 

14,100 96 
40 .761 23 

IS,332 21 
41 .079 66 

4.511 19 
-24.702 75 

-7.993 51 
-64.761 94 

-24 .624 59 
299,2116 29 

-116,771 77 
-63 .027 17 
117,236 6S S 

-199 .515 96 S -297,912 91 
09APROI 1 109516 

-5.706 19 
39 .872 78 14 731 22 

25MAY111 1 155201 
34 3 48 

-49,917 12 ~ i , 55 

PAGE 53 
AS-OF DATE SIDECOX 

NEI SFCIY GM/LS 
NEI OAS SECIY GM/LS 

153 .590 5B 
167,046 as 

113 .850 91 S 
102 410 S2 S 

11065 4S 
-35,416 02 

1113 .2111 24 
-491 .699 06 

Do 
708,234 IS 

A .456 62 
2 187 90 

31 .395 05 
7,544 56 

35 .384 70 
-46.107 48 

71,239 37 S 
-56,555 02 S 

W82C MONTHLY WILLIAM H GATES FOUNDAIIDN 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JAN"" 1 . 2001 10 DECEMBER 51 . 2001 

ASSET ID SFCJRITY DESCRIPTION MAI DATE MAI RATE 
SH SELL/117C LOT LOW PRINCIPAL NET LOCAL COST 

SHARES/PAR BASE PRINCIPAL NET BASE COST 

WBIR . . 
217 11 .290,400 10 11 .156,919 42 

11,000,009 coo 10,025,054 97 91556 .006 02 

559931118 701AL is .005 .810 00 14 .891 959 09 
. . . . . . . . . . . . . . . . . 13,293 .000 44 13 .190 .589 92 

541975111 GERHAW [FED REP) 4 5PCT 19 2DO3102112 4 SOP 
- WBIR -- 

351 2 .512 500 00 21506,456 55 
21500 .000 Dug 2 .254 .339 73 2,739,755 90 

552491115 Ol HYPOBK FRAN/HAM 4 5PC7 P 2006/04/05 4 509 
'BIR - 

596 7 .621 .3110 00 7 .438,161 ?A 
7,300 .000 DOD 6,597 .449 27 7 096 .139 35 

556115116 DEUTSCHE GENOSSENSCH 3 SPC7 M7 2001119126 3 Soo 
- IDIA -- 

710 29,000 .000 00 26 .004 .000 an 
28 .080 .098 one 24,932 .96& 45 24 .773 .930 3D 

556364110 GERMANY FEDERAL REPU 4 125PCI 2008/D7/64 4 125 
" WBIS . . 

520 96S 000 00 940,543 58 
1 000,000 coo 994 .525 29 R97,735 59 

" WBIS . . 
576 1 090 534 00 1 .059,155 95 

1 .080,000 coo 971 373 53 944,325 97 

wols " 
611 31394 517 50 3 .359,132 so 

3,425 000 000 2 .992 098 24 3 .058 .285 72 

S56364110 TOTAL S1470 IDI so 5,395,562 13 
. . . . . . . . . . . . . 41558.795 06 4 .915,550 05 

571700JI6 DAYERISCHE MPG - VE SERIES 86 2006194IW9 4 ODD 
WSIR .1 

244 5 .717 .400 on S .661 293 43 
6 .000,000 coo 5 .157 .111 24 5,1127 .454 22 

1 RD DI 
LOCAL SICTY GNILS 
BASE SEC7Y CWLS 

29MOV01 
15S.Soo so 
156IS41 19 

115 .8so 91 S 
101,747 20 S 

21MARD3 

61063 4S 
5 .440 43 

22HAVOI 

1113 .218 26 
151 .602 96 

260CIGI 

00 
Do 

12OCT01 

4,456 62 
4,045 62 

OBNOVOI 
51,595 05 
27,980 36 

15NOVOI 
35,384 76 
31 .1119 85 

71,239 37 S 
65,215 85 S 

21FESCI 

56 ID6 57 
50 902 69 

to 
-119 .773 as 

26FEBOI 1 102?32 

56,106 57 
]ON 754 33 IS9,657 02 

re 

re 

SIL DI SELL RATE 

BASE CURR GKILS 

-9.444 37 

31JANDI 1 030030 

-IS,264 11 

16FE001 1 079607 

-17 699 Ic 

09MROI 1 069747 
2S .979 92 

14MR41 1 077993 

35 .660 43 
04MAY01 1 120511 

26 .949 20 

16MY01 1 130591 

-28,693 57 

1 7MAY61 1 137592 

-57 .735 42 

20JUNDI 1 179037 

-278,408 95 

I?DECoI 1 117695 

41 .444 54 

PAGE 52 
AS-OF DATE 

3 
1 
DEC 

III 

i 

NET SECTY GN/LS 
NEI BAS SECIY C4i/LS 

1&1539 Do 
6 .821 S9 

SIL Ul SELL RATE 
BASE CURR GWLS 

DADECOI 1 12&"3 

50,707 66 

643 32 

26MRDI I 114SI7 

-40,8SG 45 

311"Yol 1 155201 

-657 .291 99 

290CIDI 1 120504 

703 .)36 15 

190clol 1 100776 

-1,960 72 
ISMOvol 1 122146 

-20,43S 80 

?INOVOI 1 134494 

-97.377 33 



Wo2c MONTHLY WILLIAM H GATES FOUNDATION PACE 55 
- COMPOS17E - AS-OF DATE 3JDFC0I 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 51 2001 

ASSET 19 SECURITY DESCRIP11 ON MAI DATE MAI RAIL IRD Ell Sit 131 SELL RAIE 
SH SELL/B7C LOT LOCAL PRINCIPAL NEI LOCAL COST tOICAL SEC7Y GH/LS MET SECTY CN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECIY GN/LS BASE CURR GWLS MET BAS SEC7Y rN/LS 

4 .200 .000 Goo 4,056 .247 55 3 .602 .596 06 85,205 51 295 4.2 98 373 .651 49 

WDIR . . OMNI)] 07FEBOI 1 060661 
200 1 .140 700 Do 1 .175,910 09 14 .3119 91 14 CBS 91 

1 .152 .000 400 11467 .410 S3 999 .136 22 11 .933 24 54,139 07 411 .272 31 

WDIR . . 13FENOI 16FEBOI 1 086130 
231 2 492 120 00 2 459 .194 68 36,625 32 56,685 32 

2 400,000 coo 2 .295,194 97 2 .179,841 21 33 776 19 21 .577 41 115,553 66 

Weis . . 04MAYOl 09"Yol 1 119132 
771 4 304,160 00 41279.059 61 75,100 59 75 .100 39 

41?40190C Gag 3 BAS 990 fis S .1111 253 21 67,105 92 -32,576 59 34,727 42 

Weis . . IIMAYDI 15MAYDI 1 141553 
757 1 .023,300 Do I 02OIA46 89 2 451 11 2 451 11 

1 000,000 coo B96,410 41 903,229 09 2,147 17 -6 .965 55 -6 all 66 

Weis . . 22MY01 29MY01 1 155201 
.0 6 :1721 .1,11 39 -345 404 39 -14S .404 39 

6 :2 . . :'C?, 2' 
1 

5 950 coo Got 5 22 7 5 7 9 7 9A 125,949 3A -424 491 is -SSG .2?4 47 

Weis . . 25HAVOI OIJUNDI 1 165773 
023 21573 603 so 2,659,762 17 -85 178 37 -85 178 37 

2 .551 .000 099 2,207,637 17 2,466 Big 62 -73 .066 00 -106,115 45 -259 .151 45 

596798112 701AL 23,745 .576 34 23 6ab.672 70 56 .905 64 5 S6 .903 64 S 
. . . . . . . . . . . . . . . . . . 21 .518,832 46 21 .490 127 61 66 .141 69 S -237 .956 85 -171 .295 IS S 

705970116 BAYER HYPO VEREINS 4 75PCI 0 2006/03/91 4 750 29MOVOI 04DECOI 1 126443 
WDIR . . 

213 51561 .264 00 8 642,924 24 218,539 76 215 339 76 
1 720,000 000 71516 .565 90 7,641 .054 93 193,031 17 -169 .297 70 25,533 97 

713055114 BUNDESREPUBLIK DfU7S 5PCI 04JU 2011/07/04 5 000 50JULDI 06AUGOI 1 142591 
Weis . . 

295 1,056 .4110 to 31001 ISE 17 5,201 01 5 .251 us 
1 1000,000 000 910 .1101 21 877 601 14 4 .5S1 94 -1 351 92 3 .200 12 

Weis " 03AUGUI IDAUG01 1 131094 
331 503 .000 Do 50D 595 97 2 .401 03 2 .401 03 

500 .000 coo 444.702 20 438 Boo 11 2 .122 75 3,779 34 S .902 09 

Weis . . 10AUGOI 17AUGUI 1 116255 
341 Sofi .oso Do 5DO159B 06 5 451 94 1 451 94 

500 000 000 452,535 42 430,799 29 41575 40 8,660 73 13 .736 13 

WBIS ., 72AUGOI 29AUGGI 1 067479 
566 3 1012 Too 00 1 .001 193 13 10,906 97 97 

930 727 43 877,595 63 ID .D50 05 1 .000 Doc ago 43,101 75 1 1 so 

I 

WILLIAM M ~IES ~UUNDAIION PAGE 54 
- COMPOSITE - DATE 31DEC.1 

SUMMARY REALIZED CAIN/LOSS REPORT statement 29s" JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION "AT DATE M,k7 RATE 7RD III SIL D7 SELL RATE 
SH SfLL/17C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY CN/LS MET SECTY CN/LS 

SHARES/PAR CASE PRINCIPAL NEI BASE COST BASE SECTY GM/LS BASE CURR GM/LS NET BAS SECIV GHILS 

510442114 GERMNY FEDERAL REPO 3 S11PCT S 2001/09/14 3 500 14SEPOI 14SEPOI 1 086511 
WDIA -- 

546 75 goo coo Do 75 000 009 00 00 Do 
75 000 .000 000 69,041 .002 07 65,155,596 94 go 3 .895,405 13 3 2115 .405 13 

59093,110 GER"NY(FED REP) 5 375 4JA 2010/01/04 5 375 14"Yol 21"Ayol 1 143124 
Weis . . 

las 1 .020.360 00 1 009,943 14 11 .411 96 11 .411 PC 
I coo 000 coo 592,559 73 9&31299 35 9,962 52 -80,722 12 -711 .739 60 
Weis . . 2SMAYDI 01JUNDI I 16S773 

030 3 .045.050 Do 51032 .081 74 10,965 26 10,966 26 
a coa .cuo ago 2 610 .5711 09 2,765 709 58 9 .4ca so .144.790 07 -ISS SET 49 
Weis . . 31"Yol 07JUN01 1 102522 

092 1 .025 020 00 1 98313S3 66 -59,533 66 -52,333 66 
1 1100 .000 coo 1 .543 .328 So I .760,73S 19 -49,529 57 -168.076 74 -217,406 61 
Weis . . BIMAYDI 07JUNDI 1 182522 

065 1 .014 coo Do I , 046,307 59 -32,507 59 -32 .307 59 
1 .004 000 cut EST 4119 34 97% .IS6 71 -27,526 97 93 575 95 -122,696 t7 
Weis . . 12JMDI 20JUNDI 1 179037 

033 1108 .091 00 326 .456 34 -18,367 54 13 367 34 
790 000 000 ASS 582 22 777,659 23 -15,57A 26 71,691 75 -57 .777 al 

5309341TO TOTAL 7 .710 .521 00 7 .797,149 47 -96,673 47 S -86 628 47 S 
. . . . . . . -------- 6,569 .067 96 7,240,599 54 -72,637 95 5 -579,663 63 -651 Sol 59 S 
513591110 GERMANY (FEDERAL REP 4PCI SCHA 2001/12/14 4 000 14DECol 14DEC81 1 107949 

-- WNIA -- 
040 125 000 .000 Do 125 .000,000 Do 00 00 

325 600,000 000 112,831 .261 so 108 633 .957 74 Do 4 .217 405 56 4,217 .403 56 

b96788112 GERMANY(FED REPUBLIC 5 25PCT 0 2020/07/04 5 250 D&JANDI ISJANDI 1 054011 
Weis " 

65A 1 979,525 00 1 .755,695 93 66 551 V7 64.531 27 
1 750 000 000 11727 .223 113 1 1974 .255 26 63 406 go -10 455 43 52.970 57 

Weis " 08JANDI 15JANG] I 05401B 
CxL 4S4 -1 .620 S?5 00 -1 .755 .993 93 -66,651 07 -66.1131 07 

-1,750 coo 000 -1,727 223 93 -1 .674 .253 26 -63 .406 00 10 .455 43 -52,970 57 
Weis . . CaJANDI 15JANDI - 1 054013 

4S6 1 .520 525 as 1,751 .691 9S 66 .BSI Q7 6611sl a? 
11750 coo 000 1 .727,223 93 1 .674 253 26 AS 406 00 '-10,455 43 52 970 57 

WDIR 17JANDI 27JANDI I D74172 
120 4,357 .107 54 4 .265 .575 94 91,526 60 91 .525 60 

I 

1 



P~ WB2C MOW HLY WILLIAM N GATES FOUNDATION Statement 28 - COMPOSIIE - AS-OF DATE SIDECOI 
SUMMARY REALIZED "IN/LOSS REPORT 

JANUARY 1 . 290) 70 DECEMBER 31 . 299) 

ASSET ID SECURITY DESCRIPTION MAI DATE MAT DATE I RD DI SIL ITT SELL RATE 
IN SEII"IC 101 LOCAL PRINCIPAL MIT LOCAL COST LOCAL "Cly OWLS NEI SICIY G"ILS 

SHAREWPAR BASE PRINCIPAL MET BASE COST BASE SECTY GWLS BASE CORR WLS MET US SECIY GN/LS 
WDIS .. 05SEPOI 12SEPOI 1 125722 

354 655109S 09 654 .496 56 50a 42 500 42 
isa .Doo Ono 5B2,aal 83 576 .479 at 452 44 5 .957 So 41497 94 

WBIS I- 07NMOI 14MOVDI 1 110926 
562 528 .550 Do 503,646 DO 24 .705 20 24 .703 20 

500 .000 coo 475 .594 24 445 .736 72 22 .236 58 91570 94 31,607 52 
WBIS . . 06DECOI 12DECDI 1 121265 

666 269,717 00 266,920 84 2,796 16 2 .796 is 
265,090 000 240 .547 a6 235 .196 64 2 .493 75 2.a54 67 5,350 42 

WRIS . . D7DECOI 12DECOI 1 12SD21 
679 1 851,304 00 1 .953,959 Is 17,347 32 17 .347 52 

1 1620 .000 000 1 .645 .493 16 11616 .016 49 15,447 57 17 029 52 32 .476 .49 

wels . . 07DECOI 12DECOI 1 123029 
689 4 .940 60A IQ 4 .770,000 55 -79 .594 45 -79,394 45 

4,559,000 coo 4,132,226 S3 4 .161 .020 03 -70 .699 77 41 .903 27 -28 .793 50 

713955)14 70TAL J9,977 S32 JV 10,952,609 93 -10 .077 Do S -10.07? as S I . . . . . . . . . . . . . -- 91755,S]6 15 9 .665.294 94 -9,486 49 S 151 .707 To 123,221 21 S 
719912119 GERMANY (FEDERAL REP 4 SPCT 18 2006103116 4 500 2AOCI0I 31OC701 1 120511 

WBIS . . 
542 732,474 60 729,740 66 2 733 94 2 733 94 

715199D 000 A53 .696 95 673,576 61 21439 90 -22.119 58 -19,679 68 
WBIS I . 06DECOl 12DECOI 1 121265 

665 11109,630 Do 1,157,579 42 27,890 42 -27 .B9D 42 
1,100 .000 000 9B9 667 92 1,013 .641 66 -24 .874 07 993 33 -23 .9BO 74 

719912110 TOTAL 1 .942.154 60 11067,311 us 25 .156 41 S -25,156 42 S . . . . . . . . . . . . . . . ... 3 .643.364 65 1 .6a7 .025 27 -22,434 17 S -21,226 25 -43,660 47 S 

99LDUW1ID WESIFA HYPOIHEDK WFA 5 75PCI 2 2010/07/20 5 750 IOJANOI ISJANDI 1 065246 
WBIR .- 

105 11033,200 on 992,945 13 40,254 87 40 .254 57 
1 oao .ooo Ono 969.916 111 B62,035 32 37,789 27 70 .092 22 107 .951 49 

99tNLEIIS DUNDESSCHAIZANW 5PCI ISSE 2002/09/13 5 ODD ISMARDI 20MAROI 1 092777 
WBIS . . 

667 A16 221 40 415.764 29 457 11 457 it 
413 .088 000 33D .884 11 38A .939 60 4ja 30 -4 473 79 -4 .055 49 

W12C MONTHLY WILLIAM H GAUS FOUNDATION PAGE 57 
- COMPOSITE - AS-OF DATE 31DECOI 

SUMMARY REALIZED GASHZtOSS REPORI 
JANUARY 1 . 2001 10 DECEMBER 51 . 2001 

ASSET ID SECuR ITY DESCRIP710H HAT DATE MAI RAIE IRD DI STL DI SELL RAIE 
SH SELUBIC LOT LOCAL PRINCIPAL MET LOCAL COST LOCAL SECTY GHILS NEI SECIY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GWLS BASE CURR GNILS NEI DAS SECTY GM/LS 

GERMANY T07AL 00 Do Do an 
00 so Do to Do 

33A .620 .265 00 334.22~,425 54 395,639 50 1 39S .859 52 1 
Sa2 .459 671 19 290,17Z .542 77 362,520 64 1 11 .924 607 78 12 .287,17S 42 L 
?11 157 780 94 209,298,412 27 2 .939 .369 67 S 2 .939.369 67 S 
159 415 623 4a 196,277,149 49 2 .691,169 65 S -1,552 .695 66 1 .135,473 99 S 

SPAIN 
553219119 SPAIN (KINGDOM OF) 4 SPC7 59 2004/07/30 4 SOO IIJUNDI ISJUNDI 1 106903 

WIR 
093 la .768,049 00 13,549 .260 63 210,771 57 218,771 57 

11 .200 .000 goo 15 .913,947 21 16 .272 .917 92 1941336 72 -645,307 43 -455,979 71 

WBIR ., UJUNO) 15JUNDI 1 196203 
CXL 093 -10,766 .840 00 -15.549,268 65 -210 .771 37 -718 .771 37 

-19,800 .DDD 000 .15,AI3,947 21 -)A,272 .917 97 -IBA .336 72 643,307 43 459,970 71 

WBIR -, IIJUNGI 19JUNDI 1 196803 
157 19 509.418 63 IB.5491269 63 960 .150 Do 9601ISQ Do 

15,600 .000 coo 16,455 632 72 16,272 .917 97 909,022 22 -643 507 42 165,714 90 

553211119 107AL 19,509 .419 6S 19,549 .265 65 960 .150 09 S 960,150 00 S -------- . . . . . . . 16,438,432 7~ 16,272 917 92 609 .022 22 S -AAS .307 A2 165 .714 90 5 

597973119 SPAIN (XINGDOM OF) 4 95PCI V 20CS/17/30 4 95D 39JANDI 24JANOI 1 967806 
WBIR 1, 

142 51149,450 Do 5,005 .025 01 63,426 19 63,426 19 
5 100,000 000 41621,521 99 4,461 .364 70 59 .395 fil 300 .758 So 360,157 19 

WBIR -, 2?MAYOj ?SMAYOI 1 155291 
584 4,159 .170 17 131 .7)9 a5 133 .719 93 

;4 :9"6 :'1'67 22 i 

14-900'000 

a 0 2 97 3,036 .647 40 II4,D23 30 -173,903 43 -59 .7S§ 18 

51797SIJ9 TOTAL 20,139,340 cc 19,944,193 9a 195 146 02 S 195 146 02 S 
. . . . . .. . . . . . 17,795,599 11 17,~96,012 10 173,421 91 S 126,955 10 300 .377 01 S 

SPAIN TOTAL 39 .648 758 0 52,495 .462 61 1 .155 796 92 S 11155,296 Il? S 
. . . . . . . . . . . . 54,237 021 95 33,770,930 02 992 444 Is S .516,352 32 466,091 BI S 

ST R 



WILLIAM " GAIES FOUNDATION PACE so 
- COMPOSITE - 8AS-Ol DATE SIDECOI 

SUMMARY REALIZED GAIN/IOSS REPORT Statement 2 JANUARY 1 . 2901 TO DECEMBER 31 . 20DI 

.. .1 . - I .L I 

ASSET TO SECURITY DESCRIPTION MAT DATE MAI RATE 
SH SELL/3TC LOT LOCAL PRINCIPAL NET LOCAL COST 

SHARES/PAR BASE PRINCIPAL NET BASE COST 

-- FRANCE - 

441.927110 FRANCE REPUBLIC 5 5PC7 ID 2010/10/75 5 Soo 
WBIR ' . 

245 2 .139,92S 00 2 574,767 92 
2 .750 .00D 000 2,433 957 57 2,707 779 29 
WDIR . . 

514 4 485 360 09 4,564 010 62 
41400,900 009 5,133 122 11 4 .132 670 22 
WBIR . . 

CX1 314 -4,41S .560 Do 4 .564 .010 62 
-41400,000 000 -3,B51 .127 11 -4 .132.670 22 
WIIR . . 

356 4 405 560 go 4 572,003 21 
41400 1000 000 3 13a 172 11 4 029 .210 69 
WBIR -- 

405 7 471 .175 00 7,475,799 79 
7,250 000 000 6,512 202 77 6 665 .031 as 
WBIR .- 

444 7 .800 710 Do 2 .762 035 53 
2 .700 1000 Ono 2 .465 .604 73 2,356, 145 74 
WEIR . . 

475 1 .539,644 00 1 1513,964 so 
1 400,000 000 1 .365 359 31 1 .791 479 95 

WBIR . . 
CXL 475 -1 539 644 00 -1 5)3 964 so 

-1 .450 Doe goo - 1 368 .353 31 -1 .291 .479 95 

-- WEIR -, 
495 1 5391&44 Do 1 1513 .9" Be 

1 .480,000 000 1 .3611,35B 37 1 291 .479 95 

444927110 107AL 19 .136,764 00 19 )99 571 25 
. . . . . . . . . . . . . . . . 16 610 .251 95 17 047 446 55 

543001114 FRANCE ACOV7 OF) 5 SPC7 OA 2029/04/25 5 Soo 
WBIS . . 

46a 2 745,925 00 2 7116 532 61 
2,250,000 000 2,502.667 62 2 .427 404 74 

I [ -~l ! -.-! %'! , ! 

PAGE 59 
AS-OF DATE 31DECOI 

NET SECTY QN/LS 
MET BAS SFC7Y M/tS 

9 573 68 
-35 .275 9A 

-36 .DS7 09 
-21,993 52 

212,962 28 
526,557 62 

-9 .655 53 
-124 .526 13 

-5 .948 52 
-62 .296 38 

-11 .597 04 
-124 .329 25 

-27 .200 69 S 
-511 .151 74 S 

2,622 26 
32,S93 2t 

41840 a] 
20,603 46 

-44,699 91 
-173.912 11 

W12C MONTHLY 

MAI DATE MAI RATE 7RD OF SIT. OF SELL RATE 
LOCAL COST LOCAL SICIY GN/LS 
BASE COST BASE SEC7Y GM/LS BASE CLOTH CHITS 

ASSET ED SECURITY DESrRIP7ION 
SH SELL/BIC LOT LOCAL PRINCIPAL MET 

SHARES/PAR BASE PRINCIPAL NET 

SS4153111 FRANCE (REPUBLIC OF) 3PC7 0 A 2009/07/25 3 goo 
WIER - . 

SIT 2 984,942 16 2.975 .363 4B 
31000,000 goo 2 63S.256 76 2.&70 532 72 

577074113 CRH CAISSE RIF ]NANCE 4 2OPC7 2 2011/04/25 4 200 
WDIR . 

509 399 .30a 00 914,357 09 
11000 .000 DOD 791 678 44 020 676 96 

579090117 COMPAGNIE OF FINANCE 5 625PC7 2010106125 5 625 
'BIR . . 

695 7 126 250 00 7 613,297 72 
7 .500 ODD 000 7 162 596 24 6 .636,070 42 

592298111 COMPANGIC DE FINANCE SPCT IDS 2005/06/24 5 000 
WBIR " 

174 3.136 .315 DO 3 .145 .970 33 
3 050,000 000 2.754 .733 06 2,879 .309 19 

WDIR . . 
171 1 S41,250 00 1 .547,19a 52 

1 .500 .000 ago 1,353 757 37 1,416,053 70 

WBIR ., 
179 3 .0112 .1100 00 3,094 .397 04 

31000 .000 000 2,707 .778 15 2 .937 .107 40 

552293115 707AL 7 760 .365 00 7 797,565 09 
. . . . . . . . . . . . . . . . . 6 516 .311 53 7,127,470 29 

591455113 FRANCE REPUBLIC OF S OPC7 11 2005107112 5 009 
- WILD -, 

Igo 1 526 400 00 1,523 .777 74 
1 .500 .000 000 1 471 079 21 11399 .694 95 

- WDIR - 
230 1 731 620 00 3 .726,779 99 

1 .700,000 000 1,594 302 7D 1,573 .694 24 

WDIR - 
515 4 047 600 00 4 092,269 91 

41000,000 000 3 .503 905 as 3 677 .717 94 

37MY01 22MAY01 1 132695 

9,579 63 
B 456 54 "3 732 50 

03MAYGI DBMAYVI 1 124733 

-14 057 09 
-14,276 36 -7 .722 16 

090C701 I?OCTOI 1 092657 

212,962 25 
194,903 14 331,654 49 

77NOVDI 27NOVOI 1 136490 

-9 655 33 
-5 480 76 116,045 37 

22NMOI 27NOVOI 1 139498 
-5 948 52 
-5 .224 55 -57 071 50 

22"Ovol 27MOVOI 1 131495 
-11 597 04 
-10,1116 26 -114 142 99 

-27 .200 69 S 
-23 591 90 S -237 259 B6 

31JANDI 05FEDDI 1 074114 

2 622 26 
2 441 52 29.951 96 

ISFEDDI 16FEDDI 1 086130 
41840 al 
4 456 20 16,152 26 

22MAY01 25MY01 1 155201 
44 .669 91 
-38 669 52 -135,743 59 

4 

IRD DI SIT OF SELL RATE 
LOCAL SECIY GN/LS MET SICTY GM/LS 
BASE SECIY CN/LS BASE CURIE GWLS MET ITS SECTY CM/LS 

72JUNDI 27JUNDI 1 166793 

-34 042 97 -34 .942 92 
-29,162 13 -243,958 29 -273,1179 42 

IDIULDI 13jutol 1 169634 
-73,650 62 -7B 650 67 
-67 301 33 -277 746 75 -294,548 11 

IDJULOI 13JULDI 1 168634 
78 .650 62 73 650 62 
67 .301 33 227,249 73 294,548 11 

IDJULCI 17JULDI 1 168634 
-06 643 21 -36 .643 21 
-74 .140 59 -116,947 99 -191,085 So 

?OJUI.oI 25JULOI 1 147249 
-4 674 79 -4 .674 79 
-4 074 70 -146 748 33 -150,923 11 

06AUGOI IDAUGOI 1 135912 
39 .674 47 33 674 47 
54 047 IT 75 .411 97 109,458 99 

09AUGGI 14AUGOI 1 125176 
25 .679 20 25 .679 20 
22 827 39 54 .056 04 76 .378 43 

09AUGGI 14AUGOI 1 125176 
25,679 20 -25 .679 20 
-22 .1122 59 -54 .056 04 -76 .11711 43 

09AUGUI 16AUG01 1 325176 
25 .679 20 25 679 20 
22 .322 39 54 .056 03 76 .378 47 
61 .807 25 S 61 .507 75 S 
-51 208 04 S -378,156 66 -429,394 70 S 

21SEPOI 75SEPDI 1 090352 

-37,707 61 
- 

-37 707 61 
-34 330 89 49 . ;93 77 IS :?, 2 a 

I 

WILLIAM H CATES FOUNDATION 
- COMPOSITE - 

SUMMARY RFALIZID GAIN/t()~S REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

4- 

4- 



WILLIAM H GATES FDUWDAIION 
- COMPOSITE - 

SUMMARY REALIZED GAIWLOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 51 . 2001 

MAI DATE MAE RATE 7RD D7 
Lout COST LOCAL SECTY &WES 
BASE COST SASE SECTY GH/LS 

W02C MONTHLY 

ASSET ED SECURI TY DESCRIPTION 
SH SELL/67C LOT LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL MET 

SlL ITT SELL RATE 

BASE CUTER GN/LS 

59145STI5 TOTAL 7 30S .S?o cc 7 .347 827 64 
4 519 .166 74 61640,097 11 

70514SI13 CIE FI WAKEMENI TO 5 125PCT 2000/10/25 5 125 
WSIR -- 

591 4 57S 600 00 4,669,513 10 
4100 .000 BIG 51960 .569 14 4 .106 .719 66 

FRANCE 107AL 55 .236 .666 16 53 .286,913 75 
------------- 47 .013,815 52 47 .556 .576 65 

., GREECE - 

46a916117 GREECE(REP OF) dPCl BNO 2019/05/19 6 ago 
WPIR -- 

523 3 .642,050 go 3,643 .5S3 17 
3 .500,000 ago 3,259,713 76 3,297 .941 12 

WBIR .. 
423 4,819,654 04 a aT4 .719 03 

4,632,501 000 4.224,66a 61 412B3 .313 05 

4DB916117 707AL 3,467,794 04 9,512,272 20 
. . ... . . . . . . . . . . . . . 7,434 382 39 7 .5116 .254 17 

561567116 GREECE(REP OF) 6 SPCT SO 2009/01/29 A 300 
WBIR . . 

293 2 847 .960 00 2,732 .SS3 17 
2 .700 .000 ago 21334 .311 55 2 .659 .253 37 

SP365511A GREECE(REP DF) 5 95PCI 8 2005103124 5 95V 
WSIR ' . 

S86 2 039 .197 89 2 026.992 80 
1,966,250 000 1,765 ?S? 09 11809 517 ol 

WBIR . . 
CXL S16 2,039 197 ITS -2,026 992 30 

-1,966,25D 000 -1 .765 .252 D9 -1 .aC9,517 at 

WBIR . . 
509 2 059,197 81 2,026 992 AS 

1 .9&6 .250 000 1,765,232 09 1 .909.517 01 

-37 207 94 S 
-31 .771 00 S -89,159 37 

22MYQI 25MY01 1 155201 

-92 .713 10 
-60 2S7 12 -65 .593 40 

-50,152 62 S 
-52 .375 63 S -490 .311S 70 

64MYOZ 

41496 as 
Alois 34 

26JULOI 
-55,064 99 
-48,267 23 

50 .568 16 S 
-44 249 D9 S 

05imal 

IIS14a& 93 
96 .618 59 

22MYCI 

17,205 06 
10 .56S 35 

22MAY01 
-12 .705 09 
-10,565 33 

2~01 
1217cs 02 
10,565 33 

09HAval 1 119132 

-42.245 43 

SIJULGI 1 140936 

-IS .377 21 

-57,622 69 

lojutol 1 194459 

4,496 93 
39,227 34 

-S5,064 99 
Ab .644 44 

-50 .560 is S 
-101 871 7B S 

WILLIAM H GAIES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIWLOSS REPORT 
JANUARY 1 2001 70 DECEMBER 31 . 2001 

MAT DATE MAI "IF IRD DI 
LOCAL COST L OCAL SECIY GWIS 
BASE COST BASE SECIY ~LS 

2 .026,992 80 12 .205 C3 S 
1,609 .517 al 10,565 33 S 

2,732 .553 17 135,406 93 L 
2 .639,253 37 94 .616 53 L 

ID .S45,265 00 -35,363 as 5 
9,395,771 IS -S3 .&BB 76 S 

W12c MONTHLY 
AS-OF DATE 

PACE 61 
BIDECOI 

ASSET ED SECURITY DESCRIPTIDN 
SH SEkL/97C LOT LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NET 

593655116 TOTAL 2 039 .197 83 
1,765,752 09 

GREECE TOTAL 21847 .960 Go 
------------- 2 .364,311 55 

10 506,901 92 
91249,614 41 

2151POI 

117 200 16 
106 .704 35 

12 .462 BE 
" S55 76 

117 .200 16 L 
I CA . 704 93 L 

52,462 91 S 
29,555 76 S 

l3wovol 

68 .322 66 
60,202 49 

19APROI 

53 644 55 
47,802 69 

19APROI 
-S5,644 55 
47,1102 6B 

39APROI 
13 .A55 02 
12,346 21 

21AUGDI 
61 952 71 
S6 

, 
492 29 

SIOCT41 
226 

, 

41 
9 

13 

117 .209 16 
-1 .19A 29 

32 .462 BE 
-3d .Siz 75 

117 .200 16 L 
-3,136 29 L 

32 .462 BE S 
-36,512 79 S 

545954112 TOTAL 5 469,309 as 5,319.645 03 . . . . . . . . . . . . . . . . . . 4 979,531 26 5 .024.230 33 
5 .469,305 cc 5 319 .445 03 
4 .979 .551 26 5 02A .230 33 

S677)2117 ITALY (REPUBLIC OF) 3 25PCI a 2004/D4/IS 3 250 
WIER .. 

130 9 Dal .900 go 9 .013 .477 SA 
9.100 .000 Coo 8,002,424 92 31195 .1181 37 

597215112 ITALY REPUBLIC OF 4 7SPCT 1 2005/07/0) A 750 
WSIR . . 

166 5 715,240 00 5 664 595 AS 
5,700 .000 000 5 .095,525 97 5,056,114 39 

WBIR . . 
cxl 466 -5,718 240 DD -5 .664,595 45 

-5,70D .000 000 5,095 .525 97 -5,036,114 59 

WBIR . . 
490 5 .718 .2AD 00 5 704 594 9B 

5 70O .C00 000 5 095 525 97 5 044 .165 31 

Half, . . 
49B 5124SIS20 cc 3 .151,567 29 

31709 .000 000 2 .957,117 28 2,526,640 04 
WBIR .. 

042 6 .940,530 00 6 714 110 87 

66,06B 54 

16NOVOI 1 134651 

65 .322 66 
-253,656 94 -193,456 45 

24APROI 1 122208 

53,644 55 
11 608 41 59 .411 09 

24APRO] I 12220B 
-53 .644 55 

-11 .605 41 59,411 09 
24APROI 3 122708 

13 .9ss 02 
39,014 45 51 .360 66 

74AUGOI~ - 1 096952 
61 .952 71 

71,994 15 125 .476 44 
z-- 

05NOVOI, _1 111791 
f4l 

to 

I 

I 

Statement 28 

. . ITALY - 

5459S4117 ITALY REP OF 5PCI INA 2008/05/01 5 ago 
WIIS . . 

470 5 469 Boa 00 5 319 645 05 
513be .coo Coo 4 979,531 26 51024.230 33 
wals . . 

PAGE 6c 
AS-OF DATE 31DECOI 

I 

NET SECTY GN/lS 
NET BAS SECTY CRIES 

-37.207 64 S 
-170 .910 37 S 

-92 .713 Is 
-145,550 52 

50 152 62 S 
-522,761 3S S 

115 .406 93 
-35) .560 40 -254 .941 82 

z5MAY01 I ISS?aj 

12 205 as 
-54 .150 25 -44,204 .92 

25MAYVI 1 155201 
-12,205 as 

54,950 2S 44,224 92 

25MAYDI 1 155201 
17,205 40 

-54 550 25 -44 .284 92 

T 

SIL ITT SELL RAIE 

BA~E CURER rN/LS 

-54 .1SO 25 

351,560 40 

112,A72 94 

020cl BE I 09535a 

-114 .891 17 

-66 061 54 

-114,591 17 

NET SECIY GN/LS 
NEI BAS SECIY GK/LS 

12.205 09 S 
-44.284 92 S 

115 .406 53 L. 
-254,941 62 L 
-38 .363 as S 

-144.156 70 S 



WILLIAM H GATES FOUNDATION PA 
- COMPOS17E - Statement 28s,,F DATE SE 62 

SUMMARY REALIZED GAIN/LOSS REPORT 
]DECO] 

JANUARY 1- 2001 10 DECEMBER 31, 2901 

WB2C MONTHLY 

ASSET LET SECUR17Y DESCRIPTION MAI DATE MAI RATE 7RD DT SIT. ITT SELL RATE 
SH SELL/67C LOT LOCAL PRINCIPAL MET LOCAL COST LOCAL SEVY GN/LS MET SECTY GMILS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECTY GHILS BASE CURR GWLS MET OAS SECTY GN/LS 
6 .700 coo coo 6,242 .657 12 5 .929 .601 61 203 .652 60 109.402 91 313 055 51 

WDIR -- 13movel IdNovol 1 134831 
131 24,317,650 00 23,509 .956 25 807,693 75 907 .d93 75 

25,450 000 000 21,A27 45a IF 19 .973 .664 99 711 .699 07 742,124 51 1,453 .823 99 

587213112 T07AL 40,219 .940 00 39 110,019 39 1 1109,920 61 S 1 .109 .920 91 5 
. . . . . . . .... . . . . . . . 35 .72? .769 24 53 .776 .072 75 984,160 17 S 962.536 37 1 .946 .714 49 S 

593330116 ITALY 'REPUBLIC OF) 6PC7 SIP 2n31105101 6 coo SOMARDI 04APROI 1 136751 
WDIR ., 

376 2 .809 DID 00 2 .710,483 10 9I .S96 90 96 .596 90 
2 .700 .000 000 2 .471 .145 03 2 .323 289 42 86 .735 71 61,122 90 147 .953 61 

WDIR -- SOMAROI (14APRal 1 136751 
CIL 376 21909,0110 00 -2 710,483 IS -98,596 90 -95,596 90 

-2 .700 .000 DOD -2,471 .149 03 -2,323,209 42 -06,755 73 -61 .122 90 -147 .656 61 
WEIR . . 02MAY01 co"Vol 1 120260 

SOS 11 .820,510 00 11 .903 690 23 -a3 .160 23 -65 .110 23 
11 700,000 000 10,551,577 31 10 .186 D52 97 -74 .250 13 439P?75 17 565PS24 34 

593330116 707AL 11,670,510 00 11 .9D3,690 23 93 .180 25 s -93 .130 23 S . . . . . . . ... . . . . . .. . 10 .551,577 31 10 .186 052 97 -74 .250 93 S 439 .775 17 365 .524 34 S 

594579117 ITALY REPUBLIC Of S SPCT 01 2010111101 5 SOO 25FEIDI 21FESOI 1 09944S 
'AIR . . 

251 A .50214A0 00 4 .709,906 as 92 553 95 92 .555 95 
41700 008 000 4 395 076 62 3 .999 903 70 64 132 43 215 .999 49 393 172 92 

Weis . . 21SEPOI 22SEPOI 1 098351 
469 7 .499.746 00 7 427, 111 91 52 19B 36 32 .199 96 

7 290 .000 000 6 .6)91059 97 61741,614 32 29 .515 4S 14 000 56 43 516 01 'NIS 
29 766 23 29 .766 23 
27,100 67 7 .007 97 34 .108 64 

194579117 707AL 7 469 .746 00 7 .427 700 91 32,199 86 1 32 .199 It I 
. . . . . . . . . . . . . . . 9 .819 035 97 6 .741,614 32 29 .515 45 1 14100D 56 43,316 01 L 

12 292 206 00 12 .337 6B6 96 127 320 is S 122 320 11 S 
31PIST1115 51 it .141 .51% 52 III,?SS 10 s 290 .99b AS 407 .251 56 S 

W52C MONTHLY WILLIAM " GATES FOUNDATION PAGE 
- COMPOql7E - AS-Of DATE 31D0 nl 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 2001 10 DECEMBER 33 . 2001 

ASSET ED SECURITY DESCRIPTION MAI DATE MAI RATE FRO 07 SIL ITT SELL RATE 
SH SELL/SIC 107 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SICIV GNILS NET SICIY GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SIC7Y GM/1.5 BASE CURR GWLS NET SAS SECIY GN/LS 

17ALY TOTAL 12 959.954 Do 12,747 .425 94 J49 .399 02 1 149 .399 02 t 
11 .799 .570 23 11,765 944 65 136 .020 33 1 -100 .890 61 35 .129 72 t 

75 HIS 764 00 77 484 .SIB 95 1,249.546 03 S I,?A9 846 03 s 
70 .443,45a 32 67 .925,755 44 illic 970 69 S 1 373.592 47 2 .4114.555 14 q 

- NETHERLANDS . . 

586824117 NETHERLANDS KI "DO" 5 SPCT 35 2010107/15 S 500 27JUNDI 05JULDI 1 160025 
Weis . . 

175 1 049.6B2 00 1 055 .909 93 -6 227 95 -6 .227 93 
110201aca 000 904 075 77 942,662 33 -5,366 79 -32 .A14 77 -37,793 51 

NETHERLANDS 707AL 1 .049,612 00 1 .055,909 95 -6.227 93 S -6,227 93 % . . . . . . ... . . . . . . . . . 904 373 77 942,662 33 -5.368 79 S -32P434 77 -37,783 56 S 

-- UN17ED STATES - 

717643113 1,171. COMMUNICATIONS 12 37SPCT 2OCa/02/Dl 12 375 09AUGOI 14AUGOI 1 125176 
WHIR -- 

477 276 .225 00 435 .000 00 -153,775 IS -156,77S 00 
435,000 000 245 .494 93 4D4 963 03 -141,313 26 -19,356 19 -159 .4fis 15 

717956111 REED EiSFVJFR "PITA 5 75PC7 3 2093/07/3) 5 750 ??AUGOI 27AUGOI 1 067429 
MOIR . . 

Soo 2 014,60a 00 1 991 632 92 22,967 as 22 .967 03 
2,000 000 000 1 352,626 70 1 752,241 49 21 120 53 79 264 68 100.33S 21 

Weis . . 5DOEIDI DANOVDI 1 103692 
546 1 .017 .270 00 996 671 71 20 598 29 70,599 29 

11000,000 000 921 .697 36 B76 224 20 la .663 08 26,909 48 45 -72 1,6 

7)7956111 TOTAL 5 .031 570 Do 2 .9B8,304 63 43 S65 37 S 45 .565 37 S 
. . . . .. . . . . . . . . . . . . 2 .774 324 06 2 .629,466 29 39 .713 &1 s 106 .074 19 145,957 77 q 

99LWlPIIO UNICRED170 IIAI.IAMO RESTRITED 2049/10,05 1 000 OIJUNOI 06JUNDI 1 152672 
-- WBIR - 

649 643,290 Do 636 925 24 12 .464 76 32 464 76 
600 000 coo $43 137 37 563,706 16 10 .537 71 -30 .406 50 -19 568 79 

99MPZW]17 GENERAL M07ORS ACCEP 6PC7 160C 2006/10/16 6 000 07NOVOI ]'Novel 1 110926 
WBIS - 

565 359 .761 so 350 .963 23 8 .999 27 A 190 77 
350 .000 coo 323,339 so 319,934 66 9,009 70 -4 . 105 14 3 904 A4 

Weis " camovol 15kovol 1 .122146 
579 360,010 00 350,962 BE 9,147 19 9 .147 19 

SSO .DDD 000 320,622 75 319 934 39 S .)51 52 -7 .263 13 - BAB 39 

0 

0 

0 



WB2C MONTHLY WILLIAM H rA7ES FDUMDAIIUM Statement 28 PA 
"1* 

64 
- COMPOSITE - AS-OF DATE 31 Col 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31, 2001 

ASSET TV SECURITY OESCRJPTZON MAT DATE MA I RATE TRO OT GIL OF SELL RATE 
SH SELL/ITC L07 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GHILS NEI SEC7Y WLS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECTY GM/LS BASE CORR GN/LS NEI ohs SECTY CHILS 
Wills ., 14NMOI 19NOvol 1 132567 

537 173 .163 70 170 .418 27 2174S 43 2 .745 43 
17010DD coo 152,894 15 155,396 04 2,424 05 925 24 -2 .501 16 

WBIS . . 14NOVOI 19NOvol 1 132567 
595 S09,64S 00 502 .262 77 7 .382 23 ? .3112 23 

Son .000 000 449,991 04 450 .772 so 6 .519 14 -7 .299 98 -751 84 

WI)s ., ?DMOVoI 23MOVOI 1 132192 
623 357,74S 50 351 .934 30 5,911 70 51911 20 

359,000 000 5)5,979 79 533 994 70 5 .221 07 -3,236 go 1 .914 09 

NILS ' . 20MMOI ?3NOvol 1 IS2182 
630 205,524 00 291 .467 44 4,556 56 4 .356 56 

299,000 000 252,454 11 251 .195 74 31047 93 -2.599 59 1 .2sa 35 

99"PZWII? TOTAL 2 .11A6,149 70 2 .007,706 52 33 440 55 S 38,440 all S ------------------ 1 .315,950 90 1 .911,228 43 34,172 52 S -29.42D as 4.752 47 S 

UNITED SIAIES TOTAL 5 .997,554 70 61061 .953 69 -64,303 99 S -64,503 99 S . . . . . . . . . . . .. . . . . . . . 5 .3?9 .637 26 5 .408 .363 94 -56,617 42 S 27.B90 72 -29.7?6 71 S 
,, IWTERNAIIONAI. , 

5OD313116 BRITISH TELECOM 6 12SPCT 20OU02/15 6 125 27JULDI D3AUGOJ 1 143053 
WBIS . . 

287 309,141 00 301,496 43 7,644 57 7,644 57 
500 .000 coo 270,452 03 254.9S9 19 61657 as B,Bo~ 99 IS.492 84 

WDIS . . 170clol 240cial 1 103205 
S37 5)9.520 Do S92 335 29 17 .134 74 17.)34 74 

500 .000 000 470,910 22 424,930 go 15 551 75 30,556 06 q& .OB7 84 
WBIS . . 20MOVOI 23MOVDI 1 IS2152 

625 240 .27S DO 2S?.477 So 7 .1147 42 7 047 42 
250,000 Doe 229 .687 95 215,259 72 6,931 74 71&&6 99 14 .595 23 

Wills . . 20NMOI 73NOVOI 1 152192 
626 296,150 00 257 .344 95 2180S 35 2 .905 35 

250 .000 coo 229,777 55 229 .919 64 2 .477 52 -2 .615 91 -141 09 

300313116 TOTAL I .Sq9,086 00 31315 .653 92 3S .452 00 S 3S .432 05 S .. . . . . . . . . . . . . . . . 1 .701 .036 5s 1 .124 .998 53 31 .628 69 S 44 .409 13 7d 037 52 S 

r pf-- 1, 

I 

AS-OF CAIE 
PACE 65 

SIDECOI 

NEI SECIY GN/LS 
NET BAS SECTY GN/LS 

~921657 79 
~03111?s 98 

400 Do 
19 .974 00 

56 .863 13 
34,396 70 

-512 55 
3.042 53 

-09 97 
3,501 21 

-1 .522 40 S 
6 .553 ?A S 

9,967 16 
17 .007 65 

9 .473 59 
55 .331 07 

267 .9?5 45 
435,424 47 

277 .qD2 04 S 
49) .755 54 S 

W"C MONT HL Y WILLIAM H GAIES FOUNDATION 
- COMPOS17E - 

SUMMARY REAjj2ED GAIWIOSS REPORT 
JANUARY 1 . 2OD1 10 DECEMBER 51 . 2001 

ASSET IV SjCUR)7Y DESCR)P7IDN MAI DATE MAY RATE IRV DI 
SH SELL/BIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GM/LS 

SKARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECIV GN/LS 

446315116 VERSAIEL TELECOM 11 25PCT 2010,03139 11 250 
WNIR . . 

423 256 .000 00 740 .6S7 79 
606,480 ago 729,667 9S 633 .763 93 

446675113 To" CORP FRH 26SEP 2002,09/26 1 DOD 
WDIS . . 

669 399,600 00 400 .000 Do 
looloco too 365 .673 BI 545,699 as 

4SI172113 UNICREDIIO ITALIAN PERP 0 F 2049/10/29 1 ago 
-- WBIR -- 

650 1 .200,90% Go 1,143 .944 97 
11120 .000 Ono 1,015,163 09 950 .766 39 

465355113 SAN PAOLA IMI SPA 6 375 PET 2010/04/06 6 375 
Wills . . 

417 12411172 00 125 .754 53 
120,000 000 114,950 93 111,909 40 

Wills . . 
430 125,113 20 125 .753 07 

120 .VDD ODD 115.448 22 131 .907 01 

~65555113 70TAL 249 .995 20 251 507 60 
. .. .. . . . ... . . . . . . . 230,399 15 221 .915 ~l 
473230113 INEOS ACRYLICS FIN 10 ?SPCT 2010/OS/15 10 250 

WBIR 1. 
157 20S 500 go 195,552 54 

2DO'goo coo 199 .272 49 173 .154 54 

A70294114 FREDDIE ME FED HOME 5 25PCT I 2006/01/IS 5 250 
Wo 

I 

S - 
442 508 526 00 499 .051 41 

soolocc 000 A51 .3111 93 427,957 56 

WB)R . . 2006101/15 5 2so 
139 7,667 .920 00 7,591,991 55 

7 .500 .000 009 6 .770,389 74 6 .331 .965 27 

,7p29Qj)4 707AL 11,176,44S Do 7 $99 .942 96 
7 25) .709 67 6 .7S9,953 13 

ISAUG01 

~92.957 79 
~42.406 So 

13MROI 

-400 90 
-366 04 

alimol 

56 863 13 
45,072 09 

17SEPOI 

-1111? 53 
-612 41 

IBSEPol 
-639 07 
-S9D 44 

-1,522 40 S 
-11402 as S 

24JANCI 

91967 16 
9 .220 60 

02JAM01 

9 .A73 S9 
6,966 75 

14MOVal 
267IS26 45 
256 .567 42 

277,~I)2 04 S 
245,534 17 S 

7,986 S9 

3QJAMQI 1 0110030 

711IS9 as 

09JAMOI 1 056524 

44 .364 32 

19MOval 1 132567 

201 .95? 05 

246 .271 37 

ra 

I~ -j7 1. r 

6 

re 
S71 DT SELL RA7F 

BASE CURR GN/LS 

I&AUGQl 1 113SB6 

38 .539 di 

?DMARDl 1 092777 

20,340 04 

06JUNGI 1 162572 

-13,675 39 

24SEPOI 1 0116307 

311154 94 

25SEPOI 1 093717 

4 .131 65 



"ALLAAM M UA,tb 1`UUhUA JUN 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

ASSET SO SECUR17Y DESCRIP710M MAI DAIE MAI RATE IRD EST 
SH SELL/BIC L07 IOCAL PRINCIPAL MET LOCAL COST LOCAL SECTY GN/LS 

SHARESIPAR BASE PRINCIPAL MCI BASE COST BASE StClY GHtLS 

FAGt 66 

Siatement 29 S-OF DATE 31DECOI 

S7L EST SELL RATE 

BASE CURR GRYLS 

I 

12JUNDI 39JUNDI 1 179037 

2 .554 10 
2,166 26 -319 .179 92 

29JUN01 09JUL 0 1 1 iscall 
-30 .257 59 
25,641 78 -120 .729 S7 

-27 .703 49 S 
-23 475 52 S -4311 909 19 

25MAYIT 31MAYBI 1 16S773 

131AIS& 66 
21 .724 95 46 .806 B? 

211NOVOI OBDECOI 1 129350 
-604 841 40 
-536 040 59 -91401 66 

-571 354 74 S 
507,315 74 S 56,215 53 

SIALIGOI 05SEPOI 1 099989 

15 .379 44 
13,981 44 2 064 47 

?ISEPDI ?ISEPOI 1 091207 

00 
Go 2 151,925 47 

?IFElJOI al"Nol 1 102232 

-20 .744 34 
-18 1120 30 -264 942 21 

)ATTICS) 19FLOCI 1 056779 

560056118 NETHERLANDS KINGDOM 5 75PCI I 2009/97/]S 3 750 
WORS . . 

074 41254 990 go 4 .292,45S 90 
4 .700 .000 DOD 3 654 .315 45 3 .950 326 79 
WBIS . . 

115 1 355 455 00 11355 .710 55 
1 490 .000 000 1 149 676 27 1 .295 .049 62 

1160056111 TOTAL 5.640 445 00 5 660 .146 49 
. . . . . . . . .. . . . . . . . . 4,712 .991 70 5,245 .376 41 
566505117 ENRON CORPORATION 4 375PCI 2005/04/08 4 375 WBIR . . 

fill 2 .291 .276 Go 2 .169 .791 S4 
21310 .000 000 1 .11119 .971 7? 1,91111 .053 74 

WBIR . . 
206 300 coo 00 904.041 40 

11200 coo DOD 26SIB74 95 511 .324 20 

566598112 TOTAL 2 503 .273 an 3 .074 632 74 . . .. . . . . . . . . . . . . 2 .155,846 67 2,719,377 94 

570905112 HOUSEHOLD FINANCE CO 5 125PCT 2009/0&/24 5 125 
WEIR . . 

523 591 .dic 00 553,230 56 
620 .000 000 544 196 as 526,150 49 

510594112 GENERAL CLEC CAP CDR 3 7SPC7 2 2001109121 3 750 
WDIA -- 

540 55 .000 .000 to 55 Qualcoo to 
35,000,000 000 32 .056,947 79 29 .90S . 019 32 

S12354119 EURO I MV BANK 4 975PCI 2006/04/15 4 A75 
WDIR - 

245 5 701,664 00 1,729 40B 34 
6,720,000 000 7 900,935 56 0 184, 690 07 

50504711& U71) PAN EUROPE COM 10 875PCT 2009106101 So 975 
WISH .- 

232 719 DOD 00 742 .099 61 
790 coo DOD 702,249 03 23) .118 84 

WIIR P . 
537 725 .000 Do 259,607 73 

Sao coo Dan 705 467 45 247 797 56 

-20 .744 34 
-253,762 51 

-27 299 61 
-20 515 99 

15MAROI POMAROI 
-34 607 73 
-31 29S 76 

-22 799 61 
350 92 -21111169 a) 

1 105526 
-34 407 73 

13,034 55 -44 .330 11 
F I I -- " - ~ : I 

PACE 67 
AS-OF DATE 31DECOI 

NEI SECIY GN/LS 
NET BAS SEC7Y CN/IS 

-56 .907 34 S 
-73,199 92 S 

12,061 21 
-16.490 63 

12 .915 AS 
-1 .160 93 

25 .546 71 1 
17 .621 74 1 

-13 .330 25 
-16 .961 52 

18,520 00 
-44,172 50 

-23 .465 50 
-19,075 44 

43 .441 71 
29 .199 19 

25 .557 SS 
33 .265 41 

43 441 71 1 
29 .199 19 1 

25 .557 55 5 
35 295 41 S 

25 557 55 
23 410 72 9 054 69 

593000117 TOTAL 1 .657,760 00 i .sma 760 74 43 .441 71 1 
. . . . . . . . . . . . . . 11515 .500 24 1 .456 n4S 6A 39 792 61 1 -10 593 42 

1 .657 760 00 1 .558,760 74 25 5S7 55 S 
1,515 508 ?A 1 .456 043 64 23 .410 72 S 9 854 69 

MET SECTY GW/LS 
MET BAS SECIY GM/LS 

2 .5S4 III 
-316 .013 36 

-50,257 58 
-146 .571 55 

-27,703 42 S 
-462,384 71 5 

35 .496 66 
-16 .092 02 

-604 141 40 
-5AS .449 25 

-571,354 74 S 
-565,531 27 S 

15,379 44 
16.045 06 

40 
2 .ISI .920 47 

WfZc HURT "t Y WILL SAM H CATES Fn1JNDAII0M 
- COMPOS17E - 

SUMMARY REALIZED rAIN/LOS% REPORT 
JANUARY 1 . 2DDI 10 DELEMIER 31 20111 

ASSET ID sErmily DESCRIP71ON MAI DATE HAS RATE 7RD DT S71 07 SELL RASE 
SH SELL/11% LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SErly GN/tS 

SHARES/PAR EASE PRINCIPAL NEI BASE COST BASE STF7Y GN'tS IAqE CURR GN/LS 

5115047116 707AL 444 moo Do 501 707 34 -56,907 54 S 
IOS .716 43 4711 .916 40 -51 514 75 S -21 .535 17 

591146110 KAPPA NEHEIR M V To 625PC7 2009/07/15 To 625 09JULDI 12JULDI 1 179071 
- WITH .1 

307 767,500 00 254,636 72 12 .1191 71 
250,000 000 226 719 70 243 1110 53 is 900 50 -27 361 41 

WDIR - 02NOVOI 07NOVIE 1 1051119 
065 267 .Sot an 254 .514 57 12 915 45 

2SO .Des 000 241,956 as 243 047 75 11 .742 07 -12,905 00 

5911 .6111 TOTAL 535,000 go 509 153 29 25 R46 71 1 
. . . . . . . . . . . . . . . . . 465 606 55 496,225 31 22 642 65 L -40 264 41 

592397119 HUNTSMAN ICE CHIME 30 125PCT 2009,07/01 ]a 125 07AUGOI IDAUGOI 1 139536 
-- WBIR -- 

462 365 625 Do 176 .955 25 -13 330 25 
170,000 040 )43 .599 14 160 550 66 -11 .697 96 5 .263 56 

592769113 SLOVENIA (REPUBLIC 0 6PCT IDS 2010103124 6 000 13JUNDI IBJUNDI 1 171372 
WDIR -- 

097 611 .]go Be 592 790 00 Is 320 00 
600 .000 000 521 1695 93 565,969 73 15 639 71 -59 912 55 

592980119 N71. COMMUNICATIONS C OPC7 15NO 2009/11/15 1 008 IBJANDI 23JANOI 1 058705 
- WEIR . . 

141 699 000 Do 712 465 50 -23 465 50 
1,300 DOD 000 650,795 00 669 370 52 -22 164 34 3 . 005 90 

593000117 AIR . CHEMICALS INC 6PC7 30M ?DOS/03/30 6 000 17AUGOI 22AUGOI 1 091703 
WITH . . 

497 1,657 760 00 ] .SBB 760 74 43 441 71 
1 .600 .000 000 1,510 505 24 3 .456 043 64 39 792 61 -10 593 42 
MOIR -- 



AS-OF DATEPAGE 
49 

51DECOl 

NET SECIY GN/LS 
MET BAS SECIV GN/LS 

-SS41449 as 
-372 .IS5 26 

-2 .933 59 
-11 .166 36 

-2s .160 59 
-31,642 87 

-37,246 36 
-41,106 31 
-92 .414 95 L 
-72 .749 18 L 

-2 .553 59 S 
-11 .199 56 S 

17,053-Ag 
16,098 31 

33 929 22 
S6,220 9) 

561882 61 S 
72.519 22 S 

? .BOB go 
-619 91 

17 374 
47,454 41 

WILLIAM N GAIES FOUNDATION 

- 
COMOS17E - 

SUMMARY REALIZED GAIM/LOSS REPORT 
JANUARY 1 . 2 

00 
1 
70 

DECEMBER 
S 
1 . 

2 
gal 

MAT DAIF MAI RATE IRV OF 
I OCAL COST tDCAL SECTY GWLS 
BASE COST BASE SECIV GN/LS 

SIL D7 SELL RATE 

BASE CURR GM/LS 

ASSET ID SECURITY DESCRIPTION 
SH SELL/BIC LOT LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL MET 

596304118 PSINET INC is SOPCI 2006112101 10 Soo 
WDIR I- 

754 106,009 go 499 .449 as 
530 .000 000 96,05D 67 468 .165 93 

5911solis COLT TELECOM PLC 7 625PCI 2009/12/15 7 625 
WBIR - 

246 179,206 Do I8I .IS9 59 
200,009 ODD 162 .ADB 19 173,599 55 

WSIR -- 
486 148 200 do 173,368 59 

190 .000 goo 133 1124 56 165 .467 43 

WDIR . . 
524 122,500 00 159 .746 36 

17S .009 Goo 111 .564 75 152 .471 06 

593350113 TOTAL 270 700 00 335 .114 95 
. . . . . . . . . . . . . . . . . . 245 159 31 317 .938 49 

179 DO& 00 )911839 59 
162 .403 19 )75,589 55 

599557119 STGRA ENSO OYJ 4 37SPCT 2007106179 6 37S 
" WDIR . . 

340 613 .320 00 596,266 S4 
&Do DOD coo 5b5 .392 06 539 293 75 

" WDIR " 
550 2 .590,750 00 2,556 .920 73 

2,500,00D 000 2 305,SD7 94 2.249, ;107 03 

S99552119 TOTAL 3.204 070 00 3,153,197 32 
. . . . . . . . . . . . . . . . . 2 860,90D Do 2 .78B .530 71 

703470117 JONES LANG LASLLF 9PCI BDS ?007/06/)S 9 DOD 
WBIR , 

431 147 .000 DO 140,000 go 
140,000 000 126,691 11 129,511 02 

705210115 SOMBADIER INC 5 75PCI 0 2909102122 5 750 
WDIS . . 

402 1 016 .100 00 999,425 66 
)1000 000 000 926,000 15 978,54S 72 

15FEBUI 20FES01 

-31A .449 05 
-~5.291 51 

21FEID) 26F[801 

-2 .833 59 
-2 570 77 

14AUGOI 17AUGGI 
-25 ISO 59 
-22,727-23 

31AUGOI OSSEPOI 
-37,244 56 
-53,56c 67 

-62 .414 95 1 
-56,567 90 1 

-2 535 59 S 
-2,570 77 S 

-OMARGI 23MAROI 

17,053 46 

-E .615 59 

1 104301 

15 .442 76 655 55 

05SEPOI IOSEPOI 1 123722 
3316?9 22 
30,104 62 76,116 29 

50 882 65 S 
45 .547 so S 24,771 94 

BIJULDI DBAUGGI 1 142270 
7 000 00 
6 .128 15 -6.749 06 

15SEPOI 20SEPOI 1 091056 

17,374 54 
15 .922 62 51,631 59 

W5?C MONTHLY WILLIAM H GALES FOUNDAIIOH 
- COMPOSITE - 

SUMMARY REAL12ED GAISILOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAI RAI[ IND DI 
SH SELL/57C L07 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GHILS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SEC" GWLS 

705515117 TPSA EUROFINANCE OV & &25PCI 2006/03/0) 6 625 02AUGGI 
WDIS . . 

321 201 462 00 199,479 3B 1,982 62 
200 .000 000 177 .511 17 170,106 14 1,746 99 

706063177 CASINO GUICHARD PERR S 0 PCI 0 2DOE/05106 6 000 13NOVDI 
WDIR . . 

114 1 515.042 DO 1 .479,735 66 35,305 34 
1 .460,000 001 1 .534.978 73 I .S60,799 42 31 .107 53 

WBIR -- 13NOWDI 
316 11533,960 so IISDOID99 96 33,953 74 

11480,000 Goo 1 .351,649 03 1 .379 .430 so 29,916 56 

706D63177 TOTAL S .D49 002 DO 2 .979,747 72 69,755 Do 5 
. ... . . . ... . . . . . . . 2 .656,627 76 2 .740,219 30 61,024 09 S 

7074S6117 GERMANY FEDERAL REPO 4 25PCI S 2003/05/14 A 250 14AUGGI 
WBIR -- 

494 J .504,170 00 1 .497 .678 66 6 .491 34 
1 .500 .000 ago 1 .359,265 15 1 .270,265 40 5 .561 69 

WSIR - 14SEPOI 
55A 5 .529 .925 09 3,04 .B92 25 35,032 77 

3,500,900 000 5 .251,568 98 2 .964,255 64 S7 .270 42 
W"R . . 27SEPOI 

6~2 7 .583 .250 Go 7 499,313 53 93,936 47 
71500 .000 act 6 962 .559 78 6,352 .20A 25 96 .247 74 

WBIR - BIOCTOI 
D4& 6 066 .AOD 00 5 .991,997 27 9A ~97 76 

61000 .000 DOD 5 474,430 20 5 092 .219 40 84 915 04 

WBIR " 13NOVOI 
132 3 .046,350 00 2 996.093 60 

50 .26 
6 52 

3 020 .090 DOD 2 694,29D 25 2,541,167 21 44,292 15 

707456112 107AL 21 .750 .095 00 21 469 .960 32 260 .134 66 S 
------------- --- 19 .73) .113 36 10,210,117 98 253,557 05 S 

7aZ645110 PREEN HOLDINGS 10 625 00 2011/03/31 10 621, 09julal 
WDIR - 

304 169.800 Do 160,000 Do 81909 Do 
160 .000 000 143,066 49 142,047 96 7,458 44 

WSIR -1 oloclol 
os~ 255,590 DO 253,401 73 98 77 

250 000 000 227,961 24 227,772 46 85 78 

PACE 69 
AS-OF DALE 31DECD) 

82 .135 07 

19SEPO) 1 095600 

255 .064 92 

D3OC7DI 1 039147 

524 106 79 

05NOVD) 1 131791 

507 .275 90 

)SNOVDI 1 134831 

98 .1130 19 

to 

50,266 32 
143 .123 04 

210 .134 69 S 

rf 

W12C MONTHLY Statement 28 

1 103814 

-23,843 75 

1 102252 

-6.615 59 

1 107420 

-9,915 64 

1 099919 

-7,24S 64 

16 .161 25 

SIL OF SELL RAIE 

BASE CURR GWLS 

D9AUGDI 1 154581 

5,&65 05 

16MOVOI 1 154981 

-56 .919 22 

16MOvol 1 ISABBI 

-57 697 91 

-114 .616 13 

16AUGOI I ID7A?D 

NEI SFCIY GN/LS 
NEI SAS SECIY GN/LS 

11992 62 
7,412 03 

35,303 34 
-Z5.810 69 

33,951 74 
-ZT .781 35 

69 .255 08 S 
-%5 .592 04 S 

6 .491 34 
87 .996 75 

55 .032 77 
257,335 

93 .936 47 
6111,354 55 

94,407 79 
592 .190 72 

11267 .413 35 1 .521 .000 

12jutal 1 1791171 
- 5 .800 on 
-7 .259 91 21B 53 

OIOETOI 1 112519 
96 77 05_76, 



WILLIAM H GAIES FOUNDATION 
- Campos I It - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31, 2001 

MAI DATE MAI RATE IRD DT 
LOCAL COST LOCAL SECTY GH/LS 
BASE COST BASE SEETY GWLS 

OIDC701 

PA61 10 Statement 2SS~F DATE 310t, 
al 

ASSET To SECURITY I)ESCRIPIIM 
SH SELL/BIC LOT LOCAL PRINCIPAL MET 

SHARES/PAR BASE PRINrIPAL NET 

WBIR -- 

MET SECIY GM/LS 
MET PAS SECTY GH/LS 

-95 77 
-13 7B 

go 
no 

no 
no 

a Sao go S 
219 53 S 

CXL 032 -253 .500 go -253 401 23 -98 77 
-250 000 000 -227 161 24 -727 .712 44 -as 78 

WBIR . . glacial 
033 253 .401 25 253,401 23 00 

250 .000 000 227 .777 46 227 .712 46 00 

70BO43110 701AL 253 401 23 253,401 23 go . . . . . . . . . . . . . . . . . . 227 .772 46 227,712 46 go 00 

-74,404 55 
-52,AI2 02 

60,997 23 
39 524 97 

-755 357 34 
-155 935 91 

-149,207 12 
91 056 46 

-539,VL& 24 
-339,029 n3 S 

41 926 77 
'S 066 98 

40,621 77 
61 .924 94 

.40 .742 2. 
-2s .498 9P 

PACE 71 
AS-OF DATE 31 HE I n I 

NET S[C7V GN/LS 
NET BAS SEC7Y rN/LS 

41 .900 30 5 
99,492 92 S 

31926 52 
11 .477 go 

WB2C MONTHLY WILLIAM H GA7ES F0UMDA7InN 
- COMPOSITE - 

SUMMARY REAL12ED GAIN/tOSS REPORT 
JANUARY 1 2001 10 DECEMBER 31 . 2001 

ASSET To SErUR17Y DESCRIPTION "AT DATE MAI RATE 7RD III 57L 07 SELL RATE 
SH SELL/BIC L07 LOCAL PRTMCIPAi MET LOCAL COS? LOCAL SFC7V GH/LS 

SHARES/PAR BASE PRINCIPAL NET BA~E COST BASE StCIY GN/LS BASE CURR GNfIS 

709524115 TOTAL 3 .973.89S 00 3.932 094 To 41 .000 30 S 
3 533.671 60 3 434 .175 91 34,279 30 S 65 .213 12 

709525112 SOGERI" 6 I2sPC7 2006/04/20 & 12S 77JUL91 03AUGDI 1 143053 
WDIS . . 

796 305,091 Do 301 .164 49 3,926 52 
300 000 coo 266,909 89 255 431 09 3 .43S 12 B .041 as 

WBIS . . IIJULD) DIAUGGI 1 342210 
302 305 .47B 00 301 .162 12 4,315 55 

500 000 000 267 .450 64 25S 429 91 3 .773 34 5,222 49 

WEIS . . 31JUlol 07AUGOI 1 142270 
CXL 507 .30S .47a 00 301 .162 12 -4 .315 56 

-300 000 000 .267 430 64 255 429 81 -3,77a 34 -8 272 49 

WBIS . . 31JULD] 07AUGal 1 142270 
329 30S.475 00 501 .162 12 4 315 as 

300,000 coo 267,430 64 255 .429 81 3 .77a 34 8 .222 49 

WEIS . . 21AUGOI 2BAUG01 1 096552 
560 407,276 On 401 .532 99 5 .743 0) 

4co .000 000 571 .313 54 340 .55A 63 5 .235 90 25,521 111 

709525112 IDIAL 1 .017 845 00 1 003 859 S9 13 .995 41 S 
. . . . . . . . . . . . . . . . . . 905 653 07 351 .415 33 12,449 36 S 41,715 38 

709747112 VAMIICO GROUP 12prT DDS 2010108101 17 000 04JULDI 09JULDI I IB2662 
- WBIR -I 

?90 441,925 04 4so 000 Go 111925 00 
430 coo 000 373 595 19 404 844 96 91991 63 -41 255 40 

711950111 PHILIPS ELECTRONICS 5 75PC7 1 2000/05/16 5 750 23"Yol 30MAYDI 1 167994 
WBIS . . 

021 1 .476,585 00 11499 .591 19 -22,996 99 
1 .500,000 coo 1 .769 641 12 1,376 .604 55 -19 .773 07 37 189 56 

712041115 C17 GROUP INC 5 SPCI 16 2005/05/16 5 500 07DECO) 12DECO] 1 123028 
-- 13IR -- 

256 2,700 010 go 2 676 .369 19 25 .641 61 
2,670,000 000 2 .404,223 94 2 .266 .164 99 21 .051 67 116,997 29 

41315 R a 
12 .000 63 

-4,315 89 
-12.000 a 3 

4.315 as 
12.000 65 

5 743 01 
30 .75, 91 

13 955 41 S 
54 .234 74 S 

11,625 no 
31 .259 77 

-22 .996 B9 
-56 .963 43 

it 
23 .641 A] 

138 .038 96 

W92C MONTHLY 

SIL ITT SELL RATE 
BASE CURR OWLS 

cloclol 1 112519 

00 

160cial 1 112519 

00 

168,600 go 160 .000 00 a .800 go S 
343,091 49 142 247 96 7 .4SI 44 S -7 .739 91 

709933119 KOM KPM 7 25PC7 S 2006/04/12 7 750 04SEPOI 07SEPOI 1 127523 
WMIR . . 

529 5a4 .183 40 459 .207 95 -74 404 55 
451 .000 000 341 .353 04 393,965 06 -6S .999 39 13,377 37 

WBIR . . 05SEPOI losrpol 1 123722 
531 395 278 10 459,215 33 -60 997 23 

451 logo 000 354 .427 fil 393,952 59 -54 2al 42 14 .756 45 

WBIR -- 26SEPOI 070c7ol 1 093130 
623 964 390 go 1 .719 747 34 -255 .357 54 

11193 000 000 890,573 27 1,049 .209 25 235 .758 72 79 .922 74 

WEIR . . 26SEPOI 020clol 1 OBB130 
629 563 .500 00 712 707 12 -149 207 12 

700 000 000 520 .251 50 611,307 56 -137 .755 so 46 699 44 

7DO955319 IDIAL 2 11) usl so 2 151,017 74 539,966 74 S 
. . . . . . . . . . . . . . . . . . ? .IG6 405 42 2 445 43A ~5 -495 .755 03 S 154,756 00 

7095241IS SOGERIM SA 7PCI 20AP 2011/04/20 7 000 30JULDI 02AUGOI 1 142594 

426 1 1494 .950 go 11,53 073 73 41 926 77 
1,450 .000 000 1 508 .390 22 1 .245,313 24 36,694 31 26 .372 67 

11IR I- 30JULDI 02AUGul 1 142596 
427 1 493 645 00 3 .453 .023 25 40 621 77 

11450 .000 000 1 .307 23S 08 1 .245 315 24 35 .S52 17 76,372 A7 

WEIS . . 19SEPOI 26SEPOI 1 073249 
463 995 SDD Do 1 .026 048 24 -40 .745 24 

1 000 BOB coo 918 053 50 943ISS2 40 -37,967 IB 12.468 28 



PAGE 72 
AS-OF DATE 516ECol 

1 

NIT SfC7Y QN/LS 
NEI SAS SEClY GM/LS 

70,004 05 
-1 .176 95 

IDS .564 91 
IS9 .423 07 

-19 .651 .23 
-15 .951 30 

35 Too 00 
23 .309 19 

79,309 so 
-15.936 31 

-Al .565 72 
43,101 96 

12 .105 11 
-45,994 90 

ASSET ID SECLIR17Y DESCRIPTION 
SH S[tL/DIC LOT LOCAL PRINCIPAL NEI 

SMARES/PA B SE PRINCIPAL NEI 

HAT DATE MAT IUk7E IRD D7 S71. DT SELL RATE 
LOCAL COST I 0~1. SECTY GM/I.S 
EASE COST BASE SECTY GN/tS BASE CORR GM/LS 

220CID) 25DCIDI 

70,004 05 
62 .551 15 

230clol 260C701 

105 .964 91 
94,156 21 

3OOCTGj 02MOVOI 

-19,6SI 23 
-17,304 99 

ISNOVD) 20MOVOI 

-55 .700 00 
-31,467 77 

IVFEbOl 22FEBOI 

79,309 to 
26,962 so 

19JANDI 2&JAN01 

-61 565 71 
57 .656 27 

27MR01 SOMAR01 

12 .103 11 
10 .785 68 

25JULDI 3DJULDI 

1 12?649 

-0 .533 06 

1 IZ4354 

S6,266 36 

1 103692 

1 .1121 69 

3 334494 

6 .159 55 

1 097016 

-42,699 11 

1 067AD6 

109,757 33 

1 122146 

-59,790 55 

1 136622 

716290114 DEUIS HE FLEKOM 6 625PCI 2011/07/11 A 625 
WBIR . . 

794 ?,160 .246 00 2,090 .2AI 95 
2,130,009 001 11924,239 90 11925 .416 93 

721SCIT12 BANK OF IRELAND UK H 7 4PCT FIT 2049/12/29 1 000 
WDIR . . 

796 3,105 .755 00 21999,190 09 
21900.000 Dog 2,762,257 26 P.62j'am 19 

771740111 PREEN HOLDINGS ID 625PCI 2011105131 10 625 
WEIR ., 

040 733,7SO 00 255 .401 23 
250 .0110 Dog 211 .799 16 227,772 46 

722789114 ANTENNA TV SA 9 755PC7 8 2003107191 9 750 
WDIR -- 

145 174 .300 00 210 .000 00 
210 .000 Dog 153,636 77 176,945 96 

99JWY1113 LEHMAN ORDS HLDCS 4 75PC7 1 2004/07/12 4 750 
WBIR . . 

2AI 1,273,090 99 1,243.7111 90 
1 .300,000 000 1,171,170 71 1 .1117,115 22 

99KDMNIID FORT JAMES CORP 4 7SPCI 2 ?004/06/29 4 750 
WBIQ .. 

529 1,341,75D 00 1 403 .315 71 
11509,000 coo 1,256,548 ~7 1,213,447 41 

99%NSKIIB VODAFOM AIRIOUCN 5 75PC7 2 2006/10/27 S 750 
WDIR . . 

358 ? .934 .700 00 2 022p596 89 
2 000 .006 ODD 1,1113,222 17 1,062,217 07 

99KMII16 PJARSOM PIC 125PCI 2007/02/0) 6 125 
WEIR . . 

415 2 035 .600 00 1 970,539 93 
2 .000,000 DOG 1,790,920 92 1,73S 647 19 

99KWCUIj5 FKI PIC 6 62~PCI 2010/02/22 6 625 
WDIR . . 

167 795,750 00 891 985 91 
994.009 coo 705 .496 11 846,042 19 

WDIR -1 
302 933,442 00 1,005 .702 69 

Lo"'!", 
Dog 837 .717 68 990P910 72 

6S 060 07 65.0&0 07 
57,259 ss -1 .966 22 5S .273 63 

2DMOV 01 23NOVOI 1 132152 

-93,255 91 -95 .2ss 91 
-112 .34A AD 53 .197 29 -140 .546 Be 

20DECOI 28DECOI 
-46,472 96 -46,472 96 
-A] 707 17 -1,314 92 -43.092 09 

Wl?C MONTHLY WILLIAM H "TES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LDSS REPORT 
JANUAW 2 . 2VOI TO DECEMBER 31, 2*91 

MAT DATE MAT RATE IRD DI 
LOCAL COST L OCAL SECIY GN/LS 
BASE COST BASE SEC" GM/LS 

-25,7117 72 
-23.143 19 

ASSET ID SECLIR17Y DESCRIPTION 
SH SELL/BIC L07 LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

99KWCUIIS TOTAL 1 .752 .192 00 1 .297 .656 59 -139,706 97 L 
1,543 .213 79 1,736,952 91 -124,056 05 1 

953 .AA? 00 1 .005,702 69 -25 .787 72 S 
337,717 66 99P .910 72 -23,143 19 S 

99KZKJIID MARCONI PLC 6 375PCI 2010/DB/30 6 375 02APRO) 
WEIR -- 

407 934,200 Go 957,19S 46 -S2 .995 ~6 
I'daelooo Doe 024,244 90 914,1103 64 -46,757 91 

WEIR . . 26SEPOI 
624 43,090 00 134 274 40 -91 .184 40 

159,000 Dog 39,752 95 IIS,lD2 91 -04 .156 07 

WEIR -- 27SEPOI 
617 41,700 00 134 .275 56 -92,575 56 

139 .0co coo 55 .286 84 JIS .102 20 -94,998 22 

WBjR '. 27SEPOI 
655 41,700 00 134 .275 56 -92,S75 56 

139,000 Dog 36,2116 54 115,102 21 -84,999 22 

WEIR .. 27SEPOI 
639 198,070 00 659,7115 6A -461,715 64 

A83,090 Von 181,857 92 565,574 12 .423,924 02 

99K2MJjID TOTAL 1,250 .760 00 2 .D49,806 62 -791 046 62 S 
... . . . . . . . ... . . . . . 1 .122,459 35 1 .025,654 49 -724,664 45 S 

99LBUZ117 BARCLAYS DANK PLC ISDEC49 2049/12/15 1 Ono IDSEPOI 
WEIR .. 

S45 3,A54,42B 00 3 .590,513 40 63 .9)4 do 
3 .370 .ODD 000 3 .295,514 DS 3 .)69 .460 80 57 .462 A3 

99LBVD]15 HSBC CAPITAL FUNDING 5 03PCI 3 F049/06/31I a 050 09MY91 
MOIR - 

535 1 .632 300 00 1 .572,454 115 59,945 15 
I sea DOD coo 1 .444 013 62 1 437 203 55 52,941 99 

59 .845 15 
-46 131 92 &laic 07 

J, tc 

9 

to 

W37C MONTHLY WILLIAM H GALES FOUNTATIIOM Statement 28 
- COMPOSITE - SUMMARY REALIZED GAIIVIOSS REPORT 

JANUARY 1, 2001 70 DECEMBER a] 1 2101 

AS-OF DAIEPAGBIEDEC701 

SIL 01 SELL RATE 
MET SEC7Y GM/LS 

BASE CURR WLS NEI bAS SECIY GH/LS 
-75,7117 72 

13 .042 24 -20 .100 95 

-139,706 97 L 
-S91552 12 -1115,631, 17 1. 

-25,797 72 S 
13,042 24 -10,100 95 S 

OSAPROI 1 133401 

-52,995 46 
43 .000 23 -90,551 14 

02OCIDI 1 013130 
-9I'IB4 40 

15 .865 96 75 .N20 06 

D?Dclol 1 059147 
-92.S7S 56 

11,162 ad -76,115 56 

O?OCIo) I Ca9)47 
-92,575 56 

5,152 55 -76,515 37 

D?OCTOI 1 OB9147 
-461,715 64 

40,207 Be -3113,716 29 

-791,046 62 S 
21 .639 32 -703 225 13 S 

15SEPOI 1 117295 

63,914 At 
58 .590 32 116.D53 25 

14MAY01 1 150591 



WILLIAM IF GATES UOWDA710H 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31 . 2011 

MAI DATE MAI RATE IRD OF 
LOCAL COST LOCAL SEC7Y GN/LS 
BASE COST BASE SEC7Y GH/tS 

Statement 28AS-OF DATEPAGSElOtC9741 

ASSET IV SECURITY DESCRIPTION 
SH SEtL/BTC LOT LOCAL PRINCIPAL NET 

SIIARES/PAR BASE PRINCIPAL NET 
NEI SFC7Y GN/LS 
NEI BAS SECTY GN/LS 

291 .1112 69 
-359 45B 26 

2,311 S7 
-105 245 33 

go 
34,692 46 

17 036 43 
128,299 no 

2,750 00 
-154 03 

17 .993 41 
-925 27 

A.250 00 
1 319 95 

-15,737 50 
-1,122 79 

-10,987 50 S 
197 06 S 

I . 

99LMRIIC IEtrjUM KINGDOM ZCP IOMY 2001/05/10 0 CIO 
WBIA -- 

056 23 .000 con 00 22 .709,107 31 
23 000 000 000 20 .313,104 43 20,672 562 69 

99LFXCI]6 IEISIRA CORP LID 5 175PCI 2005/06/21 5 675 
'BIR . . 

243 1 S26 250 00 1,517.931 43 
1 .500 goo Goo 1 .305 072 64 1 .413,315 97 

99LIAA]17 DR171SH TELECOM PLC VAR 27JUL 2001/07/27 1 Goo 
'VIA -1 

317 is 000,000 00 15 .000 .000 cc 
15 Coo .coo age 15 .099 .1107 43 13.064,914 97 

99tilvill SARA LEE CORPORATION 6 325PCT 2007/07/27 6 125 
WEIR -- 

347 2 016 000 00 1 998,963 57 
2 000 .000 000 1 BAR 977 74 1 .760,687 94 

99LJUS]16 VANTICO r.RDUP SA 12PCI CIA 2010/00/0) 12 000 
WEIR -I 

265 722 750 00 220,000 00 
220 000 000 206 945 95 207 129 91 

99tNGZ117 cwr HEtiropiER CORP SEC REG 1 2007/07/15 11 750 
WEIR -- 

320 J92 Soo Do 17, 606 59 
175 000 000 J65 790 64 166 .715 91 

99LPOD]ID PFlROPLUS 144A 2010/10115 ]a Sao 
WEIR -- 

308 19 250 00 as 000 00 
as 1000 coo 75,643 87 74 321 02 

"I' . 
625 749,762 50 265 Poo 00 

265,000 000 230 593 22 231 .716 07 

99LPQDIID TOTAL 339,012 50 350 000 00 . . . . . . . . . . . . . . . 306,237 is 306 040 09 

]CMAYQI 

291 992 69 
257 .793 55 

22JUNDI 

8 311 57 
7 125 AS 

27JULO) 

00 
00 

?OMARDI 

57 .036 45 
78,015 86 

D5MAROJ 

2 .750 00 
2 554 89 

IIJULDI 

)7 993 41 
15 416 70 

09JULDI 
41250 00 
3 602 09 

26SEPOI 
15 237 50 
-14 095 03 

-10,9117 50 S 
-10 465 94 S 

-112 .366 ?6 

27JULCI I 1450S5 

34 092 46 
73MARDI 1 104301 

49,473 94 
C%NARaI 1 076365 

-2,735 92 

IIJULDI 1 1631113 

-36 .335 97 

I?JVLO] 1 1791171 

-2 292 24 

020CIDI I OBSISO 

32 .945 24 

]CIA63 00 

W52C MnMI"LY wEs ymnimim 
COMPOSITE - 

kUMMARY REALIZED GAIN/LUSS REPFIRI 
JANUARY 1 2001 70 DEFEMBER 51 ?OnI 

ASSET ID ~FrIIRIIY DESrRIPTION MAT DATE MAI RATE IND OF 
~H SELI/117r LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SEC7Y GNItS 

~HARESIPAR BASE PRINCIPAL NEI BASE COST BASE SEC7Y rm/Ls 

99LRDMIIC NORTH WEST WATER FIN 6 62SPCT 2007/11/01 4 625 n5n[col 
WEIR -- 

246 11894 .112 so I 02S 165 90 As 9Afi TO 
11750 000 coo 1 .477 904 86 1 1699 .672 44 911072 99 

99LROOIT7 ALTA LAVAL SPECIAL F 15NMIO 2010,11/15 12 125 OBAUGGI 
WEIR -- 

446 00 207 595 ?D -207 598 20 
220 000 DOD 00 178, 141 02 -1112,925 Do 

WEIR -- 05AUGO) 
CYL 446 cc -207 $90 20 207 .599 70 

-220 Doe 000 cc 171 141 02 1112 925 08 

03AUGOI 
451 207 .598 20 207 619 11 -20 91 

220 000 000 178 .141 02 178 .147 65 -1? 94 

WDIR -- 03AUGGI 
CXL 451 -2G7,59A 20 -207 619 11 20 91 

-220 .000 900 -173 .141 02 -170 147 65 17 94 

WEIR - 03AUGO) 
45S 00 ?07 .599 19 -207 591 19 

720 Dog 000 Do 178, 142 46 -193,537 52 

WEIR -- 03AUGOI 
CXL 4S5 cc 207 590 19 207 59a 19 

-270 000 000 go 178 147 46 103 537 52 

B,R .1 n3AUGO] 
456 207 .591 20 207 599 59 a) 

220 000 000 103 537 53 171,142 16 a] 

WEIR . . 03AUGOI 
CXL 456 207 593 20 207,598 19 0) 

-220,000 ADO -153 537 53 179 . 142 46 at 

WEIR - 03AUGOI 
457 207,591 19 207 619 11 20 92 

220 000 000 133,537 52 178 160 96 in 50 

WEIR . . 03AUGOI 
cxt 457 -207 598 19 -207 619 11 20 92 

-220 000 000 -105 537 52 .175 160 96 ]a 50 

WEIR -- 03AUGO] 
465 707,619 51 207 .619 11 3ft 

220 .000 COD 115,157 54 179 )AT 64 26 

S7L 07 ~ELL RATE 

BA~E r(IRR GN/LS 

IDDECOI 1 128923 

-52 996 57 

05AUGOI 1 154951 

4,784 06 

OBAUGOI 1 134881 

-4 794 06 

14ALIGUI 1 165358 

1] 31 

14AVGOI 1 165359 

-11 31 

OSAUGOI 1 131094 

S .395 06 

OSAVGOI 1 131094 

-S .395 06 

03AUGOI 1 151094 

S .395 06 

OSALIGO) 1 131094 

-5 .595 06 

14AUGO) 1 131094 

51395 06 

14AUGOI 1 131094 

-5,595 06 

(VAUGOI 1 165566 

]a 16 

4 

- 30 
9 96 

S71. 01 SELL RATE 

BASE CORR GM/LS 

JUMAYDI 1 132274 

-617 .251 59 

27JUNDI 1 196793 

PACE 75 
AS-OF DATE SIDECOI 

NEI SECIY GM/LS 
NET SAS SECTY GM/LS 

68,944 70 
-21 .823 511 

-707 .593 20 
-175 .141 02 

207,591 20 
175,141 112 

-20 91 
-9 43 

20 91 
6 63 

-207 .593 19 
-17A .142 46 

207 .S91 19 
178,142 46 

BE 
5,39S D? 

. III 
5.595 07 

-20 92 
5.376 56 

?a 92 
51376 56 

d- 



PACE 76 
AS--OF DATE 3lDfCOI 

I 

NEI SECIY ~/LS 
NEI BAS SECIY "/IS 

- so S 
9 90 S 

-2 .360 94 
-qS .112 06 

1,956 25 
16 .506 us 

-3 225 04 
-2,1135, 69 

-11,304 63 
B .60a 91 

11111,164 as 
146 .949 AT 

96 .660 20 S 
155 .638 38 S 

1,940 94 
16,990 so 

7 .?54 17 
15 .950 17 

14 .162 60 
32,650 32 

MAY DATE KAI RATE IRD DI STE ITT SELL MIE 
LOCAL COST LOCAL SECTY GN/tS 
BASE COST BASE SECIY WES BASE CURR GWLS 

ASSET ID SECURITY DESCRIP710M 
SH SELA/37C LOT LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NET 

99LROOT17 TOTAL 207 .6la 81 207.619 11 
179 .157 54 17B .147 64 

99LVKBIIS WPOINEKENBA&H IN ES 5 25PCT 1 2011101117 5 250 
WBIR . . 

429 992,700 00 995,060 94 
11000,000 000 890 .997 94 934.11D Go 

99LV7VII4 I[ RMAN BROTHERS HOLD 5 625PCI 2006/01/25 5 625 
WEIR , 

291 1 297 .140 00 1,295,453 75 
1 .30cloac coo 1,208,286 75 1,191,7110 22 

99tWAQI]3 WE COMMUNICAlIONS C 12 375PCI 2aDO/02/0) 12 375 
WEIR -- 

269 211 .775 00 215,000 00 
235,000 Duo 397,26B 47 20D,154 16 

99twor]14 BRITISH IELECO"MUN IC 6 675PCI 2011/02/iS 6 57S 
Weis . . 

414 512 .340 Go 523 .644 63 
soolcou ago 471 .634 93 462 94S 72 

WEIR . 
690 2 .107 400 00 1,994,235 17 

2 .000,000 000 1 924,117 06 1,777 .167 61 

991WOF114 TOTAL 2 614 .740 00 2,517 979 90 
--------- ---- -- 2 .395 .751 72 2 240 .)13 33 

99LXXI]IO BARCLAYS BANK PLC 5 7SPC7 0 2011/03/09 5 750 
Weis . . 

457 200 .03A go 1911,093 06 
200 .000 DOD 186,391 73 169,391 43 

WDIS " 
454 205,384 00 198,099 33 

200,000 ago 188 547 41 169,397 24 
Weis . . 

570 513,770 00 499 467 40 
500,000 coo 466 .734 37 454 .4114 05 

30 S 
26 t in Is 

05APROI IOAPROI 1 114144 

,2,340 94 
-7 .119 06 -40,993 go 

O&MARD) 99MARDI 1 075537 

11659 25 
1 .547 Be 14,963 23 

06MARDI 09MANO) 1 073557 

-5 .225 00 
- .5,004 D9 110 40 

17SEPOI 2ASEPOI 1 096307 

-13 304 43 
-10 .404 43 19,095 59 

09OCIDI 12OCY01 1 0926S7 
108 .164 as 
99,992 49 47 .956 99 

96 $40 20 S 
86 .586 Do 5 67,052 38 

19SEPOI 26SEPOI 1 073249 

3 940 94 
1 108 47 15 .181 53 

05OCIDI 120CIDI 1 090453 
7 .284 17 
6 .679 95 12 .VD 22 

I?OCIOI 190clol 1 100776 
14 .167 60 
32 .0&6 01 19 .794 31 

W52C MONTHLY WILLIAM H GAIES FOUNDATION 
- COMPOS17E - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAI DATE MAI RATE IRD DI 
SH SELL/117C L07 iDCAL PRINCIPAL NEI LOCAL COST IDEAL SECTY CN/tS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SEC" GH/LS 

99txxlllo 107AL 919,158 DO 095,900 29 23 .3117 71 S 
64IIA63 Sl 772,872 72 21,554 43 S 

99LYXSIIO HUNTSMAN ICI CHEM] 10 125PCI ?DD9/07/9) ]a 125 )?JULDI 
WEIR , 

364 9B .000 go 104 .s95 10 6 .395 10 
loolooo coo 93,598 92 97 .254 26 -5 .ASS 3~ 

99LZBJIII FRANCE TELECOM 6 7SPCI 1 2008/05/14 6 750 07MAROI 
Weis . . 

656 500 .200 00 497 695 no 2 505 00 
sat ODD 000 464,010 43 461 .656 67 2 .325 74 

WEIS . . 07MROI 
CXL 656 -500 .200 00 -497 .695 00 -2 .505 00 

-500 000 000 -464,010 43 -461 .666 67 -2,325 76 

Weis . . 07MARDI 
66A SO11,200 Do 497 695 00 21505 Do 

500 .000 coo 464,010 43 461,666 67 2 .375 76 

99LZBJIII TOTAL 500,200 Do 497,695 00 2,505 00 S 
. . . . . . . . . . . . . . . . . 464 .010 43 461 .686 67 2 325 76 S 

99L7CGII& SECURIIAS At 6 125PCI 2009/03/14 6 125 07DECOI 
WBJR . . 

255 2 .173 .778 go 2 178,404 72 -4 675 82 
21130,000 coo 1 .935,596 35 2.DD6 .662 71 -4,163 50 

9912MFI17 LEAR CORPORATION a 125PCI 7008/OA/01 B 125 09NOVDI 
WEIR ., 

097 400 .500 00 400,467 BY 32 13 
400 000 coo 361 .068 82 361,039 B5 ?a 97 

Wal 9NDVDI 
097 -400 500 DO -400 467 87 192 13 

-400 coo 000 -561 .060 B2 -561 D39 85 -25 97 

99LZMFI17 TOTAL Do 00 00 S 
. . . . . . . . . . . . . . . . . . go go 00 S 

99MCJEI]4 ROYAL BANK Of SCOTIA 6PCI IGMA ?DI3/05/10 A ODD 12JUNDI 
WEIS " 

076 996 .100 00 9B6,235 20 91264 so 
1 .000,000 coo 944,1142 02 B34,010 06 8 .366 93 

Weis " OsOFCoI 
653 542 .157 00 537 277 43 4,874 57 

520 .000 Goo 432,406 07 487,715 92 4 :337 39 

PACE 77 
AS-OF DATE 31DEEGI 

SIL D7 SELL RATE 

BASE CURR GM/LS 

47 .236 36 

17JULDI 1 172264 

-5 .290 Do 

14MAROI 1 077993 

-6.59S 10 
13,655 34 

Do go S 

14JUNDI 1 179937 

- 9 .96A so 
-2 .465 13 10 .851 96 

97DEC01- 1 1 . 3648 

'~ ;5,;309-DS 

61, 

WD2C MDNINLY WILLIAM H "YES FOUNDATION Statement 28 - COMPOSITE - 
SUMMARY REALIZED GAL WtOSS REPORT 
JANUARY 1 . 2061 70 DECEMBER 31, 2901 

r 

MET SFCTV GN/IS 
NET OAS SECTY ~/LS 

25,597 71 S 
611,599 79 S 

2 .SDS Do 
Do 2 .323 76 

I~MARDI 1 077995 
-2 505 go 

00 -2,323 76 

22MAND) 1 077993 
2 SOS no 

Do 2,325 76 

2 .505 Do S 
go 2 .323 76 S 

I2bECOI 1 123029 

-4 .67S 92 
-66,922 78 -71 .016 36 

09NOVOI 1 109206 

32 15 
00 28 97 

D9XDVO) I 1OP206 
-32 13 

00 -25 97 

to S 



RUN I MLY WILLIAM H GATES FOUNDAIJON PAGE 78 
- COMPOSITE - Statement 285-OF BRIE 31DECO 

I 
SUMMARY REALIZED GAIN/LOSS REPORT 

JANUARY 1, 2001 70 DECEMBER 31 . 2001 

0 

ASSET III SECURITY DESCRIP710H HAT DATE MET RATE 7RD D7 STL D7 SELL RATE 
SH SELL/17C L07 tDCAL PRINCIPAL NET LOCAL COST LOCAL SECIY GN/IS NET SECTY GKAS 

~HARES/PAR BASE PRINCIPAL NET BASE COST BASE SECIY GH/IS BASE CLAIR CM/LS NET BAS SECTY GNILS 
WBIS . . 04DECCI 07DECDI 1 125911 

6S9 500,803 20 495 .9AB 39 41854 111 4 .854 111 
490 .000 Goo 445 599 75 450 199 30 A 319 57 -6 .929 14 ~.609 S? 

99MCJEII4 707AL 2 .039 .055 ?0 2 .019 461 02 19 .594 19 S 19 .594 18 S 
... . . . . . . . . . . . . . . . 1,772 .93a 62 1,771,925 26 17 .023 79 S -16,110 4S 915 34 S 

99MDBJ119 INNOGY HOLDINGS PLC 6 25PC7 0 2000/05/23 6 250 09MOV01 14MOVDI 1 119194 
WEIR . . 

102 967,730 90 906 .750 97 55 999 03 5S.999 03 
900 .000 coo 360,199 39 759 .093 71 50 .055 14 51 .065 54 101 .100 go 

WBIR . . 12NOVOI 15HOVOI 1 115922 
110 1,492 022 00 11410 .466 86 61 555 14 81 .555 14 

11400 .000 coo 11337,150 S4 11110,615 54 73,089 74 53 .244 96 156.554 70 

99MDBJ119 701AL 2,454 752 00 2 317 .197 53 157,554 17 S 137.554 17 S 
.. . . . . . . . . . . . . . . . . 71197 149 91 11939 .914 55 123 124 as S 134,310 50 257 .435 35 S 

99KF70113 ANTENNA TV SIR 14" 2008/07/01 9 750 IIJUIDI 16julal 1 161103 
WEIR , 

344 216.700 09 220 .000 go 3 300 00 -3 .300 00 
220 000 000 196.632 as 195,371 96 -2 .542 13 4,103 05 1 260 92 

99MF,WSI 11 FRESENIUS MEDICAL CA 7 37S 15J ?all/06/IS 7 375 01AUGUI O6AUGoI 1 157704 
WEIR -- 

443 147 7SO 52 140 156 to -556 to -5S6 to 
150 .000 coo 129 923 92 125,241 96 -339 43 5 .021 59 4,661 94 

WEIR . . 390CIQI 190cial 1 152778 
016 296 333 04 296 524 53 9 51 1 51 

300,000 Duo 250,539 81 250 .527 52 7 19 5 04 12 23 

WEIR -- 190clol 190cial 1 187778 
CXL 016 296,333 04 296 .324 53 a 51 -5 51 

-300,000 000 .2so .539 111 -250,527 So -7 19 -5 04 -12 25 

WBIR . . 19GCIOI 190CT01 1 182778 
017 296 324 53 296,524 55 Do 00 

310 000 000 250 532 42 250 527 59 go 5 04 5 04 
WEIR . . 19OCIOI 190CTOI 1 182773 

CXL 017 296 .324 55 796,324 S5 00 no 
-300 000 ODO -250 .532 62 -250,527 59 on -5 04 -5 04 

:7 

W112C MONTHLY WILLIAM H GATES FOUNDAIIOM PACE 79 
- COMPOSITE - AS-OF DATE 31DECUI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET ID SECUR ]TV DESCRIPTION MAT DATE HAT RATE 7RD 07 STL D7 SELL RATE 
SH SELL/07C L07 LOCAL PRINCIPAL MET LOCAL COST LOCAL SECIY GN/tS NET SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECIY C~WIS BASE CORR GNILS NEI BAS SECTY GN/LS 

99MF,WSjII TOTAL 147 .ISP 00 143 156 00 -556 00 S -536 go S 
129,923 92 125 .241 96 -359 43 S 5 .021 39 4 681 94 S 

99NGRF116 IELS7RA CORPORATION 6 3?5PCI 2011/06/29 6 37S 26NWDI 29MOV01 1 134816 
- WEIR - 

189 1 .461,460 00 11430 696 04 30 .763 96 39 .763 94 
1,400 .000 000 1 297 .039 74 1 .271 S36 11 27 109 21 -10,806 So Is 302 63 

99MHFD]19 DEUTSCHE IELEKOK TNT S 87SPC7 2006107111 5 175 07SEPOI 14SEPOI 1 105583 
WBIS . . 

539 394 .312 00 404,492 13 -10 170 13 -10 .170 13 
40D 000 000 S5fip6S5 27 363,766 64 9 .195 as -2 .912 49 -12 111 37 

99MLOBI12 DEPFA DEUTSCHE PFAND 4PCT 25FE 2003/D2/2a 4 coo 2BNDVOI 03DECOI 1 125350 
WEIS . . 

642 21011,320 Do 2 963,721 06 46 095 94 46 .095 94 
2 .8110 .001 000 1 .752,575 14 1 1794 4S5 05 42 .627 615 -54.057 59 -11 .~Si %I 

WBIS . . PoNwal O5DFCOI 1 123350 
CYL 642 -7 .011,920 00 -1 963 .721 06 -40,095 94 -40,095 94 

.2 .000 000 coo -1 787 .975 14 -1 .794,435 95 -42 627 61 54,087 S9 11 459 91 

WBIS . . 25NOVOI IDDECOI 1 125350 
656 2,011 .620 00 1 964,260 89 47 559 11 47.559 11 

2 000 .000 coo 1,7112 .975 14 1 .794,913 47 42 149 25 -54,087 So -11 .938 33 

99NtOB712 707AI 2 011,820 00 1 .994 .260 19 47 .559 11 S 47 559 11 S 
---- --------- . . 1,732,975 14 1 .794 .913 47 42,149 25 S -54 .097 55 -11 936 35 S 

99M72SI18 FINDFXA 10 25PCT 2011112101 10 250 07DECOI 19DECOI 1 125025 
WEIR I- 

2S8 103 750 00 100,000 Be 3 .750 00 31750 no 
100 .000 000 92 .5114 16 611 .590 00 3 .359 39 464 97 3,604 16 

INIERMAIIONAL TOTAL 253 401 23 255,401 ?3 go 00 
. . . . . . . . . . . . . . . . . . . 227 772 46 2?71772 46 Do Do go 

77 .195 .652 00 77,036,122 18 159 .059 29 L 159,059 29 1 
69,2A5 377 54 67,639 660 33 139,534 64 L 1 442 .969 11 1 .552,552 75 t 

118,54I .S21 21 119 .757 .950 44 -1 213 310 9a S -11213.310 98 S 
10S .945 004 57 106 .127,409 69 -1 .126 385 04 S 955 573 12 -170.511 92 S 

is 

0 



WD2C MONTHLY 
AS-OF D&TEPAGE 31DECO 

NET SECTY WLS 
NEI OAS SECIY CN/LS 

on 
of 

619 .704 64 L 
15 .649 .069 07 L 

3,977,152 12 S 
31153 .1711 75 S 

WILLIAM H "ITS FOUNDATION 

- 
COMPOS17E - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY I , 

7 
001 70 DECEMBER 31 . 2001 

MAT DATE MAY RATE THU ITT 
IOCAL COST I MAL SECTY WLS 
BASE COST BASE SECTY GN/LS 

ASSET ID SECURIW DESCRIPTION 
SH SEIL/DTC J07 LOCAL PRINCIPAL NET 

SMARESfPAR BASE PRINCIPAL NEI 

EUR 707AL 253 .401 23 2S3 .401 23 cc 
227.772 44 227 .7?2 44 OR 

427,622 .934 00 A76 .741 .2SO 49 119,704 94 1 
3as,887 .930 61 372 .217.501 12 734 .744 19 L 
519,702,676 59 515 .534 156 67 3,972 .152 12 S 
462 .587,054 33 459,332.616 76 31550 .153 as S 

POUND STERLING .1 

017774113 NAIIONWIDE BLDG SOC 7 971PCI 2249/03/13 7 971 17OCT01 
WBJR . . 

724 11007 .505 00 939,425 16 66 .079 94 
9VD,DOD 000 1,462 94A 61 11359,D]9 35 90,&SS 26 

W52A -P 2049/03/13 7 971 12OC701 
223 223 .890 so 215,910 72 9,979 26 

200 .000 000 325 .099 24 300 .756 71 14lq9o 40 

01777AII3 TOTAL 223 .a9D 90 213,910 72 9 .979 2B I . . . . . . . . . . . . 325,099 24 500,734 71 14 .490 40 1 

1 .007,505 00 959,425 16 69 .079 94 S 
1 .462 .946 61 1 .359,019 35 901ass 26 S 

022152115 U K COWERS)ON LOAN 9PC7 LOAN 2011/07/12 9 000 IDUECOI 
WB2A . 

289 603 436 00 705,030 B7 -21 .594 87 
520 .000 000 995.425 15 1 .017 .197 72 -31,452 95 

024041119 OR IREASURY STOCK 6PCT SIM 2023/12/07 6 ago CSJULDI 
-- IB2A -- 

034 31054 ?Bo OR 3,072 .600 00 -17,820 00 
2 .700 .000 Coo 4 294,716 07 4 .327 .142 45 -25 053 14 

112A -- 100clol 
716 1 650 .720 cc 1 592 .755 07 66 464 93 

I .A00,000 000 21403.816 61 2124?1334 10 96 .320 96 

WD2A -- IROCTOI 
229 36D.ODD 09 342,131 94 19,B)a 06 

3DD,DDQ 000 519 .947 95 480 478 66 27,178 92 

W32A - ISOC701 
23) 359,550 Do 341 lot 94 16 .368 *A 

500,000 000 519 .295 02 460 .476 67 26,52B 99 

102A I- lswvol 

12.915.124 ED 

-346,97S 08 

-17.920 Do 
-7.573 24 -32,426 38 

150ciel 0 690056 
66 .464 93 

65,161 55 161 .AB2 sl 

2SOC701 a 692377 
lo .als 04 

12,290 57 39 .469 29 

692377 
-- is 368 DG 

-12,290 36 39 B19 5% 

PACE a] 
AS-OF MIT 51DECOI 

NEI SEC7Y GN/ts 
NET OAS SECTY C~LS 

157,096 79 
247,011 29 

242.927 75 L 
454,35A OR I 

-3A .464 q4 
-66 .610 64 

7 .517 69 
16,257 96 

at 
02 

a] 
02 

00 
02 

Do 
02 

00 
02 

-26 .646 75 S 
. . . . . . . . . . . . . . . . . . 3,945,629 73 4,01B .902 39 -37,971 26 S -12 .451 40 -50,352 66 S 

046930114 TREASURY NEW ( ONG 2052106107 4 250 04JULOI 09JULD] 0 7]OZTB 
- IVA -- 

044 7 04 , a 00 00 Too 400 09 -3,600 00 -3.600 00 
ago . Goo DOG 992,257 53 997,659 69 -5 .098 44 -255 72 -S .352 16 

W52A -- ZAAUGOI 2BAUGOI 0 697257 
197 9S2,200 00 R95,745 ED 66,456 70 66 .4sfi 20 

1,000,000 goo 1,375 .500 72 1,247,401 79 95 .999 52 52 .099 61 128 .096 93 

102A -- 13DECOI 14DECOL 0 . 691778 
257 3 755,700 00 3,555 309 82 200 390 ]a 

- 
<-200,39"s 

3 .900,900 DOC 51429,053 B3 5 055,005 71 289,674 12 84 
, 
.293 gi-ITATE -11741~vs. R 

to 

Statement 

sit III SELL RAIE 

BASE CURR GWLS 

Do 

17OCIDI 0 6RO652 

60 .079 94 
5,D72 06 103.927 26 

170C701 a 686682 
9 .979 72 

9 .972 13 24 .562 55 

9 .979 23 1 
9 872 Is 24,362 SS L 

62 .079 84 S 
5,072 DO 103,927 26 S 

19DECOI a 606577 

-21 .594 67 
9 .690 36 21 .772 59 

06JULOI 0 711286 

WB2C MONTHLY WILLIAM H CATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JAN"" 1 . 2001 10 DECEMBER 51, 2001 

ASSET ID SECUR17Y DESCRIPTION MAT DATE MAT RATE IRD D7 Sit D7 SELL RATE 
SH SELL/BIC L07 LOCAL PRINCIPAL NET LOCA I COST LOCAL SEC7-Y GN/LS 

SHARESIPAR BASE PRINCIPAL NEI BASE COST BASE SECIY GWLS BASE CURR GN/LS 

749 2,195,370 00 2,05B .273 30 157 .096 70 
1 .730 .000 000 3,167 .478 73 2 .920,467 44 226 .659 05 20.5S2 24 

024041118 707AL 7,628 4" DO 7,385,492 25 242,927 75 1 
10,9DS,257 3A 19,450 .901 32 351 634 79 1 JD2,722 23 

030426115 U K TREASURY 5 75PCI S 2009/12/07 5 750 2SMAY01 30MYDI 0 704101 
WEIR I, 

610 914 .272 S4 945,736 95 -34,464 44 
990 .000 000 1 .298,496 29 1,565 106 93 -48 .949 15 -17 .662 49 

WEIR . . 07AUG02 09AUGE) 0 7OS746 
460 823 .316 92 835 .499 23 7 .817 69 

790,100 DOD I 166,5S7 93 1,150 .299 97 11,076 99 5,351 07 

WBIR . . 27NMOI 2%HOVQI 0 707514 
239 1,063 .500 01 1,063,SDO 09 01 

11000 .000 000 1,503 .575 51 1 .505 .575 49 01 01 

Wall( . . 27MOV01 ?BNOVDI 0 707314 
CXL 259 -1 .063 .59D at -1,063,500 00 - a) 

-1 .000,000 Goo -1 .503,575 51 -1 .503 .575 49 - at 01 

IDIR I- 27NMOI 26MOVOI 0 707313 
240 1 1063 .500 Do 1 P06SP500 00 00 

1 10001000 000 1 .503 .575 51 1 .503,575 49 Do 02 

WBIR P, 27RUVOI 26NOVOI 0 707313 
CXL 240 -1 .063,500 00 -1,065,500 Do 00 

-1,000,000 coo -1 .503,575 51 -1 .503 .575 49 Do - 02 

'BIR . . 27NMR] D7DECVI V 707313 
264 1 .063,590 00 31063,500 go 00 

I locoloce ago 1 503 57S 51 I,SO3 .575 49 Go 02 

030426113 701AL 2 .lCI,Qa9 46 2 B77 75A 21 -26 .646 75 S 



WILLIAM M GATES FOUNDA71ON PAGE 82 
- COMPOS17E - RIIF DATE, SIDECOI 

SUMMARY REALIZED CAINILOSS REPORT Statement 2 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

. ..,I Mu-iHLV 

ASSET III SECURITY OISCAIPIIOK MAI BRIE MAI RATE IRD 131 sit 01 SELL RATE 
SH SEIL/17C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GRITS NET SEC7Y GN/LS 

~HARES/PAR BASE PRINCIPAL NET BASE COS] BASE SECIY GH/LS BASE CURR GH/LS NET OAS SEC7Y GN/LS 

D.11930114 107AL 5,412 .708 go 5 149,453 62 2&3 246 38 t 263,24A 53 t 
7,794,812 DO 7 .500 .127 26 310,605 00 1 116,109 12 496 .714 52 L 

066865119 U K TREASURY STOCK 5PCT SIR 2004/06/07 5 goo 19NCFVDI 20NOVOI 0 701692 
-- Wb2A - 

254 2S4 025 00 251 931 07 2 .143 is 71143 93 
250 .000 Due 356 .442 03 365,028 62 3 .02S 19 -9.611 78 -6,556 59 

DA8105115 TREASURY 9 50 SIR 7005/12/07 9 590 04APROI IIAPROI 0 696915 
WEIS . . 

741 362,300 80 653 1127 IIS a 977 15 8,977 15 
750 .Doo 000 1 .236,205 26 1,244 676 45 12 .805 12 -19 356 31 -6.473 19 

Wills . . 25MAYDI DIJUNOI 0 704101 
099 41051 Boo no 4 .051 Boo on Do Do 

3 .4110 .000 000 5 .754,572 14 5 .754 .S72 14 Do 00 Do 

WOIS ' . 2SMAY01 01JUNDI 0 704101 
CXL 049 -4 051 000 00 -4 051 .11110 00 go Do 

-3 .400 .000 000 -5 .754,S72 14 -5 754,572 14 cc cc an 

0288011173 TOTAL 00 cc Do no 
. . . . . . . . . . . . . . . . Do no cc 00 no 

862,600 go 855 822 95 B .977 15 S 5,977 15 S 
1 .231,205 26 1 .244 679 45 12,883 12 S 19 354 31 -6 .473 19 S 

088115116 TREASURY OPC7 SIR 2015/17/07 a 000 03JULDI 06JULOI a 71 120B 
-- W12A -- 

030 1 199 600 00 1 905,650 00 -4 050 00 -4 .05a 00 
11500 .0110 coo 2 .670 .&48 It 2 610 911) 21 -5 693 90 -4 565 13 -30.262 93 

Wl?A - 04JULDI 09JULDI 0 710275 
047 1 .395 Lee 92 1 396,010 00 '901 as -901 as 

1 .100 .000 DOD 1 .964 .173 07 1 .966,000 02 -1 .268 63 559 17 -1 827 75 

W02A -- 07AUGOI D9AUGOj 0 70S766 
173 777,720 00 709 999 46 17,720 54 17 .720 54 

560 coo 000 1 as) 106 63 999 966 22 25,109 24 6 .112 17 31 .220 41 

W02A -1 07AUGOI ICAUGGI 0 705766 
177 727 .720 00 709 960 76 17,759 24 17,759 24 

560 .000 000 1 1031,106 62 999 .531 so 25,163 07 6,112 17 51 .275 24 

'02, . . D?AUMOI I DAUCOI 1 705766 
CYL 177 -727 .770 00 -709 .960 76 -17,759 74 -17 .759 24 

-560 000 000 1 .031,306 62 999 931 so 25,363 07 -6,112 17 -31,275 24 

W02A IOSEPOI IPSEPOI 0 68 5~65- 1 

4- 
WILLIAM H GAIES FOUNDAIION 

- COMPOS17E - 
SUMMARY REAL12ED GAIN/LMS REPORT 

JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

WB?C MONTHLY 

IND D7 
LOCAL SEC7Y GN/LS 
BASE S(Cly GN/LS 

10 Dog a] 
14,519 65 

ISSEPOI 
A .653 53 
9 730 78 

12DIC01 
50 .491 06 
44 036 71 

59 .973 06 L 
96 .512 BS L 

03JULOI 

-5 650 00 
-5 224 S2 

04julal 
1 600 go 

-2 .252 64 

07AUGOI 
91564 62 
13 .552 11 

09OCTOI 
9,753 30 
14 2A9 09 

11 167 92 L 
17 .324 04 L 

DANOVOI 

Do 
00 

04JUL01 

-506 fil 
-713 26 

OBAUGOI 
IS 426 71 
21 502 59 

OBAUGO) 
15,426 71 

ASSET ID SECURITY DESCRIPTION MAI DATE MAI RATE 
SH SELL/117C LOT LOCAL PRINCIPAL NET LOCAL C057 

SHARES/PAR BASE PRINCIPAL MET EASE COST 

206 520,357 so 310 328 49 
245,080 522 467 .766 so 457,565 54 

W82A - . 
Zia 234 594 00 227 .940 47 

11111000 coo 343 .093 57 320 .991 59 

W52A - 
756 TIS, 050 Go 745 552 9A 

590,000 000 11120 521 20 1 .049,566 37 

alloolsills 10TAL 5,353 210 42 5 295,287 56 
----------------- 7,596 803 23 7 454 .350 55 

089160116 TREASURY I 75PCY S 2006/09/09 7 750 
W%ZA " 

032 7.142,650 00 7 140 .700 00 
6 .500 000 000 10,042,134 33 In 067,515 90 

W02A - 
051 5.517 .160 no 3,519 .560 00 

3 200 .000 000 4,952 .652 34 4 .956 314 53 

WB?A . . 
176 712 .520 00 702 .755 38 

640,000 000 1 .009 726 36 959 .610 77 

W12A - 
215 360 .192 go 350 .431 70 

52t .000 100 526 .222 60 495 .AA3 97 

DA914olia 701AL 11,733 122 00 11 .771 .254 05 
. . . . . . . . . . . . . . . . . . 16.S30 796 Is 16 .506 953 17 

01192051il TREASURY 7PcI SIR 7001/11/06 7 000 
- WDIA - 

753 1 .000 Deg at 31too too to 
3 .000 000 coo 4,37S .499 54 4 .545 971 67 

039877117 CONVERSION 9 SPCT SI 2005/04/15 9 Soo 
192A - 

045 5.624 453 39 3 .624 960 00 
31200 .000 000 5.102 165 91 5 105,031 01 

W02A -- 
183 11145 .000 no 1 129 573 29 

1 Doolooo 000 1,619 .229 
1 
7 1 590,761 98 

WB2A -- 
196 1 145,000 cc 1 .129,573 29 

-5 .150 00 
25 .579 07 

-1 600 00 
-3 .6&2 19 

9 .564 62 
19,605 59 

9.753 50 
12 .77% 65 

11 .967 92 L 
23 .342 96 L 

as 
-170 .472 13 

-506 61 
-2 .165 In 

15,426 71 
27.466 29 

Is '4'2 IS, 71 

-1 .4SI 54 

09AUGOI 0 707564 

5,663 73 

09AUGOI 0 707564 

S7L DI SELL RATE 

BASE CURR ~LS 

15,65S 59 
21S[Pol a 693761 

12 .301 20 

17D[Col 0 692401 

76,915 12 

SS'939 83 

06JULD) 0 711288 

-17 .IS4 S5 

09JULOI 0 710279 

~1 .409 55 

IDAUGO) 0 705766 

6.053 49 

120CIO1 a fill'Alld 

16 .579 S4 

6,018 92 

06NOVOI 0 665636 

-110,472 13 

09jutal 0 710278 

PACE 53 
AS-OF DATE 31DECOI 

NEI SECIY GN/LS 
MET OAS S[C7V GN/LS 

10 .009 a] 
50 255 24 

6 .653 55 
22,111 91 

30 .491 06 
70 .954 93 

S9 .923 0& L 
142,452 66 1 

A- 



W112C MONTHLY WILLIAM H GATES FOUNDATION Statement 28 
- COWOSITF - ~UMMARY REALIZED GAIN/LOSS REPORT 

JANUARY I , 
700 

1 TO DECEMBER 31 . 2001 

IRD OT 
LOCAL SECTY WLS 
BASE SECTY QWLS 

21 .802 S& 

DBAUGOI 
-15 .426 71 
-21,AD2 56 

ISAUGUI 
61299 99 
91060 a] 

04SEPOI 
16 .665 27 
24,083 Id 

04SEPOI 
-16,669 27 
-24 .093 16 

04SEPOI 
16 761 SS 
24 228 85 

37 996 64 1 
S4,577 36 1 

03JULOO 

54,267 00 
a2 .243 94 

o3juloo 
54,267 00 
82,143 94 

03JUIDD 
-54 .267 00 
B2,143 94 

04JANDI 
.159 546 09 
-238 .254 10 

13MR01 
-15 077 42 
27.471 33 

15MROI 
34 . 
" 

3 23 
50,453 47 

ASSET ID SECLM17Y DESCRIPTION MAI DATE MAI RATE 
SH SELL/17C LOT LOCAL PRINCIPAL NET LOCAL COST 

SHARES/PAR BASE PRINCIPAL NEI BASE COST 

1 .000,000 000 1,918 .229 17 1 1590 .761 as 

52A -- 
CXL Ia6 -1 .145,004 00 -1,129,573 29 

-]'DOD gap DOD -1 615,220 17 -1 .590,761 88 

W32A . . 
196 457 .920 05 451 .620 01 

qoc .ODD 000 659 .534 69 635,971 74 

WB2A -- 
ni 1 143,799 72 1 .127,131 45 

2 .800 .090 ago 11652,619 90 1 .537 .131 98 

WB2A I- 
CXL pal -1,143,799 72 -1 .127,131 45 

-11000 Cos 000 -1,652.619 90 -1 SE7 .131 98 

W92A . 
203 1 .143.900 00 1 .127 .131 45 

2 ove .ove coo 1 .652,764 79 1,587,332 98 

099977117 TOTAL 6 .371 .273 59 6,353,234 75 
. . . . . . . . . . . . . . . . . 91032,393 S6 81919 .996 61 

090715116 U A TREASuffiN S70CR 2 5PC7 IN 2009/05/20 1 000 
WDIE I- 

DES 11691,142 OR 1 .656 .1175 00 
750,000 ODD 2,559,11111 20 2,677 .108 24 

Half . . 
397 1,691 .142 00 )1634 575 go 

1501DOO DOD 7,559 .11111 20 2 .677 .108 ?A 

WBIE P- 
CXL 597 -1 691,142 on -1 656 .875 00 

-7SO .OOO coo ?IS591881 20 -2 677 .11V ?4 
WILL . . 2009/05/20 2 500 

Y 525 1 .652.925 00 11493,379 91 
750 .000 000 2 .468 146 32 2,439 014 41 

WILE ., 
729 1,635,022 50 1 .656,900 00 

756 .060 000 2 .379 390 78 2 .SvA,OA9 IV 

WBIF ., 
a]? 1 630 .500 Go 1 665 .233 23 

750 .000 600 2 .369 463 49 2 .723 .483 11 

-IS .426 71 
-27,466 29 

61299 99 
22,562 95 

16 .668 27 
45.487 92 

-16,660 27 
-65 .497 92 

16,768 55 
45,632 81 

37 .939 64 1. 
113 .A96 95 1 S9,119 59 

IIJANDI 0 660633 

54,267 DO 
-199,371 98 127 .227 04 

IDJAMAI a 660633 
54 .267 00 

199,370 99 -117,277 04 

IDJANDI a 660633 
-54.267 00 

199,370 98 127.227 04 
IDJANOI 0 669703 

-159 546 09 
206 .102 19 -30,131 91 

21MAYDI 0 683421 
-18 .577 42 

-101 .236 99 128,658 32 
20MROI a 6BB421 

34 .733 25 
-304,571 15 555,024 62, 

W112C MONTHLY WILLIAM H GA7ES FOUNDATION PACE as 
- COMPOS17E - AS-OF DATE SIDECOI 

SUMMARY REALIZED GAIN/tOSS REPORT 
JAHLIARY I , 2001 10 DECEMBER 31 . 2001 

ASSET 10 SECUR17Y DESCRIPTION KA7 DATE MAT RATE IRD D7 Sit D7 SELL RATE 
SH SELL/117C LOT IUCAI PRINCIPAL NET LOCAL COST LOCAL SECTY GH/LS NET SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI EASE COST BASE SEC7Y GWLS BASE CURE GMVLS NEI BAS SECTY GN/tS 

090715116 TOTAL 4 .612 .589 59 6 .452,367 14 -89 423 28 1 -99,423 2B L 
9 .775 .1151 79 10,346 659 16 -133 .D53 02 1 212,065 57 79 .DD7 35 L 

091263114 U 9 TREASURY LOAN 9 000 IN 2006/10/13 9 ago 06AMD) 07AUGGI 0 705343 
-- W02A -- 

174 761,311 55 750,377 07 10 .934 46 10,934 46 
620,000 000 1,079,349 41 1 056 .742 44 35 502 39 71104 61 22,606 97 

W92A - 06AUGOI 07AUGOI 0 705343 
CX1 174 -761 .511 55 -750,377 07 .10,934 43 -10,934 48 

-620,00D 099 -I'V79,349 4) -1,056,742 44 -15,502 3A -7,194 63 22 606 97 

W52A -- 07AMOI 09AUGOI 0 705766 
)75 761 .360 Go 750,336 07 11 .023 93 11 .073 93 

620 .000 000 1,078,771 15 1 .056 655 S6 15 .619 81 6 .465 79 22,055 59 

W02A ., IGAUGOI 15AUCOI 0 699912 
195 1 .237,790 00 1 .209 .756 59 77,943 41 27,943 At 

11001 .090 coo 1 .768 .365 17 1,703,642 00 39 .924 23 24,793 99 64 .723 37 

- W02A - )2b[CDI IADECOI a 692401 
279 51702 .600 go B .AD51011 51 103 .598 49 103 550 49 

3,Doo .DDD coo 5 354 .144 78 5 .D75,753 31 149 .607 66 130 .771 31 2112,5115 97 

091795114 TOTAL 5,707 .660 00 5 .565,104 17 142 .555 53 1 142.555 85 L 
...... . . . . . . . . . . . . 1,203 .291 ID 7,1136,D86 57 205,151 65 1 162 .043 00 367,194 73 L 

099979119 U K TREASURY SIOCK OPCT SIR 2021/06/07 a coo 04JULDI 09JULDI a 710278 
W92A - 

OS2 4,977 610 00 41993 150 00 -15 .540 DO -15,540 60 
3,700,000 000 7.007,974 34 7 .051 852 93 -21 .978 76 -1,999 93 -23,117S 59 

W12A , ]?DECO) 17DECOI a 69~401 
?04 S90,730 00 564,625 50 25,904 50 25 .904 so 

420 coo 000 153,161 68 795 373 to 37 .41? 57 20.376 81 57 .?88 SO 

D99979119 707AL 5.568,340 00 5,557 975 50 10 .364 SO 1 10,364 50 L 
------------------ 7,861,136 D2 71827,226 05 IS,533 81 1 111 376 13 53 .909 99 L 

099953111 U K TREASURY S70CK 7 SPCI ST 2006/12/07 7 Soo 12DECOI 17DECOI a 692401 
-- WIZA -- 

283 412 .4?6 00 -12 721 97 -245 97 2A5 97 
370 .000 000 59S .716 55 597 .604 99 -35S 24 .1 .531 36 -11806 

, 
a 

S 

6 

sit Up SELL RATE 
BASE CURR GN/LS 

5 .663 73 

09AUGOI 0 707564 

-5,663 73 

1 6AUGOI 0 695362 

13,502 94 

06SEPOI 0 692113 

41 .4DG 76 

06SEPOI a 692113 

-41 404 76 

06SEPOI 0 692113 
411QD4 76 

PACE 
AS-OF DATE 

3 TBEC :4 

MET SEC7Y GM/LS 
NEI OAS SECTY ~LS 

27 .466 29 



Statement 28kS--OF DAIE~AG31DECAI -AILI .M h 6AIES FOUNUAIIUM 
- COMPOSITE - 

SUMMARY REAL12ED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPIION MAI DATE MAI RATE TOD D7 
S" SELL/07C LOT IDEAL PRINCIPAL NET LOCAL COST LOCAL SUCTY CH/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SEVY GM/LS 

SIL III SELL RATE 

BASE CURR GN/LS 
NEI SEC7Y GN/LS 
NET BAS SEC7Y GN/LS 

4 797 56 
19 .765 55 

17,370 17 
41 609 62 

17,370 17 L 
41 .608 62 L 

4 792 56 
15.763 IS S 

20 A76 79 
19,116 14 

20 626 79 
-19,114 14 

20,626 79 
19,11 . 14 

20 626 78 S 
19 114 14 S 

-1 006 34 
-3 .777 15 

2,731 65 
959 48 

$56 45 
11 792 76 

-4.356 45 
-11 .792 76 

447778114 ING BANK 7PCI EURO 2010/10/05 7 Dog 
WDIR . . 

005 954,630 00 949 .837 44 
900 .000 Dog 11366 .643 51 1 547 .394 73 

W02A . 
252 663.241 00 650,870 83 

650 coo ODD 95&.654 00 915,045 SIT 

4477711114 107AL 661 241 00 650 .870 93 
.. . . . . . . . . . . . . . . . 956,654 00 915,045 38 

954 .650 00 949 937 44 
11366 .641 so 1,347,11114 75 

455796112 11LEWEST COMMS 9 575 C" 201010?101 9 875 
-- WIIR -- 

275 240 625 00 219 998 22 
250 .000 000 551,697 35 ses 21 

WSIR -- 
CXL 273 -240,625 00 219 .99B 22 

-250 .000 006 -351,497 35 332.583 21 

WBIR -- 
309 240 .625 00 219,998 22 

250,000 coo BSI,697 35 332 523 21 

A58796112 701AL 240,62S 00 219,993 22 . . . . . . . . . . . . . . . . . 3SI .697 55 332 593 21 

466506115 MCA INC 0 75PC7 M 2010111101 B 750 
- WBIR -- 

312 132,500 00 133 506 34 
125 .000 000 186 .830 13 190,610 23 

491339122 LA POSIE 5 625P7C 2016/12/19 5 625 
WaZA . . 

142 246,125 00 245 593 35 
250 Doc 000 351 146 64 5A2,197 16 

Wb2A . . 
141 240,250 00 243 .395 35 

250 000 Goo 353 .979 91 342 187 15 

W12A .- 
CXL 141 249,250 Go 243,393 35 

250 too coo -BSI .979 91 -54211%7 is 

30 .149 09 S 11 033 95 

IOJULDI 15JULO) 0 709170 

11096 34 
1 531 85 -2.240 30 

26JULDI 31JULCI 0 700918 

2,751 65 
3.097 25 51062 23 

27JUL01 31JULDI 0 701311 
4,656 65 
& .92s 10 4 667 66 

27JUIDI 31JULDI ' 0 701311 
4 856 65 

-fi .915 IQ 41147 46 

4- W12C MONTHLY PACE P? 
AS-DF DA7F 3]nrrql 

WILL ]AM N GAIES FOUMTW7IDN 
- CUKPOSIIE - 

SUMMARY REALIZED GAIN/LO~S REPORT 
JAWUAR~ 1 . ?DO] ID DErIMBIR 31 . 2001 

ASSET ID SECUR17V DESCRIPTION MAT DATE MAT RAIE IND 07 S7L DI SELL RAIE 
SH SELL/BIC L07 tOCAL PRINCIPAL NEI LOCAL COST LOCAL SFCTY GNIIS MET SECIY GM/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECIY GN/kS BASE CURR CN/LS MET OAS SECIV GNILS 

481339112 707AL 246 .125 00 245.593 35 2 751 65 L 2,731 65 L 
353,146 A4 342 .187 16 3,897 2S 1 5.062 23 81959 46 1. 

481750110 WAL MARI S70RES 5 75pri a 2030112119 S 750 DANOVDI 09NOVOI 0 995401 
- WB2A ., 

237 747 .484 Do 669 358 57 79 525 43 79 .32S 43 
690 1000 cap 1,090 .1170 39 940 989 44 115,735 so 54 146 65 149 694 45 

5A3636117 EUROPEAN INVESTMENT APC7 7DEC 2021,12/07 6 000 2ODECDl 27DECOI 0 691191 
-- 1152A -- 

291 721 .350 Do 746 581 05 -25 .231 99 -25 .231 OB 
630,000 coo 1,043 .64B 48 1,059,265 19 -36 .SO4 30 -9 .112 41 45 616 71 

545002TIS AUSTRIA (REPUBLIC OF 6 25PCI 1 2004/04/14 6 2so loocial 15OC701 0 690036 
WB2A . . 

217 11640 ago DO 1 .613,049 19 26 .953 91 76,953 11 
1 .600 .000 000 2,576 .497 59 2,267 .774 17 39,061 45 69 901 97 Ica 945 42 

S57096110 POLESTAR CORP ]a 5PC7 S 2008/05/30 IQ 500 09MROI 14MAHill) 0 6BI060 
-- ISIR -- 

290 160 000 go 237 016 57 -77,016 37 -77 016 37 
250,000 000 254 927 91 359 346 96 -115 .093 09 10 .33S 96 -123 419 05 

561905115 CARLION COMMUNICAIIONS PLC 2009/03/02 5 625 35KAROI 20MRDI 0 693357 
- WMIR ., 

323 ass 136 00 SD6,609 94 51,576 06 Sl 574 04 
900 .000 coo 1,237 .761 75 1,202 538 15 74 333 15 -39 .194 57 35,223 SO 

547448119 SUMAMERICA, INS7IIUMj 5 375PC1 2009/12/07 5 37S 09"ROI 16MR01 a 691060 
-- WOIR -- 

300 967,370 00 930,013 67 57 .296 13 37 266 13 
1 .000 Goo 000 1,424 Itil 1&1 1 14416%6 %1 54,147 79 20 .9514 to 75.7Q2 no 

571615119 ENTERPRISE OIL PLC 7 2SPC7 0 2009/07/09 7 250 27NMOI 50NOVal 0 707314 
- wjIR " 

197 1 062 900 00 994 610 40 68 .269 60 68 239 60 
1,000 coo coo 1 .502,727 22 1 504 a74 11 96 .547 79 -99 694 68 -2 146 09 

58762~110 mCI)DWALDS CORP 6 375PEI 2020102103 6 375 19JUN01 22JUNDI 0 71372S 
WPIR . . 

157 607 Soo 00 609 422 56 -1 922 Be -1 922 80 
600 DOD 000 851 .16B 17 811 .629 94 -2 694 IS -27 .767 62 30,461 77 

750C701 3ODCIOl 0 698519 

4 .792 56 
6 .861 03 11 .102 92 

250CIDI 5DOCTOl 0 695519 
17 .370 17 
24 167 14 16 .741 As 

17 .370 17 L 
24 .867 14 L 14 .741 45 

4 .792 56 s 
6,961 03 S 11 .902 82 

07MAROI 12MARD) 0 6841112 

20,626 78 
30 140 09 -11 033 9S 

07MAROI 12MAROI 0 654182 
-20 626 79 
.30 .143 09 11,033 95 

07MROI 14MARO) 0 664162 
20 626 78 
301145 09 -11,053 95 

20,626 73 S 



Wo2c MONTHLY WILLIAM H CATES FOUNDA71ON PAGE 89 
- COMPOSIlt - AS-OF MIE SIDECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JAMtIARY 1 . 2061 TO DECEMBER 31, 2001 

ASSET 10 SECMITV DESCRIP71ON MAI DATE MAI RATE IRD 01 S7L OF SELL RATE 
SH SELL/gIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SFCTY GN/LS NEI SECIV QN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECYY GWLS BASE CURR GM/LS NEI SAS SFC7V GN/LS 

717422112 SCOTTISH MUIUAL ASSU 7 25PCT P 2049,12/31 1 DOG 27JULGI DIAUQOI a 701311 
-- W12A -- 

147 195 960 to )93 SIB 59 441 42 441 42 
200,000 goo 253 .697 25 291,201 74 629 42 1,566 09 2,495 51 

72-0241 17 MELLON f "DING CORP 6 375PCI 2011,11/08 6 375 30OCIal OBNOVOI 0 987474 
WIJR . . 

031 914ID40 Do 899 055 DO 14 96S no 14,985 Do 
900 .0co goo 1 .329,563 01 1 .237.087 39 21 .797 19 20 .67B 43 42,475 62 

WBIR . . 300clal CONOVOI a 657474 
Cxt 031 -914,040 Do -999.155 00 -14 955 00 -14,985 00 

-900 .000 000 -1,329,563 01 -1 .297 .657 39 -21 .797 19 -20,678 43 -42,475 62 

WBIR .- BOOCIDI 50OC701 0 687474 
298 914ID49 Do 599.D55 Do )4 .9as 00 1* 995 00 

900,000 ODD 1,529 .S63 DI 1,297.037 39 21,797 19 20 .675 43 42,475 62 

W02A -- SOOCIal OBNOVOI a 667474 
256 639,82B 00 629,338 so IS 499 so 10,459 50 

630,000 000 930,494 11 900,961 19 IS .258 03 14,474 99 29,752 93 

W52A I- BOOCial DaMovol 0 697474 
CXL 236 -639 B25 00 -929 .335 50 -10,4B9 50 -10,499 50 

.630 ODD 000 -930,49~ 11 -900,961 19 -15 .255 03 -14 474 90 -29,752 93 

W12A -- 300clal 3DOCTOl a 997474 
277 930,694 11 900 .961 IS 29 .732 93 29 .732 93 

630,000 000 1 .353,759 09 1,289,BIA 29 43 .249 53 20 722 2S 63.971 91 

W12A . . 300CTDI 300clol 0 657474 
CXL 272 930,494 11 -900,961 Is -29 732 93 -29173~ 93 

-650 .000 000 -1,553 .786 09 -1,269,aI6 2R -43 249 53 -20,722 29 -65,971 al 

W12A - 3ouclol obNoval a 6a7474 
274 639,b2b 00 629 .538 so 10 48 

, 
so ID,4B9 50 

630,000 Goo 930.694 11 900,961 is 15,255 93 14 .474 90 29,73? 93 

??4024117 ?OTAL 639,828 00 629 .336 50 )01439 so 1 10,459 50 1 
. . . . . . . . . . . . . . . . . 930,694 11 900 .961 is 15 .2SE 01 L 14,474 90 29.732 95 1 

914.040 Do 199 .0SS Go 14 .9B5 04 S 14 .955 00 S 
1,329 .563 01 1,257 .087 39 21,797 19 S 20.676 43 42 .475 62 S 

-.7 4:1 E 1 REE I 

ra 

rp 

WB?C MONTHLY WILLIAM N UIES FOUNDA11014 
Statement 28 

PAGE --j 

- 
COMPOSIIE - AS-OF DATE SIDECO 

SUMMARY REALIZED GAIWLOSS REPORT 
JANIMORY 11 2001 

7 
0 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTI ON "I DATE MAI RATE IRD OF SIL 07 SELL RAIE 
SH SELL"TC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GH/LS MET SECTY WkS 

SHXRES/PAR BASE PRINCIPAL MET SASE COST BASF SECTY GN/tS BASE CMR GMVLS MET SAS SECTY GN/LS 

592554117 BANK OF SCOTLAND CAP 5 117PCT 2019/05/31 B 117 23NOVD) 2cwuvol 0 7D9571 
W02A .- 

269 565,905 00 544,064 52 74,920 As 24 .B21 40 
510 .000 goo 601 .985 14 76SI139 cl 34,9A9 42 1 .956 71 36,846 13 

WSIR . . 12DECOI 170ECOI a 692401 
271 366 .155 00 551,973 33 34 .161 17 34.161 17 

550,000 000 5S7 .704 28 529 .587 16 49 .337 26 -21,220 14 28.117 12 

592354117 70TAL 9SS .060 00 596,07B 55 S5,991 6S L 58 .981 65 L ------------------ 1,359 .fia9 42 11294,726 17 14 .326 66 1 -19 .363 43 6A .943 25 L 

70163SI17 GALA GROW HIDGS I?PCI oli 2010/06/01 12 ODD 31JULOI OSAUGOI 0 701705 
WBIR . . 

437 72,150 go 65 .466 13 3 .6A3 87 3 .655 87 
65 .0of on# JV2.a2D 99 99,213 Is 5,249 SO -] .&42 95 3 .607 83 

70220?114 M IMURCHRYSLER HURT 7 5PCT SO 2006/12/07 7 500 16MTQI 220CIDI 0 690432 
WS2A .- 

227 401,736 DO 409,375 87 -7 .639 87 -7 .639 67 
460 .000 000 5811993 29 576 343 05 -11 .062 14 16 .412 35 5,350 21 

704938117 ABBEY NATIONAL PLC 7 037PCI 2049/12/29 7 037 18JUL01 25JULDI 0 705965 
WB2A . 

117 2D7,128 OR 2061RD9 39 319 61 335 61 
200,000 080 293,396 99 291 .065 25 4W 31 I .BBO 42 2 .331 73 

Wb2A , DIAUGOI 06AUG01 0 L9779B 
155 333,035 00 352,761 67 326 33 326 S3 

320 .000 020 477,349 47 46a 663 70 467 dd 81012 06 9 .479 72 

W12A ., 100clal 150clol 0 690036 
222 188 .550 Do 196 972 04 1,677 96 1 .677 96 

130 .000 Doe 273,24& 61 266 460 92 2 431 70 4,353 99 61735 49 

70493BI12 107AL 722,766 00 726 443 10 2 322 90 1 2.322 90 L . . . . . . . ... .. . . . . 11045 .992 01 1 .026,394 87 3 .3SO 67 L 14,246 47 17,597-14 L 
705453)71 AES CDRP I 375PC7 2D]J/93/D) a 37S 09JULD) 12JUL 01 0 71077B 

WBIR .- 
315 77 .200 Do 80,000 go -2,800 00 2 000 00 

Boloco 000 105 .499 03 IIS,975 96 -3,942 12 -31344 as -7 .296 15 



Statement 28"" DA TEI-KDEC6i - CUMFOii7E,--- -
SUMMARY REALIZED GAIMItOSS REPORT 

JANUARY 1 . 2001 70 DECEMBER 31, 2091 

ASSET 30 SECURITY DESCRIPTION MAI DATE MA7 RATE IRD DT 
SH ~ELL/07C L07 LOCAL PRINCIPAL SET LOCAL COST LOCAL SEVY rN/LS 

SHARES/PAR BASE PRINCIPAL HIT BASE COST BASE SEClY G%fts 

Sit 07 SELL RATE 

SASE CORR GM/Ls 
MET SECTY GM/LS 
NEI %As SECIY Chits 

42 .751 03 
62 .498 IS 

7.338 10 
-12.205 99 

-5 .569 71 
-43 .636 93 

-22 .159 96 
-3,008 46 

4,172 S3 
21 .646 71 

4,712 53 
22,436 79 

B .585 06 L 
44 .083 SO I 

99JVRN117 SCOTTISH - SOWN ENE 5 B75PCT 2922/09/22 5 815 
W12A . . 

265 513 S70 00 470 .818 92 
510 .000 000 725,365 99 662,867 24 

99jwmllc TRANSCO 5 375PCTN 2009/12/07 5 375 
WBIR . . 

461 945 .10a 00 937,761 90 
1 goo 1000 coo 1 .339,112 40 1 3SI .319 36 

9992"115 ItAILIRACK PLC 5 175PCT 2009/12/07 5 675 
WBIR . . 

&as ft*9 .565 40 893.154 11 
9s] .000 Goo 1 .254,777 04 1 .295.AI3 97 

999FXXIII OAA PLC 6 375PCT 2029/09/04 6 375 
W02A ., 

212 SOO .776 00 530,935 96 
510 .000 000 744,491 77 747,590 23 

1914NN 119 c%% PLC 6 75PCI 2 20191)0/2% 6 750 
W32A - 

204 2BS 910 00 ?AI .637 47 
300,000 000 418,168 75 394 .522 07 

WB2A -- 
206 2a6,350 00 281 637 47 

300 .00D coo 410 951 26 396 .522 07 

99KNW119 70TAL 572 160 00 563,774 94 
. . . . . . . . . . . . . . . . . . 937 127 64 793 044 14 

99%QSWll3 JUXFER HOLDINGS PLC 30 12SPC7 2009/65/01 10 125 
WBIR -, 

?92 115,050 00 167 .247 79 
180 .000 000 260 209 47 252 .775 04 

WDIR -- 
793 171,000 00 167,555 07 

180 .950 000 245 Sao OR 253 .245 94 

99koeW113 TOTAL 171,000 00 16715sa 02 
. . . . . . . .. . . . . . . . 243 .882 35 253 .245 94 

22MOVOI 27NOVOI 

42 .751 05 
601331 60 

07AUGOI IDAUGOI 

7 358 ]a 
10 .397 56 

24MAYOI 30MAYRI 

-5 .5as 71 
5,062 06 

02KTDI asocial 

-22 159 96 
-32 .426 66 

OTSEPOI 12stpul 
4 .172 53 
4 .104 as 

07SEPOI 12SEPOI 
4,712 55 
6 994 91 

9 025 Od L 
12 999 74 L 

05JULO) lojutol 

18 .602 21 
26 044 94 

240clol 290001 
31441 9a 
4 .909 13 

3 .441 96 L 
4,909 13 L 

0 709015 

2.117 15 

0 705766 

22,603 32 

a 708943 

-3t .574 97 

0 633597 

29,419 20 

6 6554st 

15's4i as 

a 683450 

15,541 so 

$) .CBS 76 

0 714235 

18 .602 21 
.15 614 51 7 .430 43 

0 701139 
3.441 98 

.14,266 19 -9.357 06 

3 441 98 L 
-14 266 19 -9.35? 06 L 

A W12C M0141 HL Y WILLIAM N GATES r111INVATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/tOqS REPORT 
JANUARY 1 . 2001 70 DECEMBER 51, 2001 

ASSET ID SECUR17Y DESCRIPTION MAT DATE MAT RATE IRD DT 
SH SELL/01C LOT LOCAL PRINCIPAL MET L OCAL COST LOCAL SICIY CN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY 9N/LS 

185,ASD 00 167,247 79 19,602 21 S 
290,703 47 252 .778 04 26 044 94 S 

99LFIDIIB ROLLS ROYCE PLC 7 375PCI 2016/06/14 7 375 07SEPOI 
Wb2A -- 

29S 179,695 go 177 .204 36 2 490 64 
165,000 goo 262 397 23 249 .481 05 31629 43 

WB?A . 07SEPOI 
209 179 553 10 177,204 36 2 349 64 

165 .000 000 262 .704 10 249,491 as 3 436 30 

99LFKDIlS TOTAL 359,231 00 554,408 72 4,929 21 L 
. . . . . . . . . . . . . . 525 .601 33 495 .992 10 7 .06S 75 L 

99LMMSIIS GENERAL MOTORS ACCEP 7PCI 07DE 2005/12/07 7 000 IDAUGOI 
W02A . . 

192 693 711 00 662 .767 45 10 .950 57 
670 .000 coo 990 560 16 967,133 76 15 636 32 

99L%KVI13 GALA GROW HOLDINGS 12PCI OIJ 2030106101 12 coo v9MAYOI 
WBIR " 

526 ou 210,936 66 -210 936 66 
700,000 Goo US 305 .515 04 -501 ass go 

WSIR . . 09MAY01 
CXL S2S so 210.33d 66 210 B36 66 

-20DIDDO coo 00 305.515 54 301 A55 Do 

99LXKYII5 TOTAL Do 00 Do S 
. . . . . . . . . . . . . . . . . . 00 go Do s 

99MBFPIIS UNITED DISCU17S FIN 10 75PCI 2011/04/15 10 750 O?NOVaI 
WBIR . . 

066 75 950 00 70 coo Do 5 950 Be 
70 000 000 )]1 031 83 LOS 569 93 B .698 19 

99MEXDI]6 P . 0 PRINCESS CRUIS 7 J2PC7 2 2012106125 7 125 23NWGI 
Welk -, 

IS) 156,259 fie 1501436 51 -22,226 91 
160 .000 Goo 223 091 50 255,334 91 -31 333 27 

WB2A -- 23NOVOI 
260 79,129 so 90,353 22 ZI 225 42 

90,000 coo 111 549 24 12B .021 54 -15 921 65 

AS-OF DATE 
PACE 91 

31DEfOl 

STL DI SELL RATE 

BASE CURR GWLS 

-13 .614 51 

17SEPOI 0 663460 

9 .786 Is 

12SEPOI 0 653450 

9 786 IS 

19 573 50 

15AUGOI 6 700329 

7 .795 08 

09MAyal a 991470 

-3 660 54 

c9hAvol a 49a47t 

5,660 84 

NET SEC7Y GM/LS 
NEI BAS SECTY GN/LS 

19.902 21 S 
71431 43 a 

2 .480 64 
13 419 to 

2 .340 64 
13 .223 05 

4 .829 28 1 
26,639 23 L 

10 .950 57 
23 .421 40 

-210,936 66 
-305,51S 94 

210 536 66 
30SIS15 94 

00 s 
no S 

51950 OR 
10 .469 90 

-22,226 91 
-52 .786 31 

-11 .225 42 
-16.472 50 

no 

D7NOVOI 0 613995 

453 04 

26NOvel 0 709571 

-650 65 

1 .771 01 

28MOvel 0 709371 



WB?C MONTHLY WILLIAM H QATES FOUTMDAIIUM Statement 28 PAGE . 92 
- COMPOSITE - AS-OF DATE SIDECOI 

SUMMARY REALIZED rAIN/ LOSS REPORT 
JANUJkRY 1 . 2091 10 DECEMBER 31, 2001 

ASSET 10 SECURITY DESCRIPTION "I DATE MAI RATE IRD DI sit III SELL RATE 
SH SELUBIC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECIY GWLS NEI SECTY G"ILS 

SMRES/PAR USE PRINCIPAL NET BASE COST BASE SECTY Gk/LS BASE CLAIR GN/LS NET BAS SECIV GN/LS 

99MEXDII& TOTAL 79,129 90 90,353 22 -11,223 42 1 -11,223 42 L 
111,549 24 125 .021 S4 -15 .821 45 L -650 65 -16 .472 30 L 
15B.259 60 180,416 51 -22 .729 91 S -22,226 .91 S 
223,095 so 255,584 51 -31 .353 27 S -1 453 04 -32,786 51 5 

GBP 701AL go go as 00 --------- 00 00 00 go .00 

69 .969,594 19 63 978 .515 55 941 .242 94 L 941,242 94 1 
IOD .QS2,161 57 93 655 .230 31 1 .352 .640 37 L 691 .075 76 2,043 .716 .63 L 
11,910 320 46 11 .303.710 72 106,909 74 S 106.609 74 s 
17,048 521 35 17,042,200 91 IS4 .553 31 S -148 .232 87 6.329 44 S 

G:111 DRACMA 

':/CS/19 go DIJANGI 342 76S957 408916117 GREECECREP OF) dPCT @10) 201 9 111A.1 ;' 
-- WBIR - 

036 341 Do 293 93 47 07 47 07 
330 94 79 13 02 is 

WBIR . . 09JAM01 ]?JAMBI 362 500072 
077 594 315 900 00 399 505,023 00 4 819 .677 go 4 .910 .677 00 

1 .100,900 DOD 1 .937,767 79 1 .041 .592 22 )3 .27) 33 32.9D* J9 46 .175 57 

405919117 701AI 394 316,241 00 399.5D5 .516 93 4 .51D .924 07 S 4,910 .924 07 S 
.. . . . . . . . . . . . . . . . . 1,097,769 73 1 .041 .595 01 15,271 51 5 32,904 21 46 .175 72 S 
561367116 GR EECE(REP OF) 6 3PCl OD 2009/01/29 6 500 OIJANGI DIJANDI 561 goggle 

WBIR . . 
635 361 00 303 67 57 33 57 33 
ago 1 00 66 Is 02 14 

WBIR -- 04JANDI DEJANDI 360 620159 
041 00 690 IA4 .549 16 -690 .1" .549 16 -&90 .144.549 16 

?10001000 000 go 1,956,051 29 -1 .913,771 40 -42 .279 59 -1,956 .051 29 
WITH -I 04JANCI OBJANCI 360 620159 

CXL 943 Do -49D ]",5~ )A 990 .104,549 U 490,244 .s4p Id 
-2 .000,000 000 Do -1 .956,051 29 1,915,771 40 42,279 69 1195& .DSI 29 

WBIR -- D4JAMOJ 86JAN01 6844 184554 
049 726 .987 .900 00 690.IA4 549 16 36,745,350 04 39,743 .350 84 

2,009,000 000 132,112 59 1 .957,155 01 5 .366 55 -1 .850,409 17 -1,945 .040 62 

2 

WB2C MONTHLY WILLIAM N GATES FOMIA77M PAGE ps 
- COMPOS17E - AS-OF DATE 31DECO) 

SUMMARY REALIZED GAIN/IOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET 11) SECURITY DESCRIPTION MAT DATE MAT RATE TITO DI $It DT SELL RATE 
IN SELL/17C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GN/LS NEI SEC7Y GN/LS 

SHARES/PAR BASE PRINCIPAL HE] BASE COST BASE SECTY GM/LS BASE CURR GWLS NEI BAS !ECTY GM/LS 

5&1367116 TOTAL 726 alS 261 DO 690 .144 957 93 36 .743 LOD 17 S 39.743,40a 17 S 
112 .113 39 ) .957,153 97 5 .366 71 S -1 IBSO .409 19 -1 .845,040 4S S 

567349318 GREECE (REP OF) 7 6PCI ho 2002101172 7 600 OIJANOI OIJANDI 361 729595 
- WbIA ., 

204 293 00 248 46 44 54 Aq SA 
720 91 71 12 - 02 10 

593655116 GREECUREP OF) 5 95PCI 5 2005/03/24 5 950 OIJAM91 OIJAM01 364 0776&9 
WBJR . . 

034 375 00 324 as 50 92 50 92 
920 1 as 55 14 04 is 

GRD TOTAL 293 00 243 46 44 54 L 44 54 L 
. . . . . . . . . a] 71 1? L - 02 10 L 

1,121,204 677 80 1,079 LSD 493 84 41 .SS4 .383 16 S 41 .554 .583 16 S 
1,199,553 15 2,999 .747 73 18,640 36 s -11517 .504 94 -1 .791,564 58 S 

HUNGARIAN FORINT 

703594114 HUNGARY GOVI 9 5PCI 12 20 :3'/06/12 9 500 20SFPD :' 25SEPOI 279 590015 
WBIR . . 

56a 70B.023,36D 00 713 715,062 25 -5 699 .702 25 -S .689,702 25 
710,002 .DDD 000 2.529,645 51 2 431,255 53 -20,328 35 113.721 33 99.392 93 

99MKURII4 HUNGARY GOVERNMENT 5 5PCI 24 2003/11/24 a sea 20SEPOI ?5SEPOI 279 290015 
-- WBIR -- 

578 695,512 .450 00 701,653 .147 SB -6 .140 .697 58 -6 .IAG .697 51 
710 .090,600 000 2 434,949 13 2,526 056 56 21 .939 68 -19 .169 07 -41 .107 75 

HUF TOTAL 1 .403.535,830 00 I .A15,366,299 B3 -11 B501399 13 S -11,930,399 83 S 
. . . . . . . . . 5.DIA .597 64 4,9&7 .312 41 -42,265 03 5 99 .555 26 S.7,265 23 S 

J:PANESI YEN ..DEC." 

, :105123 a 25 a 15DECOD 111 294998 597437115 TOYOTA MOIOR CREDIT 0 625PCI 20, 
Weis . . 

CXL 405 -99,720 .DDD 00 -99,75B .379 00 58,379 00 ".579 00 
-100,000,00a 000 B95,997 14 -929,941 77 344 94 33,499 79 "1844 65 

WBIS . . OBDECOD 15DECOO 111 ?94997 
696 99 720 .000 00 99,759 379 00 -30 .379 00 -3B,379 00 

100 099 .000 000 a95,997 14 929,941 77 -344 14 -As .499 79 -33,844 63 

s 

s 

s 



W92C MONTHLY WILLIAM N GA7ES FDM09710N PAGE 94 
- COMPOSITE - Statement 28S--GF DATE 51D]Er~l 

SUMMARY REAL12ED GAIN/LOSS REPORT 
JANUARY 1, 2001 70 DECEMBER 31 . 2001 

MAT DATE MY RATE IRD DY STE DT SELL RATE 
LOCAL COST LOCAL SECIY GM/LS 
BASE COST BASE SEC7Y GN/JS BASE CORR GIVLS 

ASSET ID SJCUR17Y DESCRIPTION 
SH SEtL/37c L07 LOCAL PRINCIPAL MET 

SHARES/PAR BASE PRINCIPAL MET WHEET, 
SECTY GM/tS 
AS SECIY GN/LS 

go S 
on S 

24,177 &15 00 
-204 .229 31 

20.797,50? 00 
-50 .229 01 

47 .117 SIB 00 
-613 371 99 

-47,117 SIB on 
613 371 96 

47 .117 .516 00 
-413,371 91 

47 .117 .519 no S 
-613,371 94 S 

39,143 124 00 
-1 712 722 53 

19,573 00 
1012114 92 

10,S73 00 
-10,294 92 

597437115 707AL 00 00 
00 go 

620171111 JAPAN GUNI of 2 4FC1 20 707VO3120 2 450 

543 525,160,000 00 500,992,385 00 
500 .000 .000 coo 4 .451 .260 93 4 .655 490 31 

624734112 JAPAN (GMT OF) 2 PPC7 DO 2020106122 2 200 
Hal, . . 

009 535 393 290 00 512,595 478 00 
514,000,000 coo 41314,5112 BD 41344,1111 111 

625735118 JAPAN GUVT OF I ]PET DO 2005/06/20 1 ]Do 
. . '01, . . 

064 2,615 804 460 00 2 566,606.962 00 
2 .536 QcQ .DOG 000 21,142,990 79 21,756 262 72 
. . '01, . . 

CXL 064 -2,613 804 410 00 -7 566,636.967 Do 
-2,536 000 .000 ODD .21,142,590 76 21,756 262 72 

'51M " 
196 2 613,804 410 00 2 566 .636 962 00 

2 .554 .000 .000 000 21,142,890 76 21 .756 .262 72 

675755119 TOTAL 2 .613 104 .460 00 2 546 6116 .967 to 
. . . . . . . . . . . . . . . . . . 21,147 290 76 21 756,262 72 

647555118 JAPAN 3PCI 20SE 2005/09/20 3 Ono 
Holm . . 

542 21550 .135,000 Do 2 .A90 .971,176 00 
2,300,000,000 000 21 445 277 71 23 .158 000 24 

99IRvull? WESTLAND UIULEHI MVP FRM SGAUG 7002/tsflo I too 
WBIS " 

CXL 406 so 922 Soo 00 -30 911 .927 00 
-31 000 000 000 -277 .A42 67 -?go 127 59 
wals " 

698 30 922,500 00 30 911 .927 00 
31 .000 000 coo 277,942 67 238 127 59 

L - 

W92C MDNYHLY WILLIAM H "YES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/IOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET To SFCIIRIIY DESCRIPTION MAI DATE MAY RATE 7RD 07 STL DT SELL RATE 
SH SELL/BIC L07 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SEC7Y GM/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECIY GN/LS BASE CURD GWLS 

99LRYUI 19 TOTAL go go go S 
00 00 Do S Do 

JPT 107AL &.202 .472,760 90 A 1171 236 .701 go 131,736 .059 00 S 
. . . . . . . . 51 354 D12 20 53,914 .565 09 11006 069 66 S -3 646 .622 54 

NORWEGIAN KRONE 

$40761119 NOWAY (KINGDO" OF) 5 SPCT is 20119,05"s S Soo 2%JUW0l OAJULOI 
WlIS . . 

176 14 652 452 86 15,009 .676 32 -357,223 44 
15,670 .000 000 1 5?A 643 05 3,7AD 154 64 -35,491 23 

WBIS . . 02JULGI OSJULOI 
lea A 595 256 00 a 925 454 32 -528 .195 32 

7 120 000 000 701 .415 52 786 156 52 -54 .914 34 

WBIS . . 03jutal 06JULDI 
195 3,142 900 00 4,035 471 76 -197 571 76 

4 .150 .000 000 410,942 21 458 228 68 -20,S93 05 
WBIS . . 03JULDI OGJULGI 

CYL 195 5 .842 900 00 4 035 .471 76 192 .571 76 
-4 .150,000 000 -410,949 21 -451,279 68 20 .593 05 
WBIS . . DSJULDI 06JULDI 

694 3,842 900 60 4 055 .471 75 -192 .571 75 
4,1511 .00D 000 410,943 21 A53,228 68 -20,593 05 
WBIR -, 24SEPOI 28SEPOI 

606 19 .971,000 00 20 167 .259 63 196 1299 65 
21 000 000 000 2 .234 6110 99 2 .350 .145 04 22 457 49 

WDIR . . 190C701 240cial 
789 10 .164 000 00 10,016 769 90 77,250 ID 

10,500 coo 000 1 .143,500 03 1,175,327 54 8 .685 77 

WlIR -- SIOCT01 05NOV01 
036 10,279 500 00 10 .080,158 57 191,341 16 

to 554 too 000 1 .1511 .03% 95 1 .175 475 96 21 499 73 

SA0783119 701AL 40 .414 500 00 40 342 219 35 7? ?al AS I 
. . . . . . . . . . . . . . - 4 .583,419 95 4 700,949 34 7 .731 01 1 

-196,269 63 
-AS 264 95 

77 .23C 10 
-31 .1127 51 

191 .341 111 
-24 437 as 

72 .211 65 1. 
-117,529 39 L 

4 
.125 260 40 

go S 
00 S Go 

1230901. 19JAM41 117 920555 

24 .177,615 00 
204,929 61 -409,159 06 

IAMAYal 21MAY01 123 625691 

2D .797 .102 00 
168 .23? 04 .198 .461 05 

16MYCI 25MY01 123 62S691 

47 .117,511 00 
381 130 47 994,502 43 

16MVDI 25MAY01 173 625691 
-47 .117 519 Do 

-351,130 47 994,502 43 

16MAYDI 25MY01 123 625691 
47 117 .51D 00 

351 .130 47 994 .S02 43 

47 117 .519 40 S 
581 .130 47 S -994 502 AS 

12JANDI IB-ANOl 317 960053 

39 143 .124 00 
331 777 47 -2 .044,500 06 

USDECOU 1513tcall 111 29459% 

-10,573 00 
95 00 10 .379 92 

ORDECOG 15DECOO 111 294999 
10 .573 Do 

95 00 -12,379 92 

9 260500 

122,519 76 

9 400100 

-49.626 64 

9 351300 

-26 657 42 

9 551300 

26 .657 42 

9 351299 

-26 .607 42 

B 740499 

42,907 36 

A 888500 

-40,516 28 

5 899701 

-41,936 76 

PAGE 95 
AS-DF DATE SIDE1.111 

NEI SFCIY GH/ts 
MET BAS S(C7Y "/IS 

Do S 
an S 

131,736,059 00 5 
-2 560 552 Go S 

357,223 44 
-143,311 59 

-323,392 32 
-54,541 00 

-192 571 76 
-47,290 47 

192,S71 76 
47 210 47 

-192.S71 75 
47,289 47 

41 X 



ASSET 10 SECURIT"Y DESCRIPTION Ml DATE MAT RATE IRD DI STL DI SELL RATE 
S9 S111111C LOT IOCAl PRINCIPAL MIT I DCAl COST LOCAL SICTY CNILS NEI SECTY GM/LS ph 

SMARES/PAR USE PRINCIPAL NEI BASE COST BASE SECTY GWLS BASE CURR GHILS NEI US SECTY GN/LS 

2S 0,608 as 25 .966,607 59 -977,993 51 S -377,993 sl S 
2 :29,1,406 To 2 9U.S39 34 -93 .999 22 S -199 .133 94 -293,133 04 S 

NOT IDTAL 40,414 .500 Do 40,542 218 3S 72 .211 65 L 72,251 65 L . . . . . . . . . 4.S83 .419 95 4 .700,949 34 7,731 01 L -125.260 40 -117,529 59 L 

25 .090,608 so 25 965,602 39 -577 .993 51 S -177 .995 51 5 
2 .691 .406 78 2 .984,539 84 -93,999 22 S -199 .IS3 54 -293 .133 06 S 

NEW 
ZEALAND DOLLAR 

601694115 NEW ZEALAND GOV7 7PCI DDS 20::/07/IS 7 Dec 08MARDI 13MR01 2 37410 
- WlIR -I 

2ag 2,494,33d 90 2 .406 .229 25 88,217 6S 811 .217 65 
7 .530 .000 009 1 .050,614 72 946,150 53 37 .IS7 27 67 .306 92 10~1464 19 
'MIR . . 09AUGOI 14AUGGI 2 364346 

474 4 .D46,869 93 4 .185,069 11 -133 .199 Is -138,199 ]a 
3,920,000 000 1 .711,623 39 1,707 540 87 -55 .451 33 67,553 55 9 .002 52 

dcI694IIS TOTAL & .541,20A 35 6 .591,1116 36 -49,931 53 S -49,931 53 S .... . . . . . . . . . . . ... 2,762,238 11 2 645 .691 40 -21,294 06 S 154,940 77 113 .546 71 S 

SIS404115 NEW ZEALANO(GOVERNME 5 SPCT 15 2003/04/15 5 500 29MR01 02APROI 2 44319A 
'MIR . . 

us 2,456.530 90 2 462,131 48 -5,300 5B -5 .3DO 59 
2,470,000 000 1 005,530 77 1 037,047 3B -2 .169 55 -29 .297 08 -31 .466 61 

6150saII9 NEW ZEALAND GMT 6PCT BITS 2011/11/15 6 000 95JAWOI IIJAN01 2 219510 
11IR -- 

066 2 .529 .777 53 2 .?41 .157 66 83 .619 87 611619 67 
71330 000 000 1 .049 .681 03 881 .375 Do 39,927 67 125.378 56 168,306 03 
'BIR . . 13MR JAMAROI 2 403846 

329 2,337 .507 19 2 .309,1169 20 27,657 99 27 .637 .99 
2 .350,000 000 972 .403 06 955,310 49 11 .497 40 -22 .AD4 85 -10 .907 43 

WBIR -1 0 9AUG 0 1 14AUGGI 2 364~6 
472 3 .772,71D 27 3,924,957 44 -152,177 17 -152,177 17 

3 93aloon Doe 1,595,697 19 1 59A .994 88 -64,363 33 &3116S 64 -1,197 69 

615350119 107AL 5 .440.064 99 8,475,934 30 -35,919 31 S -35,919 31 S ----------- 3,617.791 29 3,461,580 37 -12 .936 26 S 169,139 17 156,200 91 S 

WILLIAM H GAIES FOUNDAI]ON PACE 97 
- rOMPOSIYE - AS-OF DATE 31 DECOI 

SUMMARY REALIZED GAIN/ LOSS REPORT 
JANUARY 1 . 2051 10 DECEMBER 31 . 2001 

MAT DATE MAT RATE 7RD D7 sit ITT SELL RATE 
LOCAL COST LOCAL SECTY GN/IS MET SECIY GN/LS 
BASE COST BASE SECTY GM/IS BASE CURR GWLS NEI BAS SECTY GMJLS 

wo2c MONTHLY 

ASSET ID SECURITY DFSCRIPI]ON 
SH SELUBIC 101 LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

663054117 NEW ZEALAND MPCI LN I 2804/D4/15 5 ago 
WBIR . . 

235 2.292 .574 40 7,306,549 6B 
21170,000 000 975 .9AS 97 1,D39 .460 IQ 

WBIR I- 
364 2.3011&88 16 21509,016 ad 

2,170,000 1100 942,080 94 971 .196 98 

66BUS4117 TOTAL 4.594 .262 56 4 .615.865 74 
. . . ...... . . . . . . . . . 1 .919,029 21 2,016,657 D9 

663535110 MEN ZEALAND (GMT OF 4 SPCT 15 2016/02/15 4 500 
- WBIR -- 

577 2 .154 .993 21 2,198,127 54 
11990 .000 000 911 .748 92 922,553 55 

NZD TOTAL 74,167,353 49 24,345 297 72 
. . . . . . . . . 10,215,375 19 10,080,515 06 

POLISH ZL M 

445714111 POLAND (GOVT OF) 8 SPCI III) 2DG5/06/12 9 Soo 
'MIR . . 

476 5,220,1100 an SIBB0,30B 91 
6 .890 1000 goo 1,453,564 74 11429 .661 IQ 

WBIR -P 
597 458 .700 00 477 .759 21 

550 .000 000 114.761 08 116.065 01 
W,IS 

214 941 .953 Do 997.357 76 
159,990 000 224.007 84 2A3 .59O 02 

IR . . 
294 9 .699 62S 00 10 .242,209 11 

JI,750 000 000 7.306 .6bil 46 2 .490,646 6B 

445714111 TOTAL 16.921 .079 00 17,597,414 99 
. . . . I . . . . . . . . . . . . 4.099,022 12 4,279,762 51 

?a 

W12C MONTHLY PACE 
COMPOSITE - Statement 28 AS-OF 13AIE BIDEC9016 

SUMMARY REALIZED GAIWLOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

re 

ISFEB01 20FENDI 2 349072 

-14,275 P3 -14,275 78 
-61076 99 -57 .454 14 -63,511 is 

29MROI 02APRO] 2 443196 
-7,527 90 -7.327 90 
-2,999 31 53 -29 .116 14 

-21 603 Is S -21 .603 is S 
-9,076 30 S -53 .550 97 -92,627 27 S 

21MYOI 24MYOI 2 341646 

-63,134 43 -63,134 63 
-2&1961 45 16 .171 74 -10,739 91 

-175,939 Z3 S -175 .939 23 S 
-72,439 60 S 207,303 63 154,863 83 S 

I . 

12APROl 19APROI 4 OD4500 

-59,308 91 -59,303 91 
-14,510 57 31 .71A 21 25,905 64 

23KAYOI ?5MAYQI 3 997000 
-19,059 21 -19 .059 21 
-4 .765 35 3 .464 45 -1 .303 93 

06JUL01 13JULOI 4 ?05000 
-55,304 76 -55 .394 76 
-15 .171 17 -6,211 61 19 .552 ]a 

06JULDI IDJULGI 4 205000 
-542,594 11 -542.594 11 
.129 033 08 -54,925 14 -la3 .953 22 

-676,556 99 S 676,536 99 S 
-161,795 20 S -16 .957 49 -190,740 69 S 



PA61 96 
Statement 28As-oF DATE 

~ 5 
1 
VE'O I WILLIAM N CATES FOUNDATION 

- COMPOSITE - 
SUMMARY REALIZED GAIN/LOSS REPORT 

JAHkJARY 1 . 7001 70 DECEMSER 31 . 2001 

IRD DI 
LOCAL SECIY GN/LS 
BASE SICly GRITS 

22FEBOI 

31101 is 
74& 82 

22F[501 
-3,101 IS 

-746 82 

22FENDI 
3 .101 14 

746 61 

22FFIDJ 
-3 .101 14 

-746 IT 

22FEBOI 
31101 14 

746 81 

12JLJNUI 
-389 357 60 
~90 S46 do 

-396 256 46 S 
97 799 79 S 

17JANDI 

723 .540 57 
An 867 51 

19 PANO) 
131 .139 76 
32 .079 37 

06julal 
46 252 11 
10,999 31 

06JULDI 
-46 .40B 15 
-11 .036 42 

06JULO) 
46 408 is 
11 .056 42 

A 

5RSIIII14 POLAND (GOVI OF) 4PC7 IDS 2009/11/24 A coo 
WEIR . . 

250 4,221,562 SO 4 .216,461 3s 
5 700 ODD 000 1 .016 631 54 1 .033 .273 01 

WBIR . . 
Col. 2so -4 .271 562 So -4,21b 461 15 

-5 700 .000 000 -1 .016 631 S4 1 .033 .275 01 

WEIR -, 
370 4 .221,562 50 41215 .461 36 

5,700 DOD 000 1 .016 633 54 1 033 .278 91 
WeIR . . 

CX1. 370 -4.221 562 50 4 710,461 39 
-S 7DO 000 000 .1 .016,651 54 1 D53,278 01 

WEIR . . 
444 4.221 .562 50 4,219,461 36 

$1700 coo DOD 1 .016 .631 54 1 033,278 01 

WEIR . . 
094 4 .927 ADD 00 5 016,757 60 

6 BOD .ODO ago 1 171 197 17 1 ?S21250 3s 

5A5134134 107AL 51948 962 50 9,235 219 96 . . . . . . . . . 2 187 828 71 2 216 179 36 

591615112 POLANP GOV7 OF a 5OPCI 0 2005/02/12 a 500 
Nato . . 

123 9 .159 200 00 a 97S 659 43 
10 700 000 000 2 224 454 59 2 055 079 69 
WEIR . . 

136 4 554 150 00 1 402 510 24 
5 Soo coo 000 11104 947 Do 1 021 .092 SB 
Weis ' . 

2D9 935 .576 50 991 .623 61 
1,129 .000 000 227,445 as 243 709 52 
WEIS . . 

211 1 .009 140 Do 545 is 
1 .210 000 non 239 gas 74 259 .949 71 

Weis . . 
Cxl . 211 .1 009,140 no 1 055, "0 15 

-1 210 000 DOD -239 .99S 74 -259 949 71 

31101 is 
-16.646 AT 

-3 .101 IS 
16 .646 47 

3 .101 14 
-IA .646 47 

-5 .101 14 
16.646 47 

3 .101 14 
-16 646 41 

-339 .357 60 
81 .653 is 

-386 256 46 S 
9S.299 65 S 

-17,395 29 

26FES01 4 152500 

17,393 29 

26FESDI 4 152500 

-17 .393 28 

2AFEBUI 4 IS2500 

17 3VS 78 

29MARSI 4 152500 

-17 395 21 

ISJUNOI 5 951000 

16 .a93 42 

-499 96 

22JANDI 4 117500 

loo .SIS S9 

?AJANDI 4 ID3SDD 

51 774 55 

13JULDI 4 205000 

-10 266 13 

ISJULDI 4 205800 

-a .927 55 

Isjul.01 4 205000 

2,927 5S 

293 540 57 
169.377 90 

131,659 76 
93 654 42 

-4s .252 It 
-21 265 4. 

-44 409 15 
-19 9&3 91 

46 .408 15 
19 .963 97 

PAGE 9 
AS-01' MIT 31DECQ9~9 I I 

V107C MONT HL Y WILL JAM H CALLS FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/tOSS REPORT 
JANIKRY 1 . 2001 10 DECEMBER 31 . 2001 

AS~El TO SECURITY DISCRIP'll ON MAI DATE MAI RATE IRD Oil 
SH SELUOTC 107 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SFC7Y GMILS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SEC7V rN/LS 

"is . . 06JULOI 
695 1 009 140 Do 1 .055 548 15 -49 408 15 

1 2111 .000 000 239,915 74 259.949 71 -11,036 42 

591615112 IDIAI IS .637,966 50 is 315,346 43 522 .520 07 5 
. . . . . . . . . . . . . . . 5 791 .95S 71 3 579 .R50 30 71, 906 AS E 

705065131 POLAMD(GUVT) I 5PC7 80 2006102112 a son 19JUN01 
WBIR . . 

186 91906 000 00 10 377 B05 an 471 205 55 
12 coo non ago 2 490 944 73 2 533,133 00 -119 544 19 

IBIS . . 06JULD] 
210 3,404 141 50 3 622 770 32 -218 62B 92 

41t591200 coo 929 .544 IA 999 399 51 -St .992 So 

WEIS . 13 HJL 0 1 
245 3,461 671 50 3 .669 117 59 200,446 on 

4 .2n7 .ooo coo 315 512 79 925.422 06 -47,130 51 

'Its . . 26JULD] 
279 1,073 014 00 1 936 530 32 .65 516 32 

?,??a non coo A46,668 2A 409 .965 79 -15 624 05 

WEIS . . 02AUGO] 
316 2 959 .320 no 3 071 360 03 -112 040 85 

31523,000 000 691 .639 99 770.784 19 .26 IRS 72 

Weis . . 22AUGUI 
365 719,250 00 759,741 31 .40 491 31 

375 000 000 169,541 3n 101 , 157 30 -9 401 30 

WE'S . . 14~tptl 
411 996,230 Do 921 059 41 -25,659 41 

1 060,000 DOD 212 one no 228,354 63 6 469 64 

Weis . . JIS[po 
459 669,217 50 692,915 37 -15 .702 97 

795 .000 000 159,236 19 169, 157 30 3 124n 06 

Weis . . 21SEPOI 
474 680.160 to 671 711 21 1 44B 71 

750 000 can 143 .166 do 161 142 04 347 56 

Weis - 21SEPO 
CXL 474 690,160 00 -679 .711 71 -1 AAR 79 

-710 .009 000 163,166 60 -168 .142 04 -3A7 56 

wl's . . 21SEPO 
697 6AD 160 00 679 .711 72 1 443 75 

SIL OIL SELL RATE 

fAsE rURR GN/LS 

ISJULGI 4 204999 
-9,927 55 

NEI SEVY GN/IS 
NEI OAS SUIT GM/LS 

-46 .405 is 
-19.963 97 

322 .520 IT s 
212 .007 91 S 111 .996 46 

?IJUNOI 3 9BOODO 

74 355 92 

13JULOI 4 205000 

-37 .%60 17 

19JULDI A 253000 

92 709 26 

02AUGOI 4 193300 

26 .673 48 

D9AUGOJ 4 275700 

S21958 47 

29AUGUI 4 267500 

10 158 20 

?ISEPOl 4 227582 

-10 205 19 

25SEPOI 4 229200 

-7,661 05 

?6SEPQI 4 163500 

-5,323 00 

?RSEPDI A 16fisco 

5,323 00 

?BSEPOI 4 16aso 0 

-700 446 05 
-199,139 77 

-65,516 32 
-42,297 53 

-112 040 55 
-79 .144 19 

-40 .491 31 
-19 .646 50 

-25 .959 41 
-16 .554 53 

-15,702 97 
-10,921 11 

11442 79 
-4,975 44 

-1 445 79 
4,975 44 

A,AB Ti 

A 

ASSET ITT SECUR17Y DESCRIPTION MAI DATE MAI RATE 
SH SELL/OTC L07 LOCAL PRINCIPAL NET LOCAL COST 

S"ARES/PAR BASE PRINCIPAL NET BASE COST 

SIT. D7 ~ELI RATE 

BASE CURR GM/LS 

26TFBOI 4 152500 

NET SECTY GN/LS 
NEI OAS SECIY Gotis 

-471 605 Be 
-44.16B 21 

-213,929 82 
-19 .%SS AS 



PACE 100 
AS-OF DATE BIDECOI 

I 

NEI SIXTY GH/Ls 
NEI RAS SEC7Y GN/LS 

-4.975 44 

-1 .14d .B42 74 S 
~17,221 09 S 

95.290 67 
46,455 60 

31?.527 22 
106 .726 Is 

2251?47 al 
74 .093 So 

631,664 90 S 
227 .273 05 S 

46 .010 56 
19 .473 U 

-279,476 36 
-29,709 20 

-56482 33 
-140,576 01 

-1 .545 .599 05 S 
-AC7,795 69 S 

750 .341 79 
-75 .729 97 

PAGE 101 
AS-OF DATE SIVECOI 

NEI SECTY GH/LS 
NET RAS SEC" GN/LS 

322.370 77 
126,139 83 

531 .495 76 
-170,180 73 

653,566 53 S 
-44 .040 90 S 

1 .404,2DI 32 S 
-1)9.770 37 S 

123,797 204 .000 08 
-161 .917 05 

14 927 .000 .000 00 
lq .927 02 

-14 .927 .000 000 00 
-14,927 02 

21 .712 .000 .000 00 
21,717 05 

21 .712 .090 .080 09 S 
21 .712 03 S 

145 .499 .200 .000 an S 
-140,205 05 S 

ASSET 10 SECURITY DESCRIPTION NAT DAIE MAT RATE IND 131 STL UT SELL DATE 
SH SELL/17C L07 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GWLS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST USE SECTY GHILS BASE CURD GN/LS 

700,000 000 14311&6 60 169 142 04 347 55 -.S .322 99 

705095111 TOTAL 24 .575 .999 50 25,722,942 24 -11146 .942 74 S 
5 .9s4,52s so 6 .371,549 59 -277 .927 so S -139,293 59 

714321119 POLAND (GOV7 OF) I SPCI 12 2006/05/12 9 Sao 21SEPOI 27SFPDI 4 163500 
WBIR ' . 

S91 5 .600,555 00 5,506,644 33 93 .090 47 
6,450,000 000 1,343,537 25 1 .297,083 65 22,523 as 23.929 75 

WBIR - 07NOVOI 09MOval 4 069700 
osa 3 .?67 .a4g 00 2 .9ss 312 79 312 527 22 

31450 .000 Goo 502,96a 2a 696 .242 10 76,793 As 29.932 50 

WBIR - 15NOVOI 21NOVOI 4 113500 
159 2,797 .500 00 2 .572,252 99 225 .?47 91 

31000 .000 ago 600 .077 79 60S .994 49 54 .757 99 19,335 31 

71432JJY9 TOIAt 11,665,175 RD 11,034,210 To 631 .6&4 90 S 
------------------ 2,826 .513 32 2 599,310 24 IS4,075 52 S 73.197 56 

7245S6113 POLAND (GOV7 OF) OPC7 IDS 20DVO5121 0 Ole 51OC701 USNOVOI 4 019000 
WBIR - 

055 3,074 .925 00 2,978,014 14 46,010 36 
3 .650,000 000 739 .551 24 720 .077 ~l 31 .2S2 35 B .221 41 

991WMHIID INIERNA7 BANK FOR RE DAFEDII 2011182103 10 625 )BJUNDI 21JUNDI 3 966000 
WBIR -- 

)So 51914 400 on 4,193,a76 36 279 .479 36 
41200 .010 Doe 95619a9 41 11016,695 &1 70 .465 07 40,755 57 

99MEEPIIO REPUBLIC OF POLAND ZCP 21APR 2003/04/21 0 910 IIJULOI 13JULOI A A02500 
WBIR -- 

317 4 .914 .9GO 00 4,971 .702 33 -56 .1112 33 
6 .350 .000 000 1,116 303 42 1 .256.966 A5 -12 .92D 46 -127 .657 SS 

PLM 707AL 89 .503 .106 50 91,048,7D5 55 -1 .545 599 05 S 
. . . . . . . . . 21 .702,521 93 22,112,320 92 -376,644 70 5 -31,154 19 

S7ATENS 
SWEDISH KRONA 

544795110 DOSlADSFIM 5 5PC7 No 20. /10/15 5 500 12JAND :" 17JANDI 9 339000 
WDIR - 

110 25 555,750 00 24,805,405 n 750 .341 79 
25,000 .000 Dog 2 .736,454 65 2 .512 .184 62 20 .344 98 156.074 95 

-Lr 

wo2c MONTHLY 

MAI DATE MAI IUAIE 1 RD DI SIL III SELL RATE 
LOCAL COST LOCAL SECIY GWLS 
BASE COST BASE StC7Y GWLS BASE C MR ~LS 

ASSET ID SECURITY DESCRIPTION 
Sh SELUNIC L07 LOCAL PRINCIPAL MET 

SHARES/PAR BASE PRINCIPAL NEI 

26JANDI 9 53sloo 

92 .339 62 
27SEPOI 10 912200 

-200,559 la 

-108,228 Sfi 

-264,303 51 

23MY01 99999 000060 

-285,704 44 

05JUNCI 99999 000000 

ol 

05JUNal 99999 000000 
. III 

95jumal 99999 000090 

a] 

a] 

-295,704 39 

59A656113 SPINTAD AV 5 7SPCT I 2005/D6/IS 5 750 25JANDI 
Wl]R . . 

150 20,536,000 00 20 .213.629 23 522 370 77 
210,090.098 000 2.IS3 .249 34 2,027.609 SI 33 Dog 21 

WBIR - 21SEPOI 
590 28 .641 .766 00 20.310,264 24 331 495 76 

75,000,000 ago 21624,746 61 2,794,927 34 30,376 45 

594656113 107AL 49,177,760 Do 48 .523,595 47 653,066 53 S 
. . . . .. . . . . . . . . . . . . 41773,495 95 4 .822.536 95 64 .137 66 S 

SIR 707AI 74 .733 .510 no 73,329.301 68 1 404 .2as 32 S 
. . . . . .. . . 7 .5)41950 60 7.634.7?1 47 144,532 64 S 

IURXISH LIM 

99KUZRII9 TURKEY IDEAS BILL OPCI 25M ?001/05/23 0 010 25MV01 
WBIR -- 

641 740,000,000 .000 00 616 .212 .800,000 08 123,707 .200,000 00 
401400 .000 .Doo ODD 740 000 74 901 .917 62 123 .797 52 

99MCSZI17 REPUBLIC OF lURKFY ZCP IDOCT ?001/10/10 a 010 29MAY01 
wals . . 

059 437 .382,000 000 00 422 .455 000 000 00 14 .927 .000 Goo Do 
50,000 000,000 000 437 .512 44 422,455 42 14 .927 01 

WBIS . . 29MYDI 
CXL P39 -437,382 000 000 00 -422 .455,CDQ .DDD 00 -14 .927 .000 .DDO 00 

-50,009,000,000 001 -437,382 A4 -422,455 42 -14,927 111 

'lls . . 05JUNDI 
165 636 192,000 .000 00 614 490 .000,000 00 21 .712 .000,000 00 

'go 

636,1 :2 64 1) 21,712 D2 

99MCSZIJ7 T07AL 616,112,000 .0 a Do 001000 no 21,712 .000 000 DO S 
. . . . . . . . . . . . . . . . . . 656 .192 64 614,490 61 21 .712 02 S 

7RL TOTAL 1576,192,000,000 00 1230 .692,800 .000 00 105 .499,200,000 00 S 
. . . . . . . . 1,376,393 38 1 .516.399 45 I~S,499 34 S 

US DOLLAR I . 

re 
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SUMMARY REALIZED GAIN/LOSS REPORT 
JAHMRY 1 . 7001 70 DECEMBER 31 . 2901 

WILLIAM H GAIES FOUNDAIJON 
- COMPOSITE - 

SUMMARY REALIZED GAIN/ LOSS REPORT 
JANUARY 1 . Wool 70 DECEMBER 31 . 2001 

rf" ELI 



I 

WILLIAM N GAIES FOMDAIJON PAGE 192 
- COMPOSITE - DATE 31DE1.1 

SUMMARY REALIZED GAINILOSS REPORT Statement 28"" 
JANLIARY 1 . 2001 TO DECEMBER 31, 2001 

ASSET ID SECMITY DESCRIPTION MAI DATE MAI RATE TRD DI SIT. DI SELL RATE 
SH SELL/11C toy LOCAL PRINCIPAL NET LOCAL COST LOCAL SFCIY GN/LS NEI SEC7Y GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECIY GN/LS BASE CURR GNILS NET BAS SECTY GHILS 

gains" H9 AESOP FDG 11 LLC SER 2009 2006111120 1 000 20NM 00 20MOV00 1 attend 
WBIE . . 

CX1. -2 00010DO 00 -2,000 .610 43 610 43 00 610 43 
-21000.000 000 

WBIE -, I)SOC7111 990CTO] 1 000000 
023 1 .992,500 Do 2.000 .525 39 611323 39 go -8 .023 59 

21000 age goo 
WBIE . . 03DC701 090clol 1 cocooll 

CXL 023 -1 .992 .500 00 -2,000 .523 59 61023 39 00 81023 39 
-2,000 000 000 
NOTE . . 03OCT01 IQOCTOI 1 000000 

051 1 .997,500 00 21000,523 39 -3,023 39 00 -0 .023 39 
21000 .000 000 

OOIOSRAH9 TOTAL 
. .. . . . . . . . . . . ... . . -7 .500 00 -117 04 -7 .412 96 L go -7 412 94 L 

00104UAS AES CORP SR N? 2010/09/15 9 375 02OC701 72OCIBI 1 Boston 
W92L - 

056 169 .000 00 1711,255 09 9 258 09 Do -9 .258 09 
200 Ono 000 

W12L -I 07OCT01 asocTol 1 000000 
as? 161 .909 on 17& .241 91 -19 .241 91 at -14 .241 91 

200 .000 ago 
00104UAG TOTAL 
------ I . . . . . . . . . . . 337,000 00 356,500 go -19,500 00 1 00 -19 .500 00 1 

00105HEP? AEC MIG IN 7R 2000 4 AS 2031/01/25 1 goo 25APROI 25&PROI I ogoaoo 
WBIE . . 

ago 69,447 28 69,41, 74 32 S4 00 32 54 
69 .447 280 

WDIE . . 25JUNDI 25JUNDI 1 000000 
24S 123 .965 90 123 .930 92 57 95 On 57 90 

123 985 900 

WOK . . 05MTOI 09OC701 1 000080 
022 5.227 598 50 5.22B .731 92 833 42 cc -633 42 

51231 .167 950 
WSIE . . 03OCT01 090clol 1 002000 

CXL 022 -5 227,899 50 -5 .226,731 92 B33 47 00 833 42 
-5 .231 167 980 

- -1 
, 

I 
I- - 

W12C MONTHLY WILLIAM H GATES FOUNDA 71ON PAGE In3 
- COMPOSITE - AS-DT DATE 51DECUI 

SUMMARY REAL12CD GAIN/LOSS REPORT 
JAHLIARY 1 2001 10 DECEMBER 31 2001 

ASSET 10 SEEM17Y DESCRIPTION MAT DATE MAI RATE 7RD OF STL 07 SELL RATE 
SH SELUBIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GN/LS NEI SECTY Gli/I.S 

SHARESIPAR EASE PRINCIPAL NET BASE COST BASE SEC" GWLS BASE CLIRR GN/LS SET BAS SECTY GRILS 

WIIE . . 03OCTOI 090clal 1 000000 
322 51227.598 so 5 .221,731 94 -033 44 so -933 44 

5,231,165 000 

00105HEP7 701AL 
. . . . . . . . . . . . . . . . . . 5 421 .334 65 5.422 .077 60 -742 92 L 00 -742 92 L 

00184AAC9 AOL TIME WARNER INC DEE 2031/04/15 7 925 28NOVal 05DECO) I engage 
W12L -- 

441 418 .207 20 495 .231 62 -7,624 62 no -7.624 62 
460 .005 eta 

001957AW9 A7.7 CORP NI 2029/03/15 6 SOD 14DECOI 19DECOI 1 000000 
WB2L -- 

5&3 734 267 &0 231,508 55 -4 241 25 00 -4,241 25 
210 .000 000 

001957AX? AT-7 CORP PIT 2002/09/15 6 500 31jutol OSAUGOI 1 000000 
'ply . . 

073 7 .179,450 00 6 979,239 70 200,241 30 go 200 241 so 
7,000 .000 000 

001957AY5 AT - I CORP USD SR HI 2006/11/15 6 500 16NOval 21NOVOl 1 000009 
-- W6?F - 

151 270 .731 70 269,959 so 772 20 00 772 20 
270 .900 goo 

001957AZ? AT . I CORP LIST) SO NT 2011111115 7 300 21DFCOl 27DECOI I Bounce 
-- With -1 

619 1 .209~956 It 1 .192,541 At 27 .414 69 on 27,414 69 
1 .1115 .000 goo 

90195?BA& AT . I CORP USO SR NT 2031/11/15 a 000 07DECOI 12DECol 1 000000 
W,2t . . 

499 461,756 20 464,954 62 -3,195 42 00 -31191 42 
470,000 000 

00207VAE6 ASAT FIN LLC CID SR NT 2006111101 12 500 16NOval 21MOval 1 000000 
WOIJ . . 

163 225,062 So 302 .639 49 -77,576 99 00 -77,576 99 
325 000 Ono 

woIj . . 16NOVOI 21NOvel I DOOODO 
CXt. 163 -225 062 50 -302 .439 49 77,57& 99 00 77,S?6 99 

375 000 coo - 

WOIJ 16movol 21NOV01, 1 .000000 
165 225,062 50 302 639 49 .77 576 99 00 -77.576 99 

525,606 001 

a 

I 



W92C MONTHLY WILLIAM N GATES FOUNDAIIGM Statement 28 PACE 104 
- COMPOSITE - AS-OF DATE SIDECOI 

SUMMARY REALIZED GAIWLOSS REPORT 
JAMUIARY 1 . 2001 70 DECEMBER 31 . 2001 

NET 
SAECSYTEGHT/YLS 

rN/LS 

77 .576 99 

-240 .536 71 

-483.026 S3 

493,028 53 

-463 .028 53 

-1,490 .955 56 

-3,030 .792 93 

-5.245 .516 55 L 

-1,569 04 

1 .568 04 

00 1 

5.950,000 Boo 

Q0207YAE& TOTAL I ------------ ---- 4.691 .300 00 91926,616 Ss -5 .24S .314 55 1 cc 

00209"A4 A7 AND 7 WIRELESS SV SR MY 144 2006/@3/01 7 350 02OCT01 QsOCIcl 1 000000 
- WB21. I- 

065 1,062,650 00 11064,216 04 -1 .566 04 00 
1 .900.000 000 

- W321 ' . 02OCIGI 050clol 1 cocoon 
CXL 065 -1,962 .650 cc -1 .064 .712 04 11560 04 00 

-1,000 .002 000 

00209MA4 707AL 
----------------- on 00 00 L so 

S 

AS-OF DATEPAGIEDE CIBSI 

MET SECTY GN/LS 
NET BAS SECTY G;H/LS 

-11640 Do 

39 .546 47 

320,790 09 

63 .904 fie 

424 .291 24 1 

1 .077 24 

-1 .077 24 

1 .071 24 

-1 .077 24 

11077 20 

W02C MONTHLY WILLIAM M rATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JAHLIARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET In SECURITY DFSCRIPTI ON MAY OA7E MAY RATE You D? S71. D7 SELL RATE 
SH SELUBIC 101 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GWLS 

SHARES/PAR BASE PRINCIPAL NET BASE COSY BASE SECTY QN/LS BASE CURR GM/LS 

00209AADS AT . I WIRELESS SVCS SR MY 200 V03/01 7 350 02OCT01 DSOCIOI I ODOCOO 
- Wl?L - 

223 1 .062,650 Do 11064 .290 00 -11640 Do 00 
1 .000 .000 coo 

00252"14 AIDOII LAOS MY 2ao4/97/01 5 125 27JULDI D)AUGOI 1 000000 
Walz . . 

619 5 .046 .150 02 S .007 .303 53 39,SA6 47 00 
5,000 .000 000 

wely, . . SIOCT01 05MOV01 1 000000 
435 71310,170 00 61989 .409 91 320,760 09 no 

7 .000 .000 000 

WBIH ~p 20DECOI 26DECOI I coocoo 
792 21360,674 OD 2,296,689 32 65 .984 69 no 

2 .501 .000 000 

00262"L4 TOTAL 
. . . . . . . . . . . ... ... 14,717,694 00 14,293,402 76 

004575ADS ACEREDIIED M7G LM IR 2000 1 MY 203t/02/25 I ODD 
WDIE . . 

OS2 1,724,659 35 1 .725,562 09 
1,723,552 090 
W9JE . . 

CXL 052 -1,724 659 33 1 .723,592 09 
-1,723 .SS2 090 

WBIE -- 
117 1,724,659 35 1,723 .5B2 09 

1,723 .592 090 

W01E 
C;; 117 -1 .724 .659 35 -1 .723 .582 09 

-1 .723,562 090 

W01E P, 

373 1,724 .659 35 1,723,562 13 
1,723 .562 130 

424 .291 24 L 00 

050C701 09OCIDI 1 cocoon 

1 .077 24 00 

03OC701 09DCIDI 1 000000 
-1 .077 24 00 

450C701 09OCTOI 1 000000 
1,077 24 on 

03OC701 09OC701 1 000000 
-1 D77 24 00 

QSOCTOI 10OCIal 1 020000 
1,077 20 Do so 

rm E ol R E --I- 

6 

to 

ASSET In SECURITY DESCRIPTION "AT DATE MY "I[ IRD DT SIL DT SELL RATE 
UH SELUOTC L07 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GWLS 

SHARES/PAR BASE PRINCIPAL MET BASE COST USE SECTY GN/LS USE CUltR GWLS 
WBIJ . . 16NDVOI ?INOVOl I goopeo 

CXL 165 -225,062 so -302 .639 49 77,576 99 Do 
-525,000 000 

WNIJ . . I&Nmol 21MV01 1 cocoa* 
166 225,062 so 465 .599 21 -240 .536 71 go 

500 .000 000 

WBIJ .. 26NMOI 29murvol 1 000100 
170 4SO.125 40 933,153 53 493,028 55 of 

1 .010,000 Ono 

WlIJ . . 26MOVOI 29NOVOI 1 000100 
CXL 170 450,175 00 -953 .153 53 433 .02a 53 cc 

-1 .000,900 000 

WBIJ . . 26MOV01 29MOvol 1 cocoon 
172 450,125 00 933,153 53 483,028 S3 00 

1 .000,000 do@ 

WRIJ . . 27MOVOI 30MOvol 1 000000 
173 1,327,565 75 2,515 .527 13 -1,490,958 33 00 

2 .950 .000 000 
WBIJ . . OADECol 11DEC01 1 000000 

]a& 2 676,243 IS 5,709,056 68 -3 .030 .792 93 00 



Neil. MONIHLV WILLIAM H GATES FOUNDATION PAGE LOG 
- COMPOSITE - 8A111 EIAIE 31DECOI 

SUMMARY REAtl2ED GAIN/LOSS REPORT Statement 2 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET JD SECURITY DFSrRIPIIoN KAI DAIF MAT RATE 7RD III sit DI SELL "If 
tH SELI/ITC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SEC7V GWIS NET SECTY CN/L~ 

SHARES/PAR BASE PRINCIPAL MET BASE COS] BASE SEC7Y CN/LS BASE CURR GWLS NEI GAS SECIY GH/LS 

00437SAD3 TOTAL 
1,724 .659 33 1 .723,552 13 1 077 70 1 go 1,077 70 1 

0075SWA13 ADVANIA M7G IN III SIR 94 2 2025/07/25 1 ODD 2SJUN01 2SJUNDI 1 000000 
WRIE - 

161 21920 93 2 906 33 14 60 go 14 60 
2 920 930 

WDIF . . 25JULOI 25JULDI 1 000000 
163 139 525 49 180 379 96 946 63 00 946 63 

109 .325 490 

0075SWAYS TOTAL 
. . . . . . . . . . . .. . . . . 192,246 42 191 295 19 961 23 1 00 961 25 1 

nO755WHK5 ADVANIA M7G IN IR SIR 7000 2030106125 1 coo 04OC701 looclol 1 0011009 
WBIE . . 

038 803 598 46 503 925 20 526 74 00 -576 74 
804,907 660 

WDIE . . 040cial loocyol I OODDOO 
CX1 038 -603,399 46 -803 925 20 526 74 Do 526 74 

-904 .907 660 

HITE . . 04OCID) loocial I Doccou 
324 103 598 46 503,925 21 -S26 75 00 -526 75 

904 .907 670 

00755WHK5 701AL . . . . . . . . . .. . . . . . . . BOB 591 46 303,925 21 -526 75 1 00 -526 75 1 

OD757CADO ADVANIA REVOLVING MO SER ASSET 2025/02/25 1 ODD 040ciDi IDOCID) I DOODDO 
WDIE -- 

039 596 .159 71 597.172 2B -9117 57 go -902 57 
597,496 730 

WBIE . . O4OCTO1 looclol 1 000000 
CAL 039 -596,139 73 597.172 23 992 57 Do 982 57 

-597 496 730 
WVIE - DIM701 10OC701 1 DODOOD 

)Be 596 log 71 S97.)69 07 -979 56 Do -979 56 
597 .496 740 

WI]F . . 040cial IDOCIDI I DODOOD 
325 596,109 71 596 .794 51 605 10 Do -605 10 

597,496 740 

HITE -- 04OCTO) looclol 1 090690, T 

W52C MONTHLY WILLIAM H r~`![S FOUNDAIIOM PAGE 107 
- comrosilE - AS-OF DATE SIDErol 

~UMMARY RFAIIZED CAIN/LOSS REPORT 
JANUARY 1 2001 70 DECEMBER 31 . 2001 

AN_ 

ASSET ID SECURITY DESCRIPTION MAT DATE MAT RATE Igo FIT Sit DI SELL RATE 
SH SELLIBIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECIY GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GN/LS BASE CURR GN/LS 

CxL 325 -59A .1119 71 -596,794 8) 605 10 00 
-597,496 740 

WDIF " 04OCT01 IDOCTOI 1 0110000 
725 596 .119 71 597 .169 07 -979 36 Do 

597,496 740 

Wei[ . . 040clol looclol 1 000000 
CX1. 725 -596PIS9 71 -597 169 a? 979 36 Do 

NEI SECTY GN/IS 
NET OAS SECIY GN/lS 

605 10 

-979 34 

979 36 

-979 36 1 

-310 75 

57 .135 23 

-333 So 

333 so 

-333 Be 

333 39 AIN 

333 39 4 

-597 496 740 

007STCADO 107AL 
. . . . . . . . . . . . . . . . 596,129 71 597 169 07 

027960AJ6 ADVAN7A CR "RD MASI SIR 95 D 2004/02/01 1 ODD 
WEIU - 

091 1 .666,666 67 1,667,047 42 
1 .666 .666 670 

WITU . . 
CXI. ass 1,609 .916 67 -1 667,053 90 

-11666 .666 670 

WBIU . . 
GIG 1 966 .666 67 1,667,000 05 

1 .666 666 660 

WBIU . . 
CXL 010 -1,6&6 666 67 -1 .667,000 05 

-1,666 .666 660 

WBIU . . 
ASS 1,666,666 67 1 .667 .000 05 

1 .666,666 660 

'DIU . . 
775 I .&A6 664 67 1 667 000 05 

1 666 666 660 

'DIU . . 
COL. 773 -1 666 .666 67 -1,667 000 05 

-1 .666 .666 660 

00 

1 000000 
00 

1 000000 
00 

I GOOGOL) 
Do 

1 000000 
go 

000000 
00 

1 000000 
00 

-979 36 t 

17NOVOO I?NOVOo 

-Sao 75 

1 7NOV110 17NOVOO 
57 .155 23 

15APRO) ISAPROI 
-333 33 

15APRO) ISAPROI 
533 38 

15APROI ISAPROI 
333 33 

15APROI ISAPROI 
-333 39 

15APROI ISAPROI 
533 39 

I , 
f , , - , , !,, - , , 



Wo2c MONTHLY WILLIAM H "YES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2091 10 DErEMBER 31 . 2801 

MAT DATE MAT RATE TRD or 
LOCAL COST LOCAL SECTY GWLS 
BASE COST BASE SECTY CN/IS 

PAr Statement 28 AS-OF DATE 
3EDEC1,18 

STL Or SELL RATE 
NEI SECIY GNfjS 

BASF CORR GWLS NET RAS SECIV GWLS 

ASSET 10 SECURITY DESCRIPTION 
SH SELL/BTC LOT LOCAL PRINCIPAL MET 

SHARES/PAR BASE PRINCIPAL MET 

007960AJ6 TOTAL 
11723 .416 67 1 .666,995 S? 

00935MC3 AIRCRAFT SVC INTL Go So MY 2005/03/15 11 000 
WDIJ . . 

073 6,955 .345 72 6 .4B3 .377 67 
6 445,000 Dog 

DIF052AA7 FNMA TBA OCT 15 SINGLE FAN 2099/12/51 5 590 
WITH . . 

245 18.816,IS6 25 211 .682,5128 Go 
Is 9110,000 000 

DIFOS24bs FNMA IRA MOV 15 SINGLE FAN 2099/12/01 5 Soo 
WITH . . 

517 15,918 .234 3D 15 .764 .750 Do 
18 .800 .000 001 

DIFOS24C3 FHMA 75A DEC 15 SINGLE FAN 2099/1?/Cj 5 500 
W1121. -, 

492 5,024,947 25 51093 .396 
5 .050,000 000 

WBIO . . 
S70 3,943,7SO 00 4 .02] .D93 75 

4 .006 .086 080 
Welo . . 

CXL 570 -3 .943,750 00 -4.021,095 75 
-4 .000 .000 000 

WITH " 
729 13,492 296 be 111 544,625 00 

18 .500 .202 ODD 

DIF0524CS 707AL 
. . . . . . . . . . . . . . . . 23 .517 .244 13 23 .951,023 44 

00 00 

DIF052417 INMA IDA JAN 15 SINGLE FAN 2099/12/31 5 500 
WITH -- 

269 1 .557,062 50 1 .541 .075 00 
1 .600,000 000 

-440,779 31 t Do -440,779 31 1 

00 S Do 00 S 

16JANDI 22JANO) 1 ouggoo 

15,187 50 at 15,187 50 

AS-OF DAIE 
PACE 109 

SIDECOl 

NEI SECTY GH/LS 
NEI OAS SECIV GN/LS 

5 250 00 

-5,256 00 

00 L 

.353.900 00 

-61 .625 00 

62,625 00 

65 .625 00 

fil 625 00 

DO L 

199 .125 00 

WB2C MONTHLY WILLIAM H G&TES FUUMM710H 
- COMPOSITE - 

SUMMARY REAL12ED GAIKILOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 , 2001 

ASSET ID S[CURI TY DESCRIP71ON MAT DAIE MAT RA7E 7RD BY STL Or SELL RATE 
SH SELL/11TC L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECIY GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SFC7Y CM/LS BASE CURR GWLS 

CIF05?425 FNMA IDA FED 15 SINGLE FAN 2099/17/33 5 500 19JANOI 15FENOI 1 000000 
WBIH .- 

307 1,562 .250 00 1 .557 .000 00 5 .250 00 00 
1 .600,000 Deg 

WDIH -- ISFEBOI 15FEBOI 1 000000 
SA3 2ISS7,099 go I .S62 .250 00 -S .25D 00 to 

1 600,000 000 

0IF052425 70TAL 
------- ------- -- 3,119,250 00 3 119 .250 cc 00 L Do 

DIFOS?441 FMMA IDA APR 15 SINGLE FAN 2099/12/31 5 !iDo 16APROI 19APROI 1 000000 
WITH -- 

262 27 .936,000 00 21,269,000 02 -335 Dan go cc 
28 .590 .000 ago 

DIF052458 FNMA IRA MY 15 SINGLE FAN 2099/12/31 5 500 IIMAYOI 17MYCI I acocad 
WbIH -- 

Sir 27,1147 .125 00 27 .915,750 00 -69 625 00 Do 
28,100 .000 000 

WITH - IIMAYDI 17MYDI I coccoo 
CX1. 511 -27,647,125 00 -27.915,750 00 60,625 no 00 

25 .800,000 000 

WBIH - IIMAYQI 17MY01 1 000000 
629 27 .547,125 06 27,915 .750 00 65 .625 00 00 

28 .180,098 ago 

WITH - ISKAY01 17MAYDI 1 000900 
619 27,915,750 00 27.11q7,125 00 6B .625 09 cc 

28,902 .000 000 

GIF05245B 707AL 
. . . . . . . . . . . . . . . . . SS .762,975 00 55,762 .575 90 00 1 cc 

DIF052466 FNMA 71A JUN 15 SINGLE FAN 2099/12/bl 5 500 DBJUNOI IBJUNQI I ODOOOD 
WITH - 

D15 211 .009,125 00 27 .1119 000 00 199,125 00 cc 
29 900 000 000 

re 

s 

S61421 10 S 00 56 .421 To s 

IOJULDI IOJULDI 1 080000 

504 .499 05 00 504 .466 05 

IODCIol )BOCIDI I covogo 

133,d5d 25 go 133,656 25 

14HOW01 IvNOVOl 1 000000 

153 .AB4 35 so IS3.454 36 

03DECOI 13DECol 1 000000 

-AB .ASI 19 00 -611 .451 19 

07DECOI 13DEC01 1 000000 
-77 .343 75 go -77 .543 IS 

07BECOI 16BECOI 1 000026 
77 .S45 75 Go 77 .345 75 

IADECOI ISDECO] 1 000000 
372,320 12 on -372,320 12 



W12C MONTHLY WILL IAM H "YES FOUNDATION PArE H] 
- COW0517E - AS-OF DAIL 31ntrn] 

SUMMARY REALIZED GAIN/LOSS REPORT 
JAN1UARV 1 . 2001 70 DECEMBER 31 . 2001 

ASSET 10 SECURITY DESCRIP71M MAI DAIL MAI RATE IRD DI S71. OT SELL RATE 
SH SELL/87C L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SfCIY GH/LS NET SEC7Y GH/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COSY BASE SECIY GN/LS BASE CURR GWLS NEI BAS SEC7V r,,/I~ 

DIFOS2631 707AL 
Do 00 Do 1. 00 00 L 

0IF0604AQ FNMA IDA OCT 15 SINGLE FAN 2n99/17/01 a 000 110011 ]Dacia] 1 000060 
WSIM . . 

25a 2 .234,2a9 06 21222 .000 00 12 .289 06 00 12,289 06 
2,200 000 000 

WBJE . . 15OC701 IBOC701 1 coocco 
260 25 .477,539 06 24,984 .375 00 493 164 06 Do 493 164 06 

25 DOD DOD DOD 

DIF0604AD 701AL 
. . . . . . . . . . . . . . . . . . 27 .711,821 12 27,206 .375 00 505 453 12 1 00 50S .4ss 12 L 

DIF060466 FHMA IDA NOV 15 SINGLE FAN 2019111/01 & coo OINOVOI 19MOVDI 1 000000 
WDIF ., 

4S3 21 .593,906 25 21 .341 .250 00 752,656 25 go 252 459 25 
21,000 000 000 

WBI14 , ISMOV01 19NOVOI 1 000000 
520 2,221,1111 SO 2 .247 .351 S6 -19,164 06 to -19 .144 06 

21200,000 Doe 

W8114 . . 2099/12/01 6 ODD 14NOV01 19NOVOI 1 000000 
504 2,747 5SI 56 2,228,167 50 19 164 06 00 19,164 06 

2,700,000 W 

DIF06D41a 707AL 
. . . . . . . . . . . . . . . . . 26 .099 .445 31 25,816,759 06 252 .656 ?5 L do 252.656 25 1 

CIF0604C6 FNMA IDA DEC 15 SINGLE FAN 2099/32101 6 000 DINWO) ISDECO) 1 000000 
Welc . . 

4S7 18,493 .593 75 13 .2a6 093 74 207 499 99 Do 207 .499 99 
]$loco coo coo 

"If . . DINOV01 18DEC01 I OD0000 
Ell 4S7 -15 .495 .595 75 76 -297,499 99 on 207 499 99 

-13 COO 000 000 

W"E . . 05NOVDI ISDECO) 1 090900 
474 61127 .965 75 6 .076,406 25 SI,562 50 go 51,562 50 

6 000,000 000 

WEIL 05NOVOI 18DEC01 1 009000 
CXL 474 6,127,965 75 -6,076,406 75 -51,562 SO 00 -51 .562 SO 

6,000 000 000 

WSIE -- 28NOVOI IflDECD1 onagoo . 

is 

MuNiNtv WILLIAM H GAIES FOUNDATION PAGE 
110 - COKPOS17[ - Statement 28kS-OF DATE, 31DErQI 

SUMMARY REALIZED GAIWLOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31, 2001 

ASSET 10 SfCURIIY DESCRIPTION MAI DATE MAI RATE IRD 07 STE DT SELL RATE 
SH SELL/17C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GN/tS NET SIXTY GM/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY WLS BASE CLOUT GN/LS NET OAS SECTY GM/LS 

CIFOS?474 EMMA IDA JUL 15 SINGLE FAM 2099/12/31 5 Sao 13JULDI 19JU161 1 000006 
WoIH . . 

341 21,002 .375 00 27 .90 .000 00 39 .375 Do 00 39 .375 go 
28 .900 .0aa 00 

, 

DIF0524112 ENROL IDA AUG 15 SINGLE FAN 2099/12/31 5 500 10AUGOI 16AUGOI I DOOGOD 
WBIH -- 

552 73 .273,000 00 27 .963 .000 on 315,000 Do do 315 coo 00 
72,800 .000 coo 

GIF052490 FHMA 70A SEP 15 SINGLE FAN 2099/12/3) 5 500 OASEPOI 20SEPOI I onacto 
WDIN . . 

718 9 .815,625 00 91500 .000 00 15 .625 00 cc 15,625 on 
10 .000 .000 DOD 
WDIN . . 17SEPOI 2bSiPDI I Baotou 

053 13 .718.414 39 18,424,000 Do 294,404 35 Do 294 .404 so 
Is BOD .DD0 DOD 

WBIN . . IBSEPOI ?DSEPO1 I cacao@ 
gas 91500,000 00 9~915 .625 00 -IS .625 00 cc -15 .62S so 

10 .000,000 ago 

DIF052490 701AL 
. . . . . . . . . . . . . . . . 38,334 .109 38 35,039,625 00 794,494 35 L no 294 464 35 k 

0IF052651 FNMA IDA MR 30 SINGLE FAN 7099/12/31 5 500 2CFE101 13MROI I 00800D 
WIIE . . 

451 9 .471 .a75 06 91412,500 00 59 .375 go Go 59 575 00 
10,000 .000 ago 
'BIE . . 2CFE601 Is"Ital I ocatoo 

CxL 45a -9,471 875 00 -9.412 .500 00 59 .375 Do Do 59,375 Do 
-io .poo coo 080 

WBIE . . 20FEBOI 13MROI I GODOOD 
674 5 683 .125 00 5 647,500 00 35 .625 Do 00 35 675 go 

6 .000 .000 coo 
WBIE . . 20FEBDJ ISMARDI I accoon 

CXL 674 -5 .633 125 00 -S 647 Soo 00 -55 625 00 do -55 .625 00 
-6 coo 000 age 

-1 1 

a 

I 

0 



WB2C MONTHLY WILLIAM H GATES FOUNDAIION 
tatement 28 AS-GF DAIE SIDECOI - COMPOS17E - s 

SUMMARY REALIZED GAIMILOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31, 2041 

ASSET ID SECURITY DESCRIPTION "I DATE MAY RATE IRV DT STL [IT SELL RATE 
SH SELL/DTC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SEC7Y GWLS NET SECTY GK/LS 

SHARESIPAR BASE PRINCIPAL MET BASE COST BASE SEC" GN/LS BASE CURR GN/tS KEY SAS SECTY CM/LS 
321 5 .030.559 38 51034,179 69 -3,320 51 Do -3 .320 31 

5 ODD Duo 

,::a : . we 23movel ISDECOI I cooloo 
CxL 321 -5 .050,859 38 -5.034 .179 69 31320 31 go 3 .520.31 

-5 .0coloop 000 
WRIE .. 04urcol IEDECOI 1 000000 

373 14 .216 .562 SO 13.9b&.975 00 229 .457 so go 229,687 so 
14 .000 .000 Ono 

WBIE - 04DECOI IBDECOI 1 000000 
CXL 373 -14 .216 .562 50 -13 .916,375 00 -229 .4a7 50 Do -229,917 SO 

-14,009 .000 DOD 

W11E -- IIDECOI IRDECOI I DOODDO 
597 sallsolUS4 66 33 .797.6S6 25 -654 .601 59 so -654 .601 59 

35,009,000 000 

WDIE -I IIDECOI IBDECGI I Docooo 
731 14 .050,659 36 13 .986 .975 go 63 .914 38 cc 63,984 38 

14 .000 .00a coo 
Will" 

-34 .632 81 no -34,432 a] 
DIF060AC6 TOTAL 
------------------ 54 .395 .531 23 55 .020,791 25 -625 .250 02 L Do -625.250 02 L 
DIF060410 rNNA IDA JAN 15 SINGLE FAN 2099/12/01 6 coo 16JANOI 22JANDI 1 000000 

WDIM . . 
263 21174 .049 as 2,153,164 06 20 .922 32 00 20 .t52 82 

2,2RD .DDO ODD 

WIIE -- ISDECO) 17JAND2 1 000000 
031 14,034,453 Is 14,004 .377 90 301075 53 09 30 .075 53 

14,000,000 000 
" WDIF . . 15DECII 17JAND2 1 000000 

740 2710&61445 31 77,008 437 50 5B .007 al Do 52,907 Ill 
27,00D .000 000 

" WDIE " IRDECOI 17JAN02 I DOCOOD 
D84 10 .962 .187 50 11,003 .437 SO -41,250 00 00 -41 .250 00 

11,200 .900 ago 

r 
F1 

W92C MONTHLY WILLIAM H GAIES FOUNDATION PAGE 115 
- COMPOSITE - AS-OF DATE BIDECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECURITY I)fSCR)P?zOm MAT DA7F MAT RATE TRI) DT STL DT SELL RATE 
SH SELL/87C LOT LOCAL PRINCIPAL MET IOCAL COST LOCAL SEC" GN/LS NET SECTY GNILS 

SHARtS/PAR BASE PRINCIPAL MET BASE COST BASE SECIY GK/LS BASE CURA GN/LS NEI SAS SECIY GN/LS 

0IF060410 TOTAL 
54,23? .132 52 54.169,416 56 67,715 96 1 00 67171S 96 L 

OlFC60426 FNKA IDA FEN 15 SINGLE FAN 2099/12/31 6 Doc OBFEDBI 15FEDDI 1 DDODDO 
Wain .. 

454 2,133.943 75 2 .173 .575 00 91966 75 00 9 .963 75 
2 .200,000 000 

DIF060436 FNMA IBA MR 15 SINGLE FAN 2099/12/31 6 000 ISKARDI 19MROI 1 000000 
-- 111H -- 

021 2 388 .593 44 2,190 062 50 8 .335 94 00 1,335 94 
71200 .000 goo 

D)FD69444 FMA41 IDA APR IS SINGLE FAN 2D99/J2/3) A 000 ISMAJ? D) 39APROI I OBOODD 
WBIH -I 

059 21201,715 75 2 .16&1250 go )5 .466 75 go 15,466 IS 
2 .200,000 000 

WDIH I, 36MROI DoJuNol 1 000060 
153 2 .190.375 00 2,150,718 75 -343 75 Go -343 75 

2,20a .000 000 
WDIN . . 17APRDJ J9APRD3 I DOODDO 

294 2,1116,250 00 2 .201 .71B 75 IS .469 75 go -15,468 75 
2,200 .000 000 

DIF060444 TOTAL 
. . . . . . . . . . . . . & .578 .343 75 6 .578 .667 50 -343 75 L go -343 75 1 

DIF06045) tNMR 79A MY 15 SINGLE FAR 2099/12/01 6 000 15MAY01 OBJUNDI 1 000099 
WBIH . . 

SS4 2 .176,453 13 2 .193,640 63 -17 .)37 50 00 -17,187 SO 
2 .200,000 000 

DIF060469 FNMA INA JUN 15 SINGLE FAN 2899/12/31 6 Ono 31KAYDI ISJUNCI 1 000000 
NO 

IQ . . 

026 990,156 25 99~ 750 on -3 .593 75 00 -1,593 75 
1,000 .000 ODD 

WBIO % . 31KAY01 18JUNDI 1 000090 
CYL 074 -990 156 25 -993,750 ON 3,593 75 go 3,593 75 

-1,000 .000 000 
'DID . . 31MAYDI I@JUwoI-- 1 000000 

387 990 .156 25 954,765 62 5 .390 63 00 51390 63 
1 .000 1000 coo 

WBIH -- 7,308imol 1 00 
0100 013 2 .150.492 19 2 173 .187 SO 04 69 11 6 



- CUffPQSIlE - 8AS-,Ol BRIE SIDECOl 
SUMMARY REALIZED GAINJ LOSS REPORT Statement 2 

JANUARY 1 . 2001 TO DECEMBER 31, 7001 

MAI DATE MAN INAI[ TRD ON S7L OF SELL RATE 
LOCAL COST LOCAL SECIN CWLS NEI SECTY GM/LS 
BASE COST BASE SECTY GN/LS BASE CURR GNJ`LS NET BAS SECTY GN/IS 

ASSET 10 SECUR17Y DESCRIPTION 
SH SELL/VIC LOT LOUL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NET 

2 .200,000 010 
DIF060469 TOTAL 

2 .180 .492 19 2 .173 .187 50 

9901IS6 25 934 .765 62 

DIF060477 FMMA INA JUL 15 SINGLE FAN 2099/12/31 6 goo 
NONE . . 

391 24 .776,367 19 24,652,343 75 
25 .000 .9110 Ono 

WDIH -- 
342 2 .180,035 94 2.176 .625 00 

21700,000 000 

DIF060477 TOTAL 
... . . . . . ..... . . . . . 26 .957,203 13 29,921 .965 75 

DIF060465 FNKA IIA AUG 15 SINGLE FAN 2099/32/31 1 000 
. . WRIN) . . 
Y 031 1 .995.000 go 1 .991 .093 75 

2 .000,000 000 
'DIE . . 

732 24 .921 875 00 24,734 375 00 
2S .000 .000 000 
WDIH - 

550 2 .201,976 56 2 377.312 50 
212021GOO out 

DIFO60485 TOTAL 
. . . . . . . . . . . . . . . . 27 .123 $51 56 26,911,607 50 

1 995,000 Do 1 .991 .095 IS 

DIF060493 FNMA IDA SEP 15 SINGLE FAN 2099112131 & 000 
WDIE -I 

:96 25,056 .132 61 24,667 .117 50 
2S .009,000 000 
WINIQ ., 

]INS I 003,S93 IS I .DDS .437 50 
I .Doa .VOO 000 
WBIO " 

Cxt ISO -1,005,593 75 -1,003.437 So 

212 .164 06 1 Do 212,164 06 L 

-3 906 2S S Do -31909 2S S 
25AUGUI 20SFPDI I OSGOOD 

16111945 31 on 1611945 51 

29AUGOI ?OSEPOI- 1 000000 
156 25 Do 156 2s 

29AUGOI ?DSEPOI 1 000060 
156 25 00, 'm]56 2S 

WILLIAM 4 GATES FOUNDAIJOH PACE I 
1 
5 

- COMPOSITE - AS-OF DATE 31BECII 
SUMMARY REALIZED GAIN/LOSS REPORT 

JANUARY 1 . 2001 70 DECEMBER 31, 2001 

MAI DATE MAN RATE IRD DI SIL DI SELL RATE 
LOCAL COST LOCAL SECIV GN/LS NET SECTY QN/LS 
BASE COST BASE SFCIY GM/LS BASE CURN GWLS NET OAS SECTY GH/LS 

29AUGOI POSEPOI 1 000000 
1 .005 .437 so 156 25 00 IS6 25 

29AUGOI ?OSEPDI 1 000000 
-1 003 .437 50 -IS6 25 40 -156 25 

?9AUcol 70SEPOI 1 000000 
1 003,437 so 356 25 go 156 25 

I?SEPOI 20SEPOI 1 000000 
2 .197 250 00 29 476 56 go 29 .476 56 

ASSET IV SECURITY VESCRIP710H 
SH SELL/IIIC LOT LOCAL PRINCIPAL MET 

SHARES/PAR BASE PRINCIPAL NEI 

-11000,000 000 

NINO . . 
405 1,003 .593 75 

11000 .000 coo 

WIND . . 
CXL 405 -1 .003 .S93 75 

-1 .000,000 ace 

'010 ., 
441 1 003 .593 75 

11000 .000 goo 

WITH . . 
040 2,226 .726 59 

2 200,060 Goo 

DIFOA0493 TOTAL 
199,421 B? I go 193 .421 87 L 

156 25 S 00 156 25 S 

14SEPOI 150CIDI 1 000000 

44 .617 5a 00 44 .437 50 

14SEPOI 150C701 1 000000 
44 .637 SO go -44 .657 50 

20SEPOI ISOC701 1 000000 
15 .000 00 00 Isloon on 

20SEPOI ]social 1 000000 
-15 000 00 00 -15 000 00 

114OCIOI 150C701 1 000000 
599,796 86 go 559.296 as 

050CIDI 150CIDI I booloo 
5,469 75 cc 5,469 75 

050cial ]SOC79I 1 000000 

. . . . . . . . . . . . . . . . . . 27 .262 959 37 27,044,457 50 

1 .003 .593 IS 1 .003.437 so 

G]FO606A@ FNMA 79A OCT 30 SINGLE FAN 2099/10/01 6 000 
WINE . . 

459 10,2161S62 so 10,841,87S 00 
111000 .000 coo 

WINE -, 
CAL 459 -10 596,562 50 -10 .341,575 00 

-11 000,000 000 

-- WINE - 
937 2 971 .97S 00 2,956.875 00 

31009 coo coo 
WINE . . 

CIL 657 -7 .971 175 00 -2,956,875 00 
-3,000,000 coo 

BIF . . 
752 39,795 .046 93 39 .203,7SO 00 

39,700 goo 000 
WDIO . . 

063 1 .001 406 25 995.937 50 
1 008,000 000 

NINO ., 

A 

7.304 69 L Do 7,304 69 L 

5 .390 63 5 00 5 .390 63 S 

10julal 19JULDI 1 000000 

324 .023 44 Do 124,023 44 

13JULOI 19JULDI I DOODOO 
4 .210 94 go 41210 94 

126,234 39 1 00 121,234 39 L 

30JULOI I&AUGOI 1 000000 

-3,906 25 00 -3,906 25 

07AUGOI I&AUGOI I VOODOO 
187 Sao 00 an 197 .500 00 

ICAUGOI 16AUGOI 1 000000 
24 664 06 00 74,664 06 

W92C MONTHLY 

A 

A 



W52C WILLIAM H AIES; FOUNDA71M Statement 28 
- COMPOSITE - SUMMARY REALIZED GAIN/LOSS REPORT 

JANOA" 1 . 2901 70 DECEMBER 31 . 2001 

"I DATE MAT "7[ IRD DT S71. DY SELL RATE 
LOCAL COST LOCAL SECTY GN/LS 
BASE COST BASE SECTY GM/LS BASE CORR GM/LS 

997.109 38 4 .296 67 00 

050clol 150clol 1 000000 
-997 .109 55 ~,296 17 Go 

15DC701 15OC701 1 coloso 
1,993,04A 37 546 99 00 

ISOCIal 150clul 1 000000 
-1,993 .044 87 -546 58 so 

SIDECOI BIDECOI 1 800000 
9 .992.571 13 136 .325 13 02 

ASSET ID SECORITY DESCRIPTION 
SH SELUSIC LOT LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

527 1 .091,406 25 
11000,000 Dog 

WILD . . 
CXL 527 -1,001 .406 25 

-1,900 .000 000 
WO)Q . . 

799 1 .995 .593 75 
21900 .000 coo 
WIIQ . . 

CXL 799 -1 .993 593 75 
-2,000 .900 ago 

WDIE -- 
y 512 9,BS61250 00 

10.000,020 coo 

DIFO606AN T07AL 

-4.296 a? 

546 as 

-546 98 

13&.328 13 

725,625 01 L 

5 .468 75 S 

-2,296 07 

-3,750 00 

-28,437 50 

9 .609 31 

11,095 75 

-1,975 00 

PAGE 117 
AS-OF DATE BIDECOI 

NEI SECTY GN/LS 
NEI BAS SECIV GMZLS 

~.250 do 

110,937 50 

121 250 00 

121,250 00 

-121 .250 80 

192,843 75 

. . . . . . . . . . . . . . . . . . 49 .649 .296 lia 49,196 .329 13 72S .425 01 1 no 

5 4AS 75 S go 

04mial 14NOVOI 1 000000 

-2,296 97 00 

040clol 14"Ovol 1 goopoo 
-3 .750 00 go 

ISM701 14movol 1 occooo 
-211 .437 50 Go 

16OCT01 14MOVOI 1 000000 
9 .609 so go 

)&DCIDI 14NOVOI 1 000000 
II,D93 75 Do 

19OCT01 14""Vol 3 0000 
go 

-1,675 DO 11 

11001 .406 25 995.957 so 

IDA NOV 30 SINGLE FAM 2099/12/01 6 000 

2 .096 390 63 2109B.617 so 

O]FD&D&DG FNMA 
- W11F - 

773 
2,100 .000 900 

- WBIF - 
779 2,994,375 00 

31000,000 Dan 

- WILT , 
713 6 .967.157 50 

7,000 000 060 

" WILD . . 
076 1 .499,296 as 

1 .500 .00c 000 
WNIO . . 

372 1 .999,593 75 
2 .009 .000 000 
WILT . . 

239 1 .996 .975 00 
2 .000,000 000 

2 995,125 00 

6199S.625 00 

1,489,607 50 

1 .937 .500 DO 

11999,750 Do 

WILLIAM H GATES FOUNDA IJON 
- COMPOSITE - 

SUMMARY REALIZED GAJN/LOSS REPORT 
JANLIARY 1 . 2001 10 DECEMBER 31 . 2001 

MAI DATE MAT RATE IRD D7 SIL DI SELL RATE 
LOCAL COST L OCAL SECTY GH/LS 
BASE COST BASE SECIY GWLS BASE CORR GN/LS 

24OC701 IANOVOI 1 000010 
3.997.504 go .750 00 00 

510clol 14NOVDI I occoall 
9.962 500 Do 110 .937 So go 

DINOVOI 14moval 1 000000 
7 995,000 00 121 .250 00 go 

OINOVOI 14NOVQI 1 000000 
7,995,000 00 121 .25D 00 00 

DINOVOI IANOVOI 1 900020 
-7 .995,000 go -121,250 00 go 

u7NOVDI 14NOVal 1 000040 
13,591,500 Do 192 .843 75 to 

ASSET ID SECORI TY DESCRIPTION 
SH S[tL/9TC L07 LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

WDIF -- 
275 31991 .250 00 

4,000,009 000 

WILE . . 
421 10 .073.437 50 

10 .000 .000 coo 

WDIF - 
317 9 .116,750 00 

5 .000 .000 000 

IDIF -- 
324 3,116,250 00 

31000 .09a coo 
WDIF -- 

CXL 324 -6,116,250 06 
.9 Doolcoo 000 

WBIF ., 
349 13,784,343 7S 

13,600,DDD 000 

DIF060606 IDIAI 
352 .421 as L go 382 421 DID L 

20,703 13 S go 20,705 is S 

06MOVOI 13DECDI 1 000000 

11 B75 09 Do 11 .117S 00 

0 
6MOVOI ISDECOI 1 000000 

-11 .875 go 00 -11 11175 go 

06"Mol 06NOVOI 1 000000 
11 .575 00 Do 11,575 DO 

06"Mol 06NOVOI 1 000000 
-11 .575 00 00 -11 .117S 00 

26NOVDl 2lbFCOI' -1-000000 
7 .031 25 7 nl- 25 

. . . . . . . . . . . . . . . . . . 59,020 109 59 49,637,667 50 

3,497,990 63 3 .477 .197 50 

71A DEC 30 SINGLE FAM 2099/12/01 6 Duo 

3 .D21,325 13 3 009,453 13 

OIFO606C4 IMMA 
WILD . . 

163 
31000,000 000 

WlIQ 
C;~ 

-3,000 .000 000 

WITO " 
17D 

3 .000 .000 coo 

WITO . . 
CAL 170 

.3 .900,900 090 

Nola . . 
172 

1 500 .000 000 

re 

1,469 531 25 1,476,562 50 

re 
W12C MONTHLY 

PAGE 
'If AS-OF DATE SIDECII 

I 

NET SECTY GN/LS 
MET US SECTY GM/LS 

4.296 87 

-3,021 .325 13 

3 0?1,328 13 

-5 021 .328 is 

31009,453 13 

3,GD91453 13 

-31009 .~Ss Is 



PAGE ]is WILLIAM N GATES FOUNDATION Statement 2 4S-0F DA,E , 
IDEral - COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

MAT DATE MAT RATE IRD DT S71. DT SELL RATE 
LOCAL COST LOCAL SEC7Y GH/IS 
BASE COST BASE SEC7Y GM/LS BASE CORR GN/LS 

04DECOI 13DECOI 1 000000 
7 .920,000 00 20,750 00 00 

04DECOI 13DECOI I BODDIE 
7 .970,000 00 -28 .7SO 00 as 

040FCOI )3DECOI 1 000000 
10 .057 .500 00 -95 .332 50 00 

04DECDI 13DECOI 1 000000 
20 .790 .000 00 68 .593 75 00 

IDDECOI ISDECOI 1 000000 
15 .731 .750 no 463,701 25 00 

12DELOI 13DECOI 1 000000 
10 818,671 98 -164,531 25 00 

12DECOI ISDECOI 1 000008 
-18,619.671 98 164,531 25 on 

ASSET ID SECURITY DESCRIP71ON 
SH SELL/17C LOT LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NEI 
Wolf . . 

561 7,9411,750 60 
11 .2110,020 Goo 

WBIE -- 
Cxt 361 -7 .943,750 00 

-3,000 .000 000 
WBIE . . 

365 9 .942 .137 50 
101000 .DDD Goo 

WDIE - 
366 20 .176,593 75 

21 .000 000 000 

WAIT -- 
156 13 .267 .965 75 

13,600 000 ODD 
'01, . . 

113 )a 654,140 63 
19,000 000 000 
WBIO . . 

CXL M 15 .654 .140 63 
-19 000 Goo goo 

CIF0606C4 707AL 

NET SECTY GH/LS 
NET BAS SECTY GN/LS 

28.750 DO 

-25 .7SO 00 

-95,312 so 

59,593 75 

-463 761 25 

-194 531 75 

IA4,531 25 

-470 .500 00 

7 031 25 S 

2211 125 00 

-195 078 12 

195.072 12 

-7,343 75 

. . . . . . . . . .. . . . . . . . 44 BID 750 00 44 559 259 00 Go 

Do 

1 000000 

00 

000266 
Do 

0001100 
00 

00DODD 
00 

-470,500 00 1 

7 031 25 S 

09JANDI 16JANOI 

229 .12S an 

21DECOI IAJAN02 
-195 078 12 

?]DECO] 14JAM02 
195 079 12 

31DECOI 141AN02 
7 343 75 

1,47&,562 50 1 .4&9.551 25 

70A JAN 30 SINGLE FA" 2099/12/01 6 000 

19 .545 .517 50 19,317 .187 50 

OIF060610 FMMA 
WIIIH . . 

211 
20,000 coo 000 

'DIE -- 
277 

11 .000 coo 000 
'DIE . . 

CAL 277 
Doo .cou 000 

'DIE . . 
336 

4 000 000 coo 
5 901 .719 75 3 .094 .375 00 

PAGE )IS 
AS-OF DATE 311*1 01 

NET SEC7Y "/IS 
NEI OAS SECTY rAll' 

-320 078 15 

370 079 )3 

-21 547 50 

21,562 SO 

-66167S no 

-331 406 25 

WILLIAM H GATES FOUNDATION 
- COMPOSITE - 

RUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 700) 

MAT DATE MAT RATE IRD DI SIL DI SELL RATE 
LOCAL COST LOCAL SECIY GNILS 
BASE COST BASE SEETY GM/LS BASE CURR GM/LS 

31DECO) 14JAND? 1 000000 
20 795 ?~ 33 -320 .078 is 00 

31DECOI 14JAHO? I Ocooco 
-20 785 .234 33 320 .011 13 Do 

BIDECOI 14JAN02 1 000000 
5 915 957 50 -21,562 50 00 

31DECOI 14JAND? 1 000000 
-3 915 937 50 71,562 50 no 

31DECOI 14JAW02 1 000009 
3 961 250 00 -66 .875 00 1 00 

BIDECOI 14JAN02 1 000000 
70,796 .562 50 -531 .406 25 00 

ASSET ID SECURITY DISCRIP71ON 
SH SELL/OIC L07 LOCAL PRINCIPAI MET 

SHARES/PAR BASE PRINCIPAL NEI 

WDIE -- 
537 20 .465,156 25 

71,000 .000 000 

MOLE . . 
CXL 337 -20 .465 .156 25 

-21,000 .000 coo 

IBIE -, 
335 3,394 375 00 

4 0001000 Doc 

WDIE . . 
CXL. 359 -3,594.575 Do 

.4 000 .GDD 000 

WDIE . . 
763 5 .1194.375 00 

41000 000 coo 
WBIE . . 

764 20 .465.156 25 
21 000 000 000 

DIF060618 707AL 
. . . . . . . . . . . . . . . . . 47 799 219 IS 47,976,719 75 -177 500 00 1. 00 -177 500 00 t 

DIFD60626 FNMA IBA FED 30 SINGLE FAM 2099/12/31 6 coo ORFEBOI 12FEBOI 1 006000 
WITH . . 

410 19 .471,875 00 19 S57 500 00 .65 625 00 00 -65 625 00 
20 .000 Goo ODD 

DIF060634 FNMA TBA MAR 50 SINGLE FAM 2099/12/31 6 000 12FEBOI 13MAROI 1 000000 
WLIJ, . . 

558 21727,375 00 2 722,125 00 5 250 00 00 5 2SO 00 
7 .600 000 DOD 

WBIK . . 05MARal 11MARGI I GOGOGG 
731 16,755 .215 75 16 721,625 00 33,593 75 Do 33.593 75 

17 200 .000 000 

'DIE . . 06MARDI 15MARDI 1 000000 
569 917S71031 25 9 .695 437 50 59 .593 75 00 58 593 75 

10,000,000 000 

No]" 09"AROI ISMAROI 1 000000 
937 2,777 125 00 2 .777 375 00 -5 .250 00 go -5 250 00 

2,900 .000 000 

is- 

W52C MONTHLY 

10 .691 .35f 30 

10,696 .359 so 

]a 995 437 so 

10 195 437 50 

W32C MONTHLY 



ASSET ID SECURITY DESCRIPTION HAI DATE MI RATE I RD DI SIL DT SELL RATE 
SH SELUSIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GH/LS NEI SECTY OWLS 

SNAREWPAR BASE PRINCIPAL MET USE COST BASE SEC" GNYLS BASE CURR QVLS NEI OAS SECTY GWLS 

0IF060634 TOTAL 
31,961,750 00 31 .869,562 so 

0IF060642 FNM IDA APR 30 SINGLE FAN 2099/12/31 6 ago 
WDIE -I 

096 13 .759,375 go 13 .640 .1125 00 
14,000,000 Dug 

WIIIE -- 
Col. 096 -13,759,375 go -13,640 .625 Do 

-14 .000,000 OGG 
Wolf ., 

097 4 .914,062 50 4 .867,969 75 
5 .000,000 goo 
Nola . . 

200 4,229,453 12 4 .224,073 12 
4 .300 .002 Dog 

WB)H " 
137 16 .7S4 .546 88 16,737 .750 00 

17 .200,000 000 

DIF06DA42 TOTAL 
. . . . . . . . . . . . . . . . . . 21,6611,609 35 21,605 715 IS 

A .229,453 12 4,224,079 12 

0IF060659 FNM IDA MY 30 SINGLE FAN 2099/12/31 6 000 
WBIH " 

417 16 .727 .671 88 16 .732,375 40 
17 .200,000 DDO 

WDIE -- 
143 S .156,093 75 513211,437 so 

6 .000 .000 Goo 
WIIIE . . 

144 4 .878,515 63 4,025 .781 25 
5 .000,000 Goo 

Wolf . . 
145 11,702,906 25 )1 .599 .937 50 

12 .000,000 goo 

62,690 63 L on 62,590 63 L 

5137S 00 S 00 51375 Do S 
03MYGI IAMYG1 1 000000 

-4 .703 12 Do -4 .703 12 

04HAYDI 14MAY111 1 0911000 
27,GS6 2S 00 27,456 25 

04HAYOI 14MYOI 1 GOODOD 
52 .734 35 go 52 .734 38 

04MAY01 1-000000 
127,965 75 go 327 .965 75 

WB?C MONT HL Y WII.LIAM H WES FOUNDATION PACE 121 
- COMPOSITE - AS-01' DATE BIDECOI 

SUMMARY REALIZED GAIN/ LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 7001 

ASSET ID SECURITY DESCRIP71ON HAI DAIE HAI RATE IRD DT STL DI SELL RATE 
SH SELL/117C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GWLS MET SECTY GH/Is 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GWLS BASE CURN WLS NEI BAS SECIV GM/LS 

0IF060959 TOTAL 
39 .171,187 51 36,967 .531 25 

0IF060667 FHM INA JUN 30 SINGLE FAN 2099/12/31 6 goo 
WBIH , 

429 2,733,500 90 7.718,625 00 
2 .000,000 000 

WBIH -- 
611 61649,875 Do 6,692,460 75 

& .9011,800 ago 

WBIH ., 
633 7,225,125 00 7 .282,031 2S 

71500 .000 goo 

WBIH - 
654 21698,500 00 2,719 .625 00 

21900,DOD 000 
WBIr " 

658 518121?96 Ba 5 .846,250 60 
61000,000 COD 

WBIE 
651 41639,843 75 A 670,512 50 

5 .000,000 000 

WBIE -1 
652 11 .623,593 75 12 .688 .750 Do 

12 .000 .000 000 

WDIN . . 
0 
65 

6,699,A66 7S 6 .649 .875 00 
61920 .000 000 

DIF060967 707AL 
. . . .. . . . .

. . . .
. . . . . 49 .284,703 13 41 .466 .937 So 

DIF060675 FNM 78A JUL 30 SINGLE FAN 2099/12/31 6 000 
WeU " 

US 5,767,265 63 5,799 .375 00 
61000,000 000 
'BIE . . 

326 4,806,OS4 69 4 879,687 SO 
5 cooloco Duo 
WBIE . . 

197,234 37 1 00 -192.23A 37 L 

DSJULDI I&JULDI I Doccao 

-52,109 37 00 -32,109 57 

05JULOI 16JUL-01 000000 
-23 652 81 Do -73.632 81 

05JUIDI 16JULDI"- 1 0011011017 

Ph 

0 

WILLIAM H GATES FOUNDATION 
- 

PACE 121 
- COMPOSITE - Statement 28 AS-OF DATE 

3 
1 
MCC 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . ?001 TO DECEMBER 31, 2001 

92,167 50 L go 92 .197 50 L 
21MR01 I&APROI I Coacco 

118 .750 00 OR 118,75D 00 

21KAROI ]"PRO] I cougoo 
-115 .759 00 Do -113 .750 06 

21MRUI 36APROI 1 1102000 
46,093 IS go 44 .093 7s 

21MR01 16APROI 1 000000 
5 .375 00 on 5,375 00 

21MR01 16APROI 1 000000 
16,796 go on IA .796 as 

205,656 26 L 00 203 .656 26 L 

04HAYDI 13JUNCI 1 000000 

14,1175 00 00 14 .575 00 

21 MYGI 13JUNOI 1 000000 
-42,593 75 00 -42,593 75 

21 "Yal 13JUNDI I oaccoo 
-53,906 25 00 -S31906 25 

21MYQI 15JUNGI 1 000000 
-20 .125 Do 00 -20,125 GO 

07JUN01 13JUNDI 1 000000 
-34 453 12 go -34,453 12 

07JUMOI 13JUNOI 1 000000 
-50,468 75 go -50,465 75 

07JUNDI 13JUNDI 1 000000 
-65 .156 2S 00 -65 .156 25 

11JUN01 I3JUNQ1 1 000000 
49 .59S 75 00 49 .593 75 



W12C MONT "I Y WILLIAM H CATES FO1IMDAIION PACE 1123 
- COMOS17E - AS-OF DATE 3IDECDI 

~tIMMARY REALIZED GAIIVLOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 2001 

ASSET ID SECIJR17Y DESCRIPTION MAT PAT[ MIT RATE IRD OF STL ITT SELL RATE 
SH SELL/11C L07 LOCAL PRINCIPAL NEI LOCAL COST tOCA I S[Cly GMILS MET SECTY GM/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BA~E sFriY GH/LS BASE CURR GM/1S NEI $AS SKIT GH/LS 

DIFO60683 107AL 
19,470 000 00 19 .117 .500 06 282,50a 00 1 00 282 $00 00 L 

0IF060691 rNMA TPA SEP 50 SIHrL[ FAII 2099/12/01 A 000 28AUGOI 17SEPOI occone 
we][ . . 

249 31933,150 00 3 888 750 00 45 ago 00 Do 45 Duo cc 
4,DDDIODD coo 

'DIE . . 29AUGOI )7SEPOI 000000 
CIL 249 -3 955 .7so to -1 IDS 750 00 -4-1 Bob Do Do -45 .01§ 00 

.4 goo ago coo 

WBIE . . 29AMOI 17stpul 1 000000 
567 3,933,750 00 3 989,750 00 45 .000 00 00 45,000 00 

4 .000 000 000 

BIT - SDAUGIII 71SEPOI 1 090000 
40S 2 265 .859 38 2.249 .453 12 19 .4n6 76 cc 19,406 26 

2 .500 coo coo 
,If . . 04SEPOI 17SEPOI 1 000000 

291 4 a9a .039 06 4 BID 937 so 29 .101 56 no 29 .121 56 
5 000,000 000 

'SIT ., 04SEPOI 17SEPOI 1 000000 
415 97a 007 11 972 .187 50 5 520 33 no 5 .820 31 

1 000 coo goo 

WNIF -- 04SEPOI 17SEPOI 1 000000 
CIL 413 .970,007 A) -97?,IA7 50 -5 .R?g 31 00 -5.020 31 

-1 .00D ova goo 

wSIE - 05SEPOI 17SEPOI 1 000000 
305 1 959 697 50 1 .9" 375 00 15 312 50 00 Is.512 so 

2 .000 000 coo 

WBIE -, OSSEPOI 37SEPOI 1 000000 
CIL 503 -1 .959,697 so 11944 575 Go -15 317 50 00 -IS .312 So 

2 000,000 Boo 

IBIF - 13SEPOI 21SEPOI I DOGOOD 
576 59,290 .S95 75 31 .775,734 39 514 859 37 00 S14 .159 57 

31 700 coo coo 

W?IE -, 3IDFCOl SIDECOI I coagoo 
507 4 .915,425 cc 4 915,625 go no Go 00 

5 000 000 goo 

'BIC 31DEC01 3IDECD1 I occoca 
I 

,M,Sis 

MUHiHLl WILLIAM IT GATES FOUNDATION 
Statement 28 

PACE 122 
- COMPOSITE - AS-OF DATE, 31DEC91 

SUMMARY REALIZED GAIMILOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 51 . 2011 

ASSET In SECURITY DESCRIP71ON MIT DATE MIT RATE ]RD OF SIL 07 SELL RATE 
~H SELL117C LOT LOCAL PRInrIPAL NET IOCAJ COST LOCAL SFCTY GN/LS NET SFCTY GN/LS 

SHARES/FAR BASE PRINCIPAL NET BASE COST BASE SECIY GIVES BASE CURR GN/LS MET SAS SECTY GN/LS 

327 11 .534,531 25 11 .595,750 00 -64 210 75 Do -64 219 75 
12,000,000 000 

01FOAC675 707AL 
22 .107 SSI 57 22 727,312 50 -119,969 93 L 00 -119,960 93 1 

PIF060693 FNMA IBA AUG 30 SINGLE FAM 2099/12/31 6 000 17JULO) 13AUGOI 1 000000 
WBIE -- 

550 31577 Soo on 5 .137 Soo 00 40 000 go 00 40 Goo on 
41000 coo 000 

'11F . . 19JUL01 ISAUGOI 1 000000 
570 2 .922 187 50 2,97a 125 00 44,062 so go 44,062 so 

3 .000,000 000 

IBIE -- 19JUIOI 13AUGOI 1 000000 
CIL 570 .2 922 .137 50 -2 .878 .125 00 -44 .062 50 00 -44.062 50 

-5,000 .000 goo 

"al 
ISAUGGI 1 000900 111E 

01AU as? 4 872 .656 25 4 796,875 00 75 .75 25 TS .751 25 
5 000,000 009 
WBIE . . 07AUGOI 13AUGOI I Doacou 

720 2 .923 .593 75 2 378 .125 00 45 .498 75 go 45 .461 75 
3 .000 000 000 
WBIE . . 07AUCOI )3AUGO1 1 000000 

722 4,972 656 25 4,796 175 00 75 7BI 75 00 75,781 25 
5 000,DPO 000 

Walk 07AUGOI 13AUGOI 1 000000 
C;i 722 4 .h72 656 25 -4.796,57B 00 -75 7al 

2 
5 

00 
-75,761 25 

-5 000 coo coo 

WBIE -- 07AUGOI ISAUGDI 1 000000 
723 7 796.250 00 7,67S 000 00 121 .250 00 do 121,250 Do 

91000 coo 000 

walk . . 07AUGGI 13AUGOI 1 000000 
CXL 723 .7 .796 .250 00 -7 .675 .000 00 -121 .250 Do 00 -121 750 00 

-9 .000,000 coo 

WRIE -- 07AUGO) 13AUGO) 1 000000 
790 7 794 250 00 7,675 flA0 00 121 2SO 00 00 121 .250 00 

$ .Can 000 000 

Ago 

Is- 

,1114~ 



W12C MONTHLY WILLIAM H GATES FOUNDATION Statement 28 PACE 124 
SUMMARY R 

~AtCOMPOSITE - AS-OF DATE BIDECOI 

I 
21D GA IW LOSS REPORT 

JANUARY 1 . 2011 
70 

DECEMBER 
3 
1 . 2 

001 

1 

ASSET To SECURITY DESCRIPTION MAT DATE MAT NOTE Too IT Sit ITT SELL RAIE 
SH SELL/5TC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GM/LS MET SECIV GNILS 

SHARES/PAR BASE PRINCIPAL NEI USE COST BASE SECIV GM/LS BASE CURR GWLS NET BAS SECTV G1W/LS 

1 508 4.915,1625 no 41699 .039 as -25,585 94 of -25,SBS 94 
51000 .000 ago 

DIF060691 TOTAL 
4 .915,625 00 4,915 .925 00 Do so Do 

SS .?95 .567 19 54,961 .914 06 552 .791 25 1 on 592,751 2S L 

DIF0624A6 FMMA IBA OCT IS SINGLE FAM 2099/12/01 500 120021 Isocial 1 902296 
WjIQ " 

075 5 .155 463 75 5,152,343 75 31125 Do go 31125 00 
5 .000,900 ODD 

WDIE - 120clol isocial 1 000000 
236 5 .157,14D 44 5 095,750 00 $3 .393 44 Do 93 .395 44 

5 000 .000 000 

WDIE -, 120CT01 JDDC701 i DBODDO 
CXL 236 -5.152,148 44 -5,069 .750 00 -33 .395 A4 go -33.595 A4 

-5,000 .000 090 
WDIF . . 12DC701 ]social 1 000000 

411 5,152 .145 44 5,115.750 09 33 392 44 Do 33,398 44 
5 DOPIDDO goo 

WDIE - 120clol isocial I ouggeo 
414 5 .102 .148 44 5,06B,7SO 00 35,395 44 Do 33 398 44 

51090,000 goo 
IIIE -- puclol 190001 1 006000 

CAL 414 -5 .102,148 4~ 51068 .750 00 -33 399 44 go -33,398 
.5.000,000 000 

WBIQ '. I?DClcl IROC701 1 ODODOO 
794 5,155,468 75 5,1S5 251 25 2,187 50 go 2,187 50 

5,000 .ODO 000 

WDIQ " 12OCIDI mcial 1 000009 
CAI 794 -5,155,465 75 5 .153,261 25 -2,157 50 Do -2,197 50 

.5 .000,006 000 

D)FO624AS 701AL 
. . . . . .. . . . . . . . . . . S .152,146 44 6 .116 .7SO 99 33.599 44 1 00 33 .599 44 L 

W52C MONTHLY WILLIAM H GAUS FDONDAIIOW PAGE 12S 
- COMPOS17E - AS-OF DATE 31DECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JAHL1ARY 1 . 2001 TO DECEMBER 31, 2001 

ASSET to SECURITY DESCRIPIIOW MAT DATE MAI RATE IND DT sit D7 SELL RATE 
SH SEtt/DTC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECIY GN/LS NET SECIY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECIY WES BASE CURR GWLS NEI OAS SECTV GH/LS 

S.155,465 75 5,152 .343 75 3 .125 00 S go 5112S as S 

DIF062404 FMNA IDA NOV 15 SINGLE FAM 2099/12/91 6 Soo 05NOV01 19NOVOI 1 000000 

471 S .IBS .ISA 25 5,137 .500 00 47 .656 25 go 47 .656 25 
S .000,000 ODD 

IBIE -- os"Mal 19MOVol 1 909900 
CXL 471 -5 .155,156 2S -5 .137 .500 00 -47 656 2S Do -47 .456 2S 

.5 000,000 000 

0IF062434 TOTAL 
. . . . . . . . . . . . . . . . . Do 00 00 L Go 00 L 

OIFO67457 FNMA 70A MY IS SINGLE FAM 2099/12/31 6 500 09MAY01 17MY01 1 000000 
Nola . . 

651 1 .012,590 63 1 .017,031 25 B59 52 00 459 so 
1 000,000 goo 

Nola ' . vemulval 17MAYOI 1 0811009 
CAL 631 -11012,590 63 -1,012 .031 25 -1159 Be 00 -859 Be 

-1 000,000 COD 

NEED . . 08MAY01 17MAY01 1 000000 
715 303 .867 17 305,44S 31 421 BA 00 421 86 

300.800 DOD 

0IF062457 TOTAL 
. . . . . . . . . . . . . . . . 303 .667 11 305IA45 31 421 66 S Do 421 66 S 

DIF062473 FNMA IDA JUL 15 SINGLE IAM 2099/12/31 6 500 19JUNOI 19JULGI I DOODOO 
" NOW ., 

652 1,007,157 50 1 .00519gq 39 3 .703 12 go 3,203 12 
1 000 .000 goo " 'BID 

" 
19JMOI 19JULDI 1 000000 

CXL 652 -1,007 .)B? 50 -1 .003,954 38 -5 20 
3 

12 
00 

-3,203 12 
~1,909 .1?90 DOD 

Nola " 19JUMOI 25JULOI 1 000000 
707 1,007 ]a? 50 1,007 265 62 -75 12 Do -78 12 

1 Goo 000 000 

re 

0-1% 
is 

re 



- COMPOSITE -- -
SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 3 . 2001 10 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION HAT DATE MAT RATE IRD D7 
SH SELL/BIC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECIV GM/I.S 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SIXTY GM/I.S 

Statement 29s-O' DATE iinEr;l 

S71. DI SELL RATE 

BASE CURD OWLS 
MET SfC7Y GN/LS 
NET OAS SECTY GH/LS 

-71 12 S 

42 .520 go 

-42 .500 40 

52 343 75 

144 .575 DO 

42 .1190 63 

242 .675 81 

-11 992 19 

611,0012473 TOTAL 
1,007 .187 SO 11007,26S 92 

0IF0676A4 FNMA 70A OCT So SINGLE FAM 2099/12/01 6 Soo 
WBIO ' . 

423 31110 .000 Do 5 .067,500 00 
$11102 .600 Dog 
W"Q . . 

CIL 428 -8,110,000 Do -3,067,500 00 
-1 .000 gas coo 
Wolo . . 

097 5 .099,343 75 5 037,500 00 
S .000,000 ago 

WDIF ., 
794 12,253.125 00 12,100,750 00 

12 .DOD,GDO 000 

WDIF -- 
130 4 .593,671 93 4.540 .701 25 

4 500 .000 000 
WDIF . . 

141 55 813 .691 44 53 .571,015 63 
55,250 .000 Dog 
W", . . 

Y 510 1 .016 367 19 11004 .375 Do 
1 000 coo coo 

DIF0626A4 TOTAL 
. . . . . . . . . . . . . . . . . . 51,666,955 51 51 .224 921 as 

5,069,1143 75 5 .037,500 00 

DIF0626B2 FMMA IDA NOV 30 SINGLE LAW 2099/12/01 6 500 
ISIL -- 

112 B .S60 207 03 9 .549 .663 76 
8,435,000 000 

'DIF . . 
318 12,273,125 00 12 .213,750 00 

12.000 000 000 

112L -- 
249 a 693 906 25 8 .615 S46 IS 

-78 12 S go 

26SEPOI ]social 1 000000 

42,500 00 Go 

26SEPOI 350CIO] 1 000000 
-42 500 00 00 

02DC701 150CIGI 1 000000 
52 .343 IS 00 

OSOC701 ISOCTOI 1 Boom 
144,375 00 Go 

]social ISOCTO] I ODOODO 
42 090 63 00 

IDOCID] 15OC701 1 000000 
242,675 91 00 

3IDFCol 31DECOl I accoca 
-11 992 19 00 

417 949 25 1 02 417 949 25 L 

52 .343 75 S 00 52 .343 75 S 
IOOCIDI 14MOVOI 1 000000 

10 .543 75 00 10,543 75 

INOC701 14NDVOI-- 1 000000 
9 .37S 00 00 9 .37S 00 

02NOV01 14NDVOI-I 1 000000 
70 359 37 00 78 .359 37 

ON 
4- WILLIAM H GALES FOUNDATION 

- CONPOSIlt - 
SUMMARY REALIZED GAINILOSS REPORT 

JANUARY 1 . 2001 70 DECEMBER 31 2001 

MAT DATE MAT RATE IRD D7 
LOCAL COST LOCAL SECTY GWLS 
BASE COST BASE SEC7V GH/I.S 

ASSET ID SECURITY DESCRIPTION 
SH SELL/BIC LOT LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

5 .500,000 000 

W12L -- 
250 5,190 833 59 

5 .865 .009 Goo 
WSIF .1 

475 4 623 046 91 
4 .SCG .009 000 
WDIF -- 

496 34 .133 203 33 
3512solooo 000 
WDIF ., 

Y 51B 11,197 659 25 
ll .ODO .000 coo 

CIF062612 TOTAL 

SIL OT SELL DATE 
NEI SECIV GN/LS 

BASE CURD GWLS NET OAS SECIY rA/LS 

S61951 25 

S4 .140 63 

420 .520 32 

3 .437 so 

633 .6S7 22 1 

3 .325 79 

-3.325 78 

3 .325 71 

-99 .796 57 

-75,62S 00 

75 .625 00 

-20 .659 3? 

11 .201,095 75 

go 

000000 

no 

000000 
00 

I conooo 
Do 

1 000000 
Do 

ODDOOD 
Do 

1 001000 
00 

1 000000 
Do 

633 .657 02 L 

06NOVOI 13DECO] 

3,325 78 

06MMOI 13DECO) 
3 .325 IS 

a6mmol ISDEC01 
3 525 71 

15NOV01 13DECOI 
-99 .796 17 

19MOV01 13DECOI 
-75 625 00 

19moval ISDIC01 
75 .625 00 

19MOV01 13DECOI, 
-20 .559 37 

. . . . .. . . . . . . . . . . . 114 .621,978 13 63,995 .195 31 

alFO626CO FNMA TIA DEC 50 SINGLE FAM 2099/17/0) d Soo 
WO71 . . 

607 7 .150,937 50 7 .147,611 72 
71000,000 coo 

W52L -1 
Cxl 607 -7 .150 .937 50 -7 .147,611 72 

-7 .000 .000 age 

152L -- 
609 7,150 937 50 7 .147 .611 72 

7 000 .000 000 
W02L . . 

381 12,200 625 Do 12 .500 .421 87 
12 .000 .900 000 
WBIE . . 

216 16 .130 coo 00 16 .205 .625 00 
16,000 000 000 

WBIE -- 
CXL 216 -16 .150 .000 Do -16,205,625 00 

-16 .000,000 000 
WBIF . . 

246 2 .020 .071 13 2 010,937 50 
2 .000 000 000 

Wo2c MONTHLY 

5 .133 .852 34 

4 .568 .904 25 

33 .712 .582 51 

PAGE 127 
AS~F DATE 31i)Trnl 

06NM 01 14NOVOI 
56,931 25 

OSNOVOI 14NOVOI 
54,140 65 

09HOVDI 14MOV01 
A?D .820 32 

3IDFCOj 31DECOI 
3 .457 SO 

1 000000 
00 

000000 
00 

opocco 
00 



WB?C MONTHLY WILLIAM H GATES FOUNDATION PAGE 129 
- COMPOSITE - AS-OF DATE SIDECOI 

SUMMARY REALIZED GAIN/IOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET In SECURITY DESCRIPTION MAY DATE MAY RATE IND DI STI. D7 SELL RATE 
SH SELL/ITC L07 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GN/LS NEI SECTY GH/LS 

SMARIS/PAR BASE PRINCIPAL NEI BASE COSY BASE SECTY GN/LS BASE CORR GNYLS NET SAS SEVY GN/LS 

212soloop 000 

hea , . QSDECII 13DEC&I 1 Dealt@ 
532 q.459 .591 05 4.517,907 11 -55,516 73 00 -56,316 79 

4 .4" DOC 000 

WB2L -- u5DECOI 13DECO) 1 000000 
533 51533 .422 05 5.604,041 41 -70 .619 35 DO -70.619 33 

5,495 .000 900 

WBIF -- 06DECII ISOECOI 1 000000 
oil 2 .250,876 95 213021?54 BY -43 657 42 00 -43.857 42 

2,250,000 000 

DIF0626CO 707AL 
. . . . . . . . . . . . . . . . . . 94 .391,294 56 97 .607,912 50 -1 .216,615 14 1 Do -1 .21A .61A 14 L 

11,151,454 55 11,092,265 63 39 .2)8 75 S go 39 .214 75 S 

CIF062614 FMMA IDA JAN 30 SINGLE FAN 2099/12/01 6 590 04JANCI 16JANGI 1 000000 
WBIH - 

127 496,621 09 419,531 2S 7,069 84 no 71089 14 
500,000 000 

WBIH , 04JANDI 163ANDI 1 000000 
135 158,775 39 106 .575 15 2,597 26 go 21397 26 

199,000 goo 

WBIF -1 GBJAMOI 16JANCI 1 000902 
248 16,470 .351 56 16,139,062 50 331,289 06 an 331,289 06 

16 .500 .000 600 

- WBIH ., 09JANDI I&JANDI 1 000000 
212 19,876,562 so )9.692,187 50 154 .375 00 00 104,375 00 

26 .000 .000 000 

- '510 . . 04D[Col 14JAM02 I CDOODO 
5S9 31090 .000 00 6 .070,156 25 19,545 75 00 19 .643 75 

11009 000 000 

We][ . . ISDECOI 14JAND2 1 000000 
Cho 1,957 .50D Do 2 .003 125 00 -15,625 00 00 -15 .625 00 

2 . 0 00 1 DOC coo 

WBIE " ISDECOI 14JAND2--' -~T~000000 
CXL coo -1 .987,500 00 -2 .003,125 go 15,625 00 Do 15,62S 00 

-2,000,000 coo 

W,IE IBDECQI 14JAk;F- .- '1' 0000001- A F TR FED 

to 

W02C MONTHLY WILLIAM H GAIES FOUNDATION Statement 28 PACE 123 
- 

COMPOS17E - AS-OF DATE BIDECal 
SUMMARY REALIZED GAIN/LOSS REPORT 

JANUARY 1, 2001 TO DECEMBER 31 . 2001 

ASSET III SECURITY DESCRIPTION MAY DATE MAY RATE IRD 01 STL DI SELL RATE 
SH SELL/8TC LOT LOCAL PRINCIPAL MET LOCAL COST LOCAI SECTY GH/LS MET SECTY ~ IS 

SHXRES/PAR BASE PRINCIPAL NEI BASE COST BASE SIXTY WLS BASE CURD WLS NET OAS SECTY QVLS 
WBIE . ISMOVOI ISDECOI 1 009060 

CXL 7AIL -2,020 .079 13 -2 .040,937 50 20 .BS9 57 Go 2016S9 B.7 
-2 .0co .000 goo 

WNIE . . 19NOVal 13DECOI 1 000040 
240 3,030 .117 19 31041,269 04 -31,171 57 go -31,171 67 

3 .000 .000 coo 

WBIE .. 19NOV01 13DECOI 1 000060 
444 9.073,125 00 91054,843 IS 1111281 25 go IBP251 25 

91000 .000 goo 

WBIE -- ISNOVOI 13DEcol I cocoon 
CXL 444 -9,073 .125 go -9,054,343 75 -18,251 25 Do -18 .211 25 

-9,000 .000 goo 

W110 . . 20MUNDI 13DECOI I 00000D 
175 111131 .484 so 11 .097,265 63 59,213 75 00 39,218 75 

11 .000 .000 goo 

WBIE - 21 NUVCI 13DECol I coacco 
247 19,SSI .562 50 16,605 .546 as -S31954 39 00 -SS .954 38 

16 .500 .000 000 
WDIE . . 21 NtArol 13DIC01 I foodoo 

CXL 247 -19 .5SI .562 50 -1& fiDs .54& at 53 .984 30 00 53 .994 38 
-16,500,000 000 

WSIE -P 21WEVOI ISDECOI 1 000020 
405 IA .043,750 00 IA .155 .512 50 -111,562 50 go -III,S62 51 

14,000,000 000 

WBIF -- 77NMOI 15DECOI 1 000000 
740 33 .248,701 17 33 954,609 30 -625 905 21 Do -655 .908 21 

33,250,000 000 
Nola . . 2SHM01 13DECOI 1 000000 

523 11503.964 so 1,516 .523 4q -12,539 06 00 -12,539 06 
II .SDD .DDD one 

WBIQ - 29NMOI 13DECOI I 00oaoO 
CXL 523 -1,SO3 .994 30 -1 .516,523 4q 12,539 06 go 12 .539 06 

-1,500 .000 ago 

WBIF . . 04DECOI 13DEC01-1.000000 
770 12 .161,575 at 1212BI125a Do -99,375 Do 

12 .000 .000 Ono 77 0 D -99 .37s Do 
-7 

WBIF - 04DECO) IBDECOI~-~- 1*000000 
771 21283 .395 4q 21302 .734 so -19 .335 94 00, 44 



WILLIAM H GATES FOUNMIJON E - COMPOSITE - Statement 28AS-OF D.IEP43UI ;EC'0'1' 
SUMMARY REALIZED GAIN/LOSS REPORT 

JANUARY 1 . 2901 TO DECEMBER 31, 2001 

MAT DATE MAT RATE FRO D7 SIL DT SELL RATE 
LOCAL COST LOCAL SEC7Y GN/LS NET SECTY GH/LS 
BASE COST BASE SEC" GN/LS BASE CURR GWLS NEI PAS SECTY GN/LS 

4,006 252 00 -25 .000 00 00 -75 .002 00 

38DECO1 14JANO? 1 000090 
.006.250 00 25 000 00 go 25 .000 00 

IBDECOI 14JAND2 1 000000 

111- Au.1"L I 

ASSET ID SECURIIY DESCRIPTION 
SH SELL/BIC L07 LOCAL PRINCIPAL NET 

SHARES/PAR BASF PRINCIPAL NEI 

Gel 3 .931 .250 00 
4,000 .000 BCD 

WAIF - 
cxt Del -31981 .2so 00 

4 .000 .000 con 
18IF . . 

082 519&2 .500 00 51936 .667 19 23 .632 11 Do 23,637 81 
6 .000,000 coo 

WAIF ., IDDECO1 14JAND2 I VOODOO 
cxt 052 -5,942,500 00 -5 .933,867 19 23 632 81 Do -23 .632 111 

6 .000,000 000 

DIF062614 TOTAL . . . . ... ... . . . . . . . . 37 .032,310 54 56 .507,159 38 

3 .090 000 00 8,070 IS6 25 

DIFO&2622 FNMA IDA FED 30 SINGLE FAN 2099/12/3) 6 509 
WAIF - 

387 1& 286,915 63 16 .455.750 00 
16,500 coo DOD 
WAIN . . 

304 7,722,609 39 7,746 003 13 
7,800 .000 009 
WAIN . . 

436 185 .931 25 ]So 693 75 
190 .000 000 

WITH . . 
437 12,131 951 56 12,116 .125 00 

12 .200 .000 DOD 
WSJ% . . 

440 497,322 51 496 562 so 
500,000 000 

WNIE p 
254 2,48S .253 91 2 465 .429 69 

2,500 000 000 

NAIR . . 
522 7 .74& .375 00 7 .722 609 38 

7 500,11DO 000 

575 151 16 1 Do 525 .151 16 1 

19 .1143 7S S Do 19 .945 75 S 

I?JANOJ 12FEDDI 1 002200 
-172 .734 37 00 -172,734 37 

19JANDI 12FE001 I VOODOO 
23,393 75 Do -23,393 75 

021LBO) 17ILT301 I ODDOOD 
237 so Do 237 50 

0204101 12FFIC) 1 0001190 
15 726 56 00 IS .726 56 

07FES01 12TE101 I Dutton 
620 31 00 920 31 

07FFBOI 12FEDO) 1 000000 
19,024 22 Do 19,924 22 

OIFEROI 17FE941 1 01111040 
23 .765 62 DO 23,765 62 

L 

WOPC MONTHLY WILLIAM H CATES FOUNDAIInN PAGE . 133 
- COMPOSITE - AS-0F DATE SIDECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 7001 

ASSET ID SECURITY DESCRIPTION MAI DAIE MAT RATE IRD D7 SIL D7 SELL RATE 
SM SILL/17C L07 LOCAL PRINCIPAL NET IOCAL COST LOCAL SECIV GNILS NEI SECIV GN/LS 

~HARFS/PAR BASE PRINCIPAL NET BASE COST BASE SEC7Y GM/LS BASE CLAIR WLS NEI BAS SIXTY GM/LS 

DIF062622 TOTAL 
47,058 .419 54 47 194 .173 45 -155 .753 91 L 00 -135,753 91 L 

011,062630 FNMA 70A MR 30 SINGLE TAM 2099/12/31 6 Sao 32FEBOI 13MROI I VOODOO 
- WSJ" . . 

353 12,797,075 to 12 .500,946 as -3 .071 51 no -3 .1171 IS 
17 390 .000 000 

- WBIN . . 12FEND) 13MAROI I ODOOSO 
%34 49A .250 00 496,406 25 156 25 Do -156 25 

500 coo 000 

WBIH .1 32FEDGI 13MR01 I VOODOO 
CIL SS4 -494.2st to -496 AOfi 25 154 25 go 156 25 

500 coo coo 

WITH . . 12F[BOI 13MR01 1 600020 
541 12,297 .07S 90 12,301,105 13 -4 028 13 no -4 .025 13 

12.390,000 000 

WBIH - 17FEBOI ISMAROI 1 000000 
CXL 541 -12,297,075 at -17 .501 .101 13 4 .026 is Do 41029 13 

-12,390 000 000 

WAIN . . 12FEDDI 13MAROJ I VOODOO 
S67 49A .250 00 496,562 50 312 50 Do -312 so 

Sol Goo 000 

WBIE -- ISFE101 ISF&ARD) I VOODOO 
S57 10,349 .062 50 1111573~906 2S 24,543 IS Do -24 .643 75 

10 .500 Coo coo 

WAIT . . ISFE801 13MARO) 1 000000 
CAL 557 -10 .349,062 50 10,373 906 25 24 .543 75 go 24 .845 15 

-10 .500 .000 000 

WBIE . . 15FE001 13MROI I OOODOO 
570 2 4A4 .092 SO 2 485 156 25 -2) .D93 75 00 -21 .093 75 

21500 000 000 

WAIN . . 09MAROI 13MARDI I VOODOO 
00 130,654 38 139 .575 00 59 59 00 59 36 

190 ago coo 

WIIH 09MR01 13MARDI I VOODOO 
004 12 .112 .312 so 121109 .$00 Go 3 $12 SO go 3 .112 so 

12 290,000 000 

14 

d 

4- 



We2c MONTHLY WILLIAM IF "71S FUMM71M Statement 28 PAGE, 132 
- COWDS17E - AS-OF DAIE 31OECOI 

SUMMARY REALIZED GA)N/tOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31 . 7001 

ASSET 10 SECURE TY DESCRIPTION MAT DATE MAT RA7E IRE) DI 57L DT SELL RATE 
SH SELL/37C LOT LOCAL PRINCIPAL MET LOCAL COST LOCAL SECIY rwLS NET SECIY WES 

SKARES/PAR BASE PRINCIPAL NET USE COST BASE SECTY GWLS BASE CORR GN/LS KEY SAS SECIFY GN/LS 

CIF662430 TOTAL 
27,554 .334 38 27.579 .740 63 

DIFOA7648 FMMA IDA APR 30 SINGLE FAN 2099112131 9 508 
WDIH -- 

152 2 .192 .457 50 2 .192 .7al 25 
21200,004 ago 

WBIE -- 
Y 732 2 .497,460 94 2,462 031 25 

2 .500 .000 ODD 

WDIE -- 
Y 733 4 .994 .726 56 4,967 .167 50 

5 .000,000 000 

WIIH -- 
241 2 .192,751 25 2 .192,457 50 

71200 .000 ago 

HIM . . 
369 29S .195 31 295 476 56 

300 .000 000 

Wolo . . 
CXL 369 -296 .195 51 -299,476 56 

-5co'cao ODD 

DIF062648 TOTAL 
. . . . . .. .. .. . . . . . . . ]] .B77 .4D6 25 11 .954 .437 50 

00 00 
alra676ss CHMA IDA MA Y 30 SINGLE FAR 209VII7131 d sod 

WDIH -1 
334 24 .a73 046 to 24 .839,843 75 

25,000,000 000 

WSIF 11 
642 11 .935,312 50 11 557,500 00 

12,000,000 000 
WIIH . . 

564 4 .720.512 50 4 .716,601 56 
4.750 000 CDC 

WDIE . . 
)46 9,976.562 50 9.946,575 00 

-42 .9&B 75 1 no -42 .968 75 1 

go S go Do s 
74APROI 14mral 1 006260 

33 .203 13 Do 53 .203 13 

25APROI 14MYOI I Cocoa@ 
77 512 50 Do 77 .812 So 

26APROI IQKAYoi 1 cagooo 
3 710 94 Go 3,710 94 

a-MAYDI I'MAYOI ODDOOD 
29 6a? so go 29.6S7 so 

WB2C MONTHLY WILLIAM H GAUS FOUNDATION PAGE 235 
- COMPOS17E - AS-OF DATE 31DECOI 

SUMMARY REALIZED GAINZIOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2DOI 

ASSET ID SECURIIY DESCRIPTION MAT DATE MAY RATE 7RD D7 SIL DI SELL RATE 
SH SELUOTC L07 LOCAL PRINCIPAL NET IDCAL COST LOCAL SEC7Y GWLS MET SEC7Y GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GN/LS BASE CURR WES NET SAS SEC7Y GN/LS 
10 .000 .000 ODD 

WDIF . . 09MAVDI 14MYDI 1 000000 
025 23 .221 .345 70 22 .972 .099 94 249 .755 66 00 249,755 66 

73,250 .000 000 

CIF062955 IOIAL 
. . . . . . . . . . . . ... . . . 74 .727,090 Do 74 332,910 15 

DIF062693 FNMA IDA JUN 30 SINGLE FAR 2099/12/31 6 Soo 
WBIH . . 

457 2,777,906 25 2,795 .137 50 
21900 .000 000 

W110 . . 
731 2,961,562 SO 2,955 .254 38 

5 .000 .0as 000 

WBIE .. 
482 9 .376,125 00 9 .954 .687 50 

10,000,000 000 
WBIE .. 

CXL 462 -9,275 .125 00 -9,954 .697 50 
101000 .000 000 

WBIF I- 
165 11 .849 .531 25 11,906,250 00 

12,000 .000 000 

WBIF -I 
351 32 .93~ 394 77 35,034 .375 00 

35,250 .006 000 

DIF062663 707AL 
. . . . . . . . .

.. ..
. . . . . 47,591 .122 27 A7,735,612 So 

2,961 .562 50 2,955,234 35 

DIF062671 rNKA 75A JUL SO SINGLE FAR 2099/12/01 6 500 
WBIE ' . 

225 9,843 .750 00 9,937,500 00 
lo'cooloca 000 

WDIE " 
573 9 843 .750 00 918" W03 13 

IDIDDOIDDO 000 

WbIo . . 

594 199 93 1 Do 394 .169 93 1 

16"Yol 13JUN01 I ODDOOD 

-17,281 25 00 -17 .2fil 25 

17MAYDI 13JUNQI 1 000000 
6 524 12 go 6 .328 12 

2?MAYOI ISJUNDI 1 000000 
-76 .562 50 00 -76,562 50 

22MAYOI ISJUM01 1 000090 
76 56Z 50 00 76 .S&2 so 

?SMAYQI 13JUNDI I OQDDoo 
-56 .736 75 00 56.71B 75 

00JUNDI 13JUN21 1 cocooo 
99,990 23 00 -99 .990 23 

s 

173,99D 23 1 Do -173 .990 25 1 

6,329 12 S Do 6,326 12 1 

IAMAYOI 16JUL01 1 400000 
-95,750 00 00 -93 .?So 00 

14MAY a I 16JULDI-'- I 09000D 
-59 453 13 00 -39,453 13 

19JUM01 19JULGI I coo~boi '%I 
ru -T 

-21 406 25 1 go -21 .406 2S I 
3VhAROj I &APROI I VOODOO 

-343 75 Go -343 75 

09APROI 16APROI 1 000800 
-15 .429 69 Do -15,429 69 

09APROI I "PROI I couggo 
-27,559 06 go -2T.SS9 0, 

IIAPROI IIAPROI 1 000000 
S43 75 Do 343 75 

)IAPRO) I "PROT I occoup 
-231 25 00 -281 25 

IIAPROI 36APROI 1 000000 
291 25 Do 291 25 



W02C MONTHLY WILLIAM H GATES FOUNDA710H P4 
- COMPOSITE - Statement 2~SIF DATE 3GI 134 

SUMMARY REALIZED GAIM/LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31, 2001 

ASSET To SECURITY DESCRIPTION 
SH SELL/17C LOT IDCAL PRINCIPAL MET 

SHARES/PAR BASE PRINCIPAL NEI 

393 1 007 .137 50 
1 000 .900 Ono 
WBIQ . . 

CAL 393 -1 .007,157 50 
-1 .000 .002 ago 

Wela . . 
6SI 1 .007,157 50 

1 .050 .155 Duo 
WBIQ . . 

CAL 651 -1,007 .187 50 
-1 .000 .000 one 

WDIF -, 
SA4 11 .64A .593 75 

12,000 .900 000 

6IQ . . 
577 31953 .750 Do 

41000 ago 000 
W110 . . 

CXL 577 -3.9S3 ISO 00 
-4,000,000 000 
01F . . 

638 32 .970,742 39 
33 .250,000 000 
Half) . . 

653 3 .953 .750 Do 
41000 .000 DOD 

CIF062671 707AL 

MAT DATE MAT RATE TRD DI Sit 07 SELL RATE 
LOCAL COST LOCAL SEC7Y GH/LS 
BASE COST BASE SECIY GN/LS BASE CURR GN/LS 

992 .968 IS 14.218 75 00 

19JUNDI 19JULDI 1 000000 
-992,961 75 -14 215 75 00 

19JUND) 19JUL01 I oconoo 
993 .12S 00 14,062 50 Do 

19JUNDI 19julol 1 coccoo 
995.125 00 -14 062 50 00 

06JULOI 16JULOI 1 Pocono 
1 1 .520,000 00 29 595 75 00 

09JULDI LfiJULOI 1 000000 
3,965.593 75 -14 .843 75 Do 

09JULGI IAJULQI I conono 
-3 963,593 75 14 .143 75 00 

09JUL01 16jutol 1 000000 
32 .855,156 25 15 .595 94 00 

09JULDI 02AUGOI I Docooo 
3 .965,750 00 -15 ODD 00 an 

. . . . . . . . . . . . . . . 64,404,83S 94 64 495 .859 55 

3,953 .?SD 00 3 .9&1,751 00 

DIF062609 FNMA TPA AUG 30 SINGLE FAM 2099/12/31 6 500 
WSIF . . 

694 9 892 Sao Go 9,945,312 50 
To 000,000 DOD 

'PIE . . 
CXL 694 -9 .862,500 00 9 .945,312 50 

-10,000 000 000 

B9,023 44 1 00 

-15,000 00 S 00 

n9jutol ISAUGOI 1 000000 

-82 912 50 no 

09JULOI 13AUGO) 1 000000 
82 B12 so 00 

WILLIAM H GATES FOUMM71ON 
- COMPOS17E - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 2001 

MAI DATE MAI RATE I RD DI sit DI SELL RATE 
LOCAL COST LOCAL SFCIY CHILS 
BASE COST BASE ~FCIY GKILS BASE CURR GWLS 

09AUGOI 13AUGOI 1 000000 
32 003,203 13 4A9 .651 20 00 

09AMOI 15AUGOI 1 000001 
]) .923 .750 00 194,062 50 00 

311)[Ccl 31DECOI I Pocono 
24 924 804 69 5 959 38 go 

ASSET In SICIAlliv DISCRIP11014 
SH SELL/BTC LOT LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL MIT 

11IF -- 
217 33,292,961 55 

33,250,000 coo 

IIIF -- 
215 12 .037 .212 so 

12 .00D .000 200 

'DIE ., 
Y 505 24.915 .945 31 

25,000 .000 000 

DIF062659 707AL 
699 S80 06 1 Do 

07AUGOI ]7S[P9I 1 000004 

-39 .062 50 Do 

07AM01 17SEPOI 1 000000 
39,062 so 00 

29AUG01 17SEPOI 1 Pocono 
6,250 00 no 

29AUGOI 17SEPOI I Conoco 
-6 250 00 00 

29AUGOI 17SEPOI I ODDOOD 
go 00 

29AUGOI 17SEPOI I Pocono 
Go on 

29AUGOI 17SEPOI I OODOOD 
-39 062 50 00 

31AUGOI 17SEP01- 1 000000 
13,125 00 Do 

31AUGOI 17SEPOI I cooloo 
-15 125 Do Do I 

. . . . . . . .. . . . . . . ... 70 .229,619 14 69,551 .757 62 

DIF062697 F"MA 79A SEP 30 SINGLE FAM 2099/12/01 6 500 
. . ,I[ . . 

794 24 051,562 50 74 1190 .62S Do 
25,000,000 000 
"IF . . 

CXL 794 24.951 562 50 
-25 000,000 000 
'110 . . 

111 11005 .731 25 
1,000,000 000 
'010 . . 

CXL 161 -1 .005,783 25 
-1,000 .000 000 
WDIE . . 

262 24 BSI,562 50 
25,000 ODD coo 
Wb]E . . 

CYL 267 -24 .651 5d2 50 
-25 .000 .000 coo 

MITI -- 
569 24.25) .S62 50 

75 000 .000 000 
WITE . . 

553 3 015 .593 IS 
31000 .000 Ono 
'DIE . . 

CXL 353 -3.013,593 75 

-24 a9o.625 00 

999,S31 25 

999,531 25 

24 B51 .562 50 

-24 .651 S62 50 

24 090 .625 00 

3 .000 469 75 

-3 000 .465 75 

00 

41 
-39.062 50 

13 .125 00 

-13,12S, 00 

W82C MONTHLY 

NEI SEVY GN/LS 
NEI BAS SEVY GN/LS 

14.218 75 

-14 .218 75 

14,062 50 

-14 .062 50 

26 S93 75 

-14,043 75 

14 .543 75 

15 .515 94 

-15 000 on 

-99,023 44 L 

-15 000 00 S 

32 .912 so 

$2,912 50 

PAGE 135 
AS-Of DATE siDEral 

MET SIC" "/IS 
NET DOS SECTY GH,t~ 

499 .658 ?a 

194 .062 50 

51959 so 

689 .S60 09 1 

-39,062 So 

39 062 so 

6 .250 00 

-6,250 40 

no 



WILLIAM H "IES FOMDAIIOH 
- COMOS17E - 

SUMMARY REALIZED GAIN/LGSS REPORT 
JANLARY 1 . 2091 10 DECEMBER BI, 2001 

M7 DATE MoT RATE TRD OF 
LOCAL COST I OCAL SECTY GM/LS 
BASE COST BASE SECIY GM/LS 

Statement 28 PACE 
13, AS-OF DATE 3IDECO, 

ASSET ED SECLORZTY DESCRIPTION 
SH SELL/17C LOT LOCAL PRINCIPAL NET 

SMARES/PAR BASE PRINCIPAL NEI 

-3.400,000 000 

Nola ' . 
3S2 5,059 .000 00 

5.000,000 000 

WDIG . . 
CXL 352 -5 .050,000 00 

-5 .000 .000 000 

Wolo . . 
355 5 .050 .voo go 

S .000 .000 goo 

WOLF . . 
577 33 .631 .855 47 

B3 .2so .000 goo 

W82F - 
623 12 .150 000 00 

12 .000 .000 000 

WDIE ' . 
506 1 .406,757 31 

1 .000 .000 goo 

DIFO6269? TOTAL 

STL OF SELL RATE 
NET SIXTY GM/LS 

BASE CURA GMJLS MET BAS SECIY GN/LS 

5,901 .409 2S 

-5 .011 .406 25 

4,997,656 25 

55,203 .242 19 

11 .985 goo go 

1 006,757 BI 

00 

554,550 73 L 

52,343 75 S 

15DECOI 18DECOI 

527 34 

03APROI 19APRO) 

-19,750 00 

an 00 

of SS4 .SSD 73 L 

no 57,343 75 S 

1 000000 

00 S27 34 

1 000000 

Be -18 .7so Do 

T 

PACE 137 
AS-OF DATE SIDECOI 

NEI SECIV "/IS 
NEI US SIXTY GNILS 

-51,562 50 

20 625 00 

30 .957 50 

00 L 

-64.375 Do 

71500 00 

2A6,140 63 

-335 000 00 

-165,734 37 1 

-202,751 Do 

172 .561 56 

WB?C MONTHLY WILLIAM N GATES FOUNDATION 
- COMPOS17E - 

SUMMARY REALIZED GAIMILOSS REPORT 
JANLIARY 1 . 2001 10 DECEMBER 31 . 2061 

ASSET In SECURITY DESCRIPTION MAT DATE MAT RATE IRD OF 571 OF SELL RATE 
SH $IAL/B7C LOT LOCAL PRINCIPAL NET L OCAL COST LOCAL SFEIY GWLS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SEC" GWLS BASE CLlRR GN/LS 

DIF070452 FNMA IDA MY 15 SINGLE FAN 2099/12/31 7 020 16APROI 17MYDI I DDOODD 
WN)H . . 

296 15,7115,937 5D 15,337 500 00 -5),562 SO 00 
IS .000,000 000 
WO)H .. ISMAY01 17MAY01 1 000000 

551 6 .135,000 00 6,114,375 00 20 .626 00 00 
6 0011 .800 goo 

WBIH -- 15MAY01 17MAYDI 1 000000 
626 9,202 500 00 9,171,562 SO 30 .937 50 up 

9,000 .000 Dog 

OIFC?0450 707AL ------------------ 50 .623,437 50 30 .423 .437 50 00 L Do 

ClFQ?06A7 FNMA TBA OCT 30 SINGLE FAN 2099/12/01 7 000 29SEPOO 160cloo 1 000000 
. . WDIE .. 
Y 239 17,634 .375 00 17,550,1101) 00 -94 37S 00 Go 

13 .000 .000 goo 

WRIE .. 05OCTOD 160cloo 1 cooloo 
Col. 121 -7,BS0,OGG 00 -7,957 .500 00 7 500 00 00 

-5 .000 .000 goo 

WDIF -- 090CID1 150C701 I Doccoo 
]it 13,316 .734 38 19.070,593 75 246,140 63 00 

17 .700,000 006 

WhIE -- 31DECOl 3IDfCCl I Conoco 
Y 514 35,115,060 00 32 ?Ilo Goo Do .355 .Coo 00 go 

32 Goolooo 000 

0IF0706A7 ... . 70TAL 
61,236,JD9 33 60,563,093 75 .165,734 37 1 00 

DIT0706155 IMMA IDA NOV 30 SINGLE FAN 2099/12/01 7 000 OSOC701 14MDVDI 1 Conoco 
WBIE -- 

492 35.010,000 an 35,215,750 00 -2011,750 00 go 
37 .000,000 goo 

WBIF - 07MMOI 14HEIVol 1 DOOGOO 
350 18,428 .742 19 18,25S .990 63 172 .951 56 Do 

17 .700.000 000 

s 

"I.T!--- T R U 

6 

W112C MUNTIlLY 

. . . ... . . . . . . . . . .. 1,096,757 51 1 .006,757 81 

70 .633,417 97 70 .073 .897 19 

51osoloov go 41997 .dSd 25 

011,0704CS FNMA IDA DEC 15 SINGLE FAh 2099/12/01 7 goo 
WBIF -- 

241 1 .398 .199 22 1 .397 .671 3a 
11550,000 DOG 

DIF070443 FNMA IDA APR 15 SINGLE FAN 2099/12/31 7 000 
WDIH .. 

162 IS.S32 812 50 IS.551,542 50 
Islooll .001) Dog 

13SEPOI 17SEP01 
46,593 75 

ISSEPOI 17SEPOI 
-411,595 75 

13SEPOI 17SEPOI 
S2 .543 75 

ISSEPGI 17SEPOI 
425.613 211 

J4SEPOJ 17SEPDI 
195,009 00 

UDECOI SIDECO) 
go 

I DOOOOO 
on 45 .593 7S 

1 000900 
on -46 .593 75 

I GOODOO 
cc 57 . ~3 7S 

I Conoco 
Do 428 .913 26 

1 DODDOO 
Do 165 .000 00 

sollooll 
Be Do 



- COMPOSiTE -- - iiDECii 
SUMMARY REALIZED GAIH/LOSS REPORT Statement 28"" DATE 

JANUARY 1 . 2001 TO DECIMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAT RATE IND DT Sit OF SELL RATE 
SH SELL11TC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SEC7Y GWLS NET SFC7Y WLS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECIV GN/LS BASE CURR GN/JS NET $AS SEC7Y GM/LS 

011,070615 TOTAL 
51,433 .742 It 51,474 .640 63 

CIP0706C3 FNMA IDA DEC 30 SINGLE FAR 2099/12/91 7 Goo 
W§IE -- 

465 33 .125 000 00 33.055 DOD 00 
32,000 .000 000 

WBIE -- 
380 10 .316 406 25 10.291,250 00 

10 .000 .000 DOD 

WBIF -- 
027 10 .033 .257 11 13,574 .812 50 

17 .700 .boo too 
DIF0706C3 707AL 
. . . . . . . . . . . . . . . . . 11,474 .664 06 61 .711 .062 50 

OIF*70617 FMKA IDA JAN 30 SINGLE FAR 2099/12/01 7 coo 
WBIE . . 

CXL 357 -71419,140 63 -71497 .343 75 
-7 .506 .400 Got 

Wei[ . . 
364 2 .473 .046 It 2 .5?1 .777 34 

2,500,000 000 
WBIF -- 

255 13 $01 144 S3 13 .66S 750 00 
13 .700 .000 000 
WDIF .- 

298 25 .346 .484 38 24,892 .R12 so 
25.090 .000 000 

Weir . . 
299 25 .146 494 35 24,332 812 so 

2S 000 .000 000 

WBIE . . 
310 17 .336.015 93 17 .401 .093 75 

17,000,000 DOD 

WDIF . . 
CXL 310 -17 536 015 63 -17 401 093 75 

-17,000,000 000 

. . WBIE . . 

-236 390 44 1 go -236,396 44 1. 

OIDECOD 16JANDI 1 000000 

65.205 12 00 63 .203 12 

DIDECOO 16JANDI I occoop 
-48 730 46 go -49 .730 46 

JUJANDI 16JANOI I 60000D 
135 .39, 53 00 135,394 53 

IIJANOI 16JANDI 1 090000 
263 .671 BE 00 263,971 85 

))JAMBI 16JAND) 1 060000 
263 .671 91 Do 263,671 88 

27NMOI 14JAND2 I Dopcoo 
-65,078 12 Do -65,071 12 

27MMOI 14 'AND? 1 1300000 
65 075 12 Do 65 076 12 

27NOVDI 14JAM02 I oceigo . 

WILLIAM H GATES FOUND4710H PACE 159 
- COMPOSITE - AS-OF DATE 31DECOI 

SUMMARY REALIZED GAINILOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

MAT DATE MA 7 RATE IND 07 SIL DT SELL RATE 
LOCAL COST LOCAL SECTY GWIS MET SECTY GN/LS 
BASE COST BASE SEC7Y GN/tS BASE CURR GHILS NET BAS SECTY GM/tS 

12 .197 .454 25 at to Be 

27MMOI 14JAW02 1 002000 
-10 197,656 25 00 go 00 

77NM 01 14JANQ2 1 000000 
7 .203,457 51 -65 078 12 00 -65,079 12 

27NOVOI 14JAN02 1 000000 
-7,205 .437 50 65 076 12 00 65 .075 12 

wepc M014THLY 

ASSET ID SECIM17Y DESCRIPTION 
S" SELL/57C LOT LOCAL PRINCIPAL NEI 

S"ARES/PAR BASE PRINCIPAL NET 

326 10 .197 .456 25 
10 .000 .002 pop 

WRIE , 
Cxl 326 -10 .197 .659 25 

.10 .0114,000 Goo 

NOTE . . 
578 71138 .359 39 

7 .000 .000 000 

WBIE -, 
CXL 321 -7 .138 359 38 

-7 .000,000 000 

QIFO?0617 TOTAL 

A 

-35 891 44 1 00 -35 .693 44 L 

VNOVOI ISDECOI I occoop 

70 .000 00 go 78,000 Do 

04DECOI 13DECol I coulloo 
35 156 25 go 35.IS& 25 

Q7DFCci 13DECOI 1 000000 
-34I .S54 69 Do -341 .SS4 At 

. . . . . . . . . . . . . an 00 Do 00 no 

59,140,019 54 53,470,109 59 477,210 95 1. no 677.210 95 L 

OIFO70625 FNMA IDA FED 30 SINGLE FAR 7099/12/3) 7 000 09JANDI 12FEBOI I ouclool 
WBIE -- 

252 2 016 .250 00 2 .011 .526 13 4 921 87 go 4 921 57 
2 .000 .000 coo 
Wei[ . . 09JANDI 12FEBOI 1 000000 

CXL 252 .2 .016,250 00 -2 .011 .325 15 -4 921 87 00 -4 .921 87 
-2 .000,000 000 

WBIE . . 09JANDi 12FEDDI I noocce 
25S 504 062 50 504,453 13 -390 63 go -390 63 

SO0.000 000 

WBIF -- IaJANOi 12TEDO) 1 000000 
335 32 542 250 00 52 493 .000 00 49,251) 00 00 49 .250 00 

32 .300,000 000 

WBIF -- IBJANGI 12FE001 1 nooooo 
596 13 .107,031 25 13 .772 711 25 34 250 00 00 54 .250 00 

13 .700 .000 000 

WBIF -- 07FEBO) 121,11801 1 1100000 
507 17 SS2 109 39 17,794 031 25 51,075 IS be 58 .078 13 

17,700,000 Duo 

d-- 

4 



W112C MONT HE Y WILLIAM H GATES FOUNDATION PACE 241 
- COMPOSITE - AS-OF DATE 31DECOI 

SUMMARY REALIZED GAIN/ LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2DO) 

ASSET ED SECURE TY DESCRIPTION MAT DATE MAI RATE IRD OF STE DI SELL RATE 
SH SELL/BIC L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECIY GWLS NEI SEVY GN/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECTY GN/LS BASE CURR GN/tS MET BAS SECIY GN/LS 

D)F070658 TOTAL 
24 .061,607 51 73,979 .466 75 85 .210 76 L 00 85 .219 76 L 

DIF070666 IRMA IDA JUN 30 SINGLE FAN 2U99/12/31 7 090 09KAYOI 13JUNDI I DOODOO 
WBIE ' . 

221 16,195,000 00 16 .195 312 50 -312 50 Do -312 so 
16 .000 .600 coo 

WDIE . . 09MAY03 13JUNCI I cooclue 
CXL 221 -16 .195 000 00 -16 .195,512 50 312 50 00 312 50 

.16 .000 .DDO BOB 

WDIF " asJUND) 13JUNDI 1 000000 
352 17 .885,296 88 17 937 .a45 75 52,546 37 go -52.SA6 57 

17 .700,000 000 

CIF070666 TOTAL 
. . . . . . . . . . . . . . . . 17,185,299 as 17 .937 .943 75 -52,546 87 L 00 -52 .546 87 L 

DIF070674 IRMA IDA JUL 3D SINGLE FAN 2099/1Z/3) 7 000 ISJUNOI I&JULOI 1 002004 
- WDIE -- 

386 1,009 .375 00 11006 .2so 00 3 .125 00 on 3.125 00 
I ooo,DDD ODD 

- WBIE . . 05JUNDI 16JULDI 1 000000 
CXL 366 -1,009 .37S go -1 .006 .250 00 -3,125 go to -3 .12S 00 

-I,Oao .poo coo 

WILE ' . 05JUNCI 16JULOI 1 000010 
572 9 094 375 00 91088 242 19 -3 967 19 Do -3 .967 19 

9 .DDDIOQQ coo 

WILD . . IIJULDI 16JULDI I coocon 
6sa 1,012,309 3B 3 007,390 63 4,210 75 go 4,215 75 

11000 .901 coo W 

SIT - IIJULOI 16JULDI 1 000000 
712 17,917,792 97 17,83B .251 25 79 .511 72 00 79 .511 72 

17,700,0114 DOD 

DIF070674 107AL 
----- ----------- 27,002,167 97 26,926,523 44 75,644 53 1 Do 75 .644 S5 L 

s 

WBZC MONTHLY WILLIAM H GAIES fo~~ -Statement 2-8 PAGE 140 
- COMPOS17E - AS-OF D%7E SIDECOI 

SUMMARY REALIZED GAIM/LOSS REPORT 
JANUARY 1 . 2091 TO DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION MAI DATE MAI RATE 7RD OF SIL OF SELL RATE 
SH SELL/57C L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GNILS NEI SECTY GHLILS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY G"Its BASE CUFIR GME'LS NEI SAS SECTY WES 

CIF070625 70TAL 
44,715 453 13 64 .594 .265 63 141 .1 

87 

50 L 

00 
141 .157 SO L 

DIF070635 FNMA IDA MR 30 SINGLE FAN 2099/12/31 7 000 15FED 

21 

16FE301 1 000000 
-- WDIE -- 
Y 500 500.761 2S 505 .750 00 2 .96S 75 00 2,968 75 

509,000 000 

-- 18IF - DBMAROI 15MROI 1 000000 
201 17 .919,967 19 17,827 .21A 75 92,643 44 00 92 .648 44 

17,700 .000 000 

DIF070633 707AL 
. . . . . . . . . . . . . . . . . 18,420,646 44 13,330,96B 75 95 .617 19 L 00 95 .617 19 L 

CIF070641 IRMA IDA APR 50 SINGLE FAN 2099/12/31 7 000 09APROI 16APROI 1 000000 
- WDIF -- 

496 17 .9s?.994 Ss 17 599 .125 00 Sa .769 53 go Sa.769 53 
17,700,000 000 

0IF070655 FMm IDA MY 30 SINGLE FAN 2099/12/31 7 009 25APROI 14MAY01 1 accooo 
WIIE -- 

073 1 .515,703 13 1 .514,765 63 937 50 00 937 50 
1 .500 .000 000 

WBIE " 25APROI 14HAY01 1 000009 
CXL 073 1,515 .705 13 -1 514,765 65 -957 50 go -937 50 

-I .Soolooo 000 

WBIE ., 04MAY01 )4MAY01 1 000000 
)47 61097 .%90 63 6,059 296 17 28 .593 76 Do 2B.593 76 

6,000 .000 DOD 

WDIE - O4KAYOI 14myol 1 occoon 
CXL "7 6 .097,990 63 -6 .059,296 97 -25,595 76 go -28,593 76 

-61000,000 000 

WDIE I, 04KAYDI 1~01 1 ocalloo 
529 61087 .090 93 6 049 .617 59 35,203 13 Do Sa .203 13 

61020 .000 coo 

WBIF - 09"Yol 1~myoj I voccoo 
029 17,973,796 so 17 .926,761 25 47,015 63 00 47,015 63 

17.700,000 000 - -- - - - - 



W12C MONTHLY WILLIAM N GATES FOUNDATION 
PAO' '4' - COMPOS17E - Statement 28KS-OF DATE 31DCCDI 

SUMMARY REALIZE13 GAIK/LOSS REPORT 
JANUARY 1, 2001 TO DECEMBER 31, 2001 

MAT DATE MAT RATE 7RD 07 SIL III SELL RATE 
I OCAL COST LOCAL SIXTY GH/LS MET SECTY GN/LS 
BASE COST BASE SECIY GH/LS BASE CORR GMJLS MET BAS SEC7Y GM/IS 

ASSET 10 SECURITY DESCRIPTION 
SH SELL/BIC LOT LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NET 

~ 6) 

I 

1 .012 .109 33 1 .007 .890 63 4.216 75 S 00 4,211 75 S 

0IF070612 FNMA IDA AUG 50 SINGLE FAM 2099/12/31 7 ago OBJULD) ISAUGOI 1 000000 
WDIF -- 

093 17,991 .773 44 17 .377,000 00 114.775 44 go 114,773 44 
17,700,000 age 

WBIE ' . IDJULOI 13AUGOI 1 000080 
397 9 .067,500 00 9,015 .593 IS -21 .095 75 on -21 093 75 

9 .000,002 goo 

'DIE -- 191ULOI 13AUCOI 1 600600 
CXL 392 -9,067 .500 00 -9,096 593 75 21 .093 75 Do 21 093 75 

-9 .000 ago 000 

Wall . . 19JUID) 13AUGOI 1 090000 
571 1 .014,140 63 1 009 943 75 4.296 90 Do 4 294 83 

1 0001000 Goo 

'DIE - 19JULDI 13AUGOI 1 000096 
CXL S71 .1 014,140 63 -1,009 543 75 -4 299 118 Do -4 296 an 

-1,000 .000 000 

GIF070692 707AL 
. . . . . . . . . . . . . . . . . . 17 .991 .773 44 17 .977,000 00 114 .773 44 1 00 114 773 44 t 

OIFO7O69a FNMA IDA SEP 30 SINGLE FAM 2099,12/01 7 000 13SEPDI 17SEPOI 1 Goocoo 
WDIF - 

579 18 151 .437 50 17 .9S2 .512 50 199 125 00 00 199 125 00 
17,700 000 000 

WDIE ., 31DECOI SIDECOI 1 000900 
Y 522 32 892 500 00 32 462 .50a 00 -43D Poe 00 Go .430 hoo on 

32 .000,000 000 

DIF070690 707AL 
. . . . . . . . . . . . . . . . . . 51 023 937 50 501394 912 50 -230 .375 00 1 00 -230 975 00 1 

D)FD724A5 FNMA IDA MY 15 SINGLE FAM 2099/12/01 7 500 loaclol IIOCTOI I ODOODO 

242 036 687 50 029 .593 75 7 093 75 00 7 .093 75 
800 .000 090 

'a" . . IODCIOI Isoc7ol 1 000000 
246 731 .171 80 728 800 00 3,171 05 Do 3,171 86 

700 Duo goo 

WIZC MONTHLY WILLIAM H CATES FOUNDATION PACT 14~ 
- COMPOSITE - AS-OF OA7E SIDErOl 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 2001 10 DECEMBER 31 . 2001 

ASSET 10 SECUR17Y DESCRIPTION MAT DATE MAT RAYE 7RD OT SYL D7 SELL RATE 
SH SELL/BIC L07 LOCAL PRINCIPAL NET LOCAL COST LOCA L SEC7Y GM/LS NET SICIY CN/LS 

S"ARFS/PAR BASE PRINCIPAL MET BASE COST BASE SEMY GM/LS BASF CURR Gk/LS MET BAS SECIY GH/L~ 

0IF0724AS 70TAL 
1 567 .359 35 1,557,593 75 10,265 43 1 Do 10,765 63 1 

DIF072413 FMMA IDA NOV 15 SINGLE FAN 2099/12/01 7 SOD 25CCIOI 19maval 1 000000 
w0j, . . 

323 735,000 00 73] .D&2 so 3.957 50 Do 3 937 50 
700 Goo Goo 

WSJ" . . ?social 19movol 1 QQOQ4Q 
526 940,000 00 934 .62S 00 5,375 00 Do S .375 Do 

goo ODD 000 

WITH . . 15NOVOI 19movol 1 000900 
529 730,187 50 73S .000 00 -4 .912 50 00 .4 11]? So 

700 .000 000 

0IF072493 707AL 
.. . . . . . . . . . . . . . . . 2.305 .1117 50 2 .300,657 50 4 SOO 00 L 00 41500 00 1 

DIF972415 FWMA 71A JAN 15 SINGLE FAM 2099/12/01 7 500 16JANDI 22JANDI I OCO000 
WBIH I, 

267 020 .750 00 912,750 go 71500 go 00 7 500 no 
goolooo Duo 

WD]H . . 16JANDI 05FEBUI 1 000000 
271 717,22A 56 710,937 50 6,299 06 00 612119 06 

700 .000 000 

0IF07241S 707AL 
.. . . . . . . . . . . . . . . . 1 537,476 56 1,523,657 50 13,789 06 1 go 151759 06 1 

0IF072425 FNMA IDA FED 15 SINGLE FAM 2099/12131 7 500 13FEDO) 27FEDOI 1 000000 
WITH - 

574 821 .375 Go 109 .517 50 2 062 50 00 21062 so 
8001000 000 

WITH . . 13FEIGI 15FEBOI 1 000000 
505 719 .167 97 717 .281 25 1 836 72 00 1 .386 72 

700,000 000 

DIF072423 7OIAt 
. . . . . . . . . . . . . . . . 1 .540,542 97 1 .556 .593 75 3 949 22 1 on 3 .949 22 1 

it 

4v 



wo2c MONTHLY WILLIAM H "TES FOUNDA71OW PAGE 145 
- COMPOSITE - AS-OF DATE 51DE 

C 
III 

SUMMARY REALIZED GAIM/ LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET 10 SECURITY DESCRIPTION MAI DATE MAT UTE IRD DT S7L ITT SELL RA7E 
S" SELL/bTC 1 01 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GN/tS MET SEC7Y GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GWLS BASE CURR GN/LS NET tAS SECIY GN/LS 

OIF072449 IRMA 71A APR 15 SINGLE FAN 2099/12/31 7 500 16APROI 19APROI 1 000000 
WBIH . . 

257 321 425 Do 621 .562 50 62 50 00 62 so 
500 .000 Quo 

WBI, . . 16APROI 19APROI 1 009000 
263 71a .894 53 717 .713 75 1 .175 79 00 1 .175 75 

700,000 coo 

DIF072449 TOTAL 
. . . . . . . . . . . . . . . . . . 11540,519 53 1 .539,28) 25 1 .?38 25 L 00 1,238 28 L 

DIF072456 FNKA IDA MY 15 SINGLE FAM 2099/12/31 7 500 15"Yol 17MAY01 1 000000 
WBIH . . 

552 325 .437 50 921,500 00 1 .937 so go 1 .937 so 
800,000 coo 

WBIH . . 15MY91 17MYDI 1 006000 
557 720,042 97 710,012 so 11250 47 Do 1 .239 47 

700,000 000 

OIF§72AS6 707AL 
. . . . . . . . . . . . . . . - 1,543 .410 q7 I .S40,312 SO 3,167 97 L go 5.167 97 L 

DIF072464 FNMA IIA JUN 15 SINGLE FAM 2099/12151 7 500 0%JUNDI Iajumol 1 000000 
Wei" . . 

oil 722 .503 91 719 .687 50 2 .216 41 on 2 .616 41 
7110,000 000 

WBIH " OaJUNGI 18JUN01 1 000000 
012 a2g .500 Be 823.0go 00 31500 00 00 3 .500 Do 

800 .004 coo 

0IF072464 TOTAL 
. . . . . . . . . . . . . . . . . 1 .549 .003 91 1,54.1,657 50 6 .516 41 L 00 6.316 41 L 

OIFO?2472 FNMA IDA JUL 16 SINGLE FAM 2099/12/31 7 500 I3JULOI 19JULOI 1 006000 
W11H . . 

343 925,975 00 825.500 Do 37S 00 Do 375 Do 
500,009 000 

WBIH . . 13JULDI 19JUL01 1 000000 
344 722,359 58 721,656 25 1,203 13 Do 1 .203 13 

700,000 000 

'J'AT STRFF--- 

ra 

re 

W112C MONTHLY WILLIAM IT GATES FOUMMIION 
Statement 28 PACE 

1 
4 

- COMPOSITE - AS-OF DATE 31DECO 
SUMMARY REALIZED GAIWLOSS REPORT 

JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET ID SECURI W DESCRIPTION MAT DATE MAT RATE TRD DI SIL ITT SELk RATE 
SH SELL/OTC LOT LOCAL PRINCIPAL MET LOCAL COST LOCAL SEC" GM/LS NET SECIY GM/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SEC" GKILS BASE CLOUR CH/LS NET bAS SECTY GH/LS 

0IF072431 IN" IDA MR 15 SINGLE FAM 2099/12/31 7 sea 13FEBOI 22MROI 1 000000 
WaIN . . 

075 6?0 .508 Go $20 .500 Do 00 00 Do 
gooloof coo 

WDIN .. ISFEBOI 22MARDI 1 090002 
CXL 075 -920,500 go -520 .500 00 00 00 00 

-900 .060 coo 

WIIH . . 13FEBOI 22MROI 1 000000 
160 1?01500 so 320 .937 50 -437 SO to -437 50 

6001090 coo 
WDJH ., 13MROI 19MR02 I ovagov 

922 B?0 .667 50 92D .509 00 Is? so go 157 50 
hoologo goo 

WDIH ' . 13MR01 19MR01 1 000000 
CxI. 2?2 -820 .637 So -820,500 of -187 So on -187 So 

-500 .00, DOD 

WBIH . . 13MAROI 19MROI I cagooo 
JA9 SPO .687 50 320 .590 00 117 so 00 IS7 50 

agolooo son 
WNIM " 14MROI 19MROI I ocaloo 

031 719,359 39 715 .375 00 964 30 Do 99q 39 
700,000 000 

WBIH . . 14MROI 19MARD1 1 000002 
CXL 031 -719 .359 35 -7)5 .375 00 -964 so go -994 38 

-700,00f 000 

WNIH ., 14MROI 19MR01 1 090002 
170 739,359 36 717.937 50 1 .421 be go 11421 as 

700 .000 goo 
DIF07?431 107AL 
. . . . . . . . .... . . . . . no Do Do 00 no 

2 .360,546 58 2,3S9 .375 00 1,171 As I no 11171 as I. 

P T 



COMPOSITE - Statement 2&s-oF DAIE-swf~;, SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 7001 70 DECEMBER 31 . 2001 

ASSET ID SECUR17Y DESCRIPTION "AT DATE MAT RATE IOU D7 S7L III SELL RATE 
~H SELI./87C L07 LOCAL PRINCIPAL NET LOCAL COST tDCAL SEC7Y GN/LS MET SECTY GM/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SEC7Y GN/LS BASE CURD GWLS NET OAS SECIY GM/LS 

DIF072472 70TAL 
1 .549,734 31 1 .547 .156 2S 

DIF0724110 FRMA IDA AUG 15 SINGLE FAN 2099/12/31 7 500 'DIN . . 
56 72618s] SA 722 093 75 

700 .000 on: 
WBIH ., 

569 330 .697 So 52S.000 00 
soolooll 000 

nIF077460 707AL . . . . . . . . . . . . . . . .. 1,557 .539 06 1 547 093 75 

D)F072498 THMA 70A SEP 15 SINGLE FAM 2099/12/31 7 Soo 
'01" . . 

039 726,316 72 725 593 75 
700 .000 Ono 

'DIN . . 
039 532 937 50 829.250 00 

000 .000 Ono 

DIF072493 TOTAL . . . ... . . . . . . . . . . . 1,559 .324 22 1 .554 945 75 

OIFO??AAs FNMA 70A OCT 30 SINGLE FAM 2099/12/0) 7 500 
WDIF -- 

702 9 903 643 44 91854,406 25 
9IS50 .000 too 
"IE . . 

7156 9 352 26S 65 9 262 969 75 
91000 000 ago 
WDIE -- 

797 2,0711 .2111 75 2 060 .000 go 
2 Ono Oct 000 
'llf . . 

142 9 955,492 19 9 817,101 Sd 
9 550,000 000 

4,AAO 47 1 

24SEPOI 150CIDI 

49 .242 19 

OIOCTOI ISOCTO] 
09 296 as 

oiorTUI IsnCiol 
IN 291 25 

IDOCTOl )social 
116 390 63 

W62C MONTHLY WILLIAM H GAIES FOllNDAIION PAGE 147 
- COMPOS17E - AS-OF DATE 3iDEroi 

SUMMARY REAL121D GAIN/tOSS REPnRI 
JAN"" 1 . 2001 70 DECEMBER 51 . 2001 

AS~FT 10 S[CllRIIY DESCRIP71 ON MAT DATE MAT RATE TRD DI SIL D7 SELL RATE 
S" SELLiBIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SEC7Y GNILS NEI S(ClY GM/LS 

SHARES/PAR BASE PR]NriPAt NEI BASE COST BASE S[ClY GH/1.5 BASE CURR GN/tS NET BAS SECTY GN/LS 

DIF0726A3 707AL 
00 273 .210 95 L 

1 000000 

Go 6,289 07 

1 000000 
Do -11 .2119 07 

000000 
Do 4 .277 34 

coocoo 
at -41277 54 

1 ounoce 
Go 91960 93 

DOOODO 
00 91960 93 

1 DOODOO 
00 9,960 93 

000000 
Do 96 .992 19 

000000 
00 69,296 83 

1 000000 
no 19 .218 75 

1 000000 
Do 56 .723 12 

31 .2&7 .607 51 so 994,476 56 

DIF072611 FWMI 75A NOV 30 SINGIE FAM 2099/12/01 7 500 
. . WDIE . . 
Y 126 11 473,945 31 11 .41D .234 sa 

11 Soo *Do 000 
W,IE . . 

Y CIL 260 -11 .473 .945 31 -11 480,234 33 
-)I .SOD .OoD Ono 
'110 . . 

119 11043 .137 50 1 039,190 16 
1 .000,000 000 
Welo . . 

CIL 119 -I .GAS.437 SO -1 .039 .169 16 
-1 000 .000 coo 
'910 . . 

133 2 090 781 25 2 .075,320 32 
2 .000 .000 000 
WBIO . . 

CIL )33 -2 .015 291 25 -2 070,320 32 
.2 ODD coo 000 
'810 . . 

371 2,0118,281 25 2 .078,37D 52 
21000 coo 000 

WDIF . . 
29S 91984,226 56 9 .957 234 sa 

9 .SSO 000 000 
"JE . . 

422 9 .426 .796 38 9 337,500 Do 
9 .000 .000 000 

WBIE . . 
423 71094,219 75 2 .075 .000 00 

2 .000 .000 000 
'DIF . 

476 9 979 .750 00 9 923 044 88 
9 550 coo coo 

lit 

I 

.579 15 1. 

13AUGUI 16AUGOI 

4 757 81 

13AUGOI 16AUGOI 
5 .6117 50 

10 445 31 1 

17SEPOI ?OSEPOI 

792 97 

17SEPOI 20SEPOI 
3 607 50 

00 I .S78 13 L 

1 000000 

go 4 .757 61 

1 090000 
Do S .667 50 

00 10,44S 31 1 

I cooDoo 

Do 792 97 

1 GODOOD 
Do 3 .687 54 

00 4 .430 47 1 

I occoop 

Do 49,242 19 

00 69,299 an 

000000 
00 16 .251 25 

1 000000 
Do 116 .390 63 

273 .210 95 L 
OANOVDO 13MOVDD 

6,269 07 

06MOVOO 13NOVOO 
-6 289 a? 

240clol 14HOVOI 
4,277 34 

74OC701 14NOVOI 
-412TT 34 

25OC701 14NOVOI 
91960 93 

250CTOI 14MOVal 
-91990 93 

250CTOI JANOVOI 
91960 93 

SOMTOI 14MOVOI 
96 997 is 

31OC701 IANOVOI 
119 296 Ba 

slocial 14NOVOI 
19,213 75 

OBNOVOI 14NOVOI 
56,703 12 

47 

4? 



WRL~ GATES FOUNDATION Staffffient-28- PACE 143 
- COKPDSIIE - AS-OF DATE SIDECOI 

SUMMARY REALIZED GAIM/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2901 

MAI 06AIE MAI RATE 7RD DI SIL DT SELL RATE 
LOCAL COST LOCAL SECTY GIVLS NEI SECIY GM/Ls 
BASE COST BASE SECTY ~LS BASE CORR GWLS NEI OAS SECIY GN/LS 

ASSET ID SECURM DESCRIP72M 
SH SELL/VIC LOT LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL MET 

DIF072611 107AL 
31 .464,99? 19 51,227 .781 26 

21058 .251 25 2.075 .320 32 

DIF0726C9 EMMA IDA DEC 30 SINGLE FAN 2099/12/01 7 Sao 
WDIF . . 

233 9,973.751 2S 9 .973,731 25 
9 .550,000 goo 

WDIF .~ 
234 9 .976,76S 65 9,974,765 63 

9 .550,000 009 
WDIO . . 

175 31120 937 50 3,122,343 75 
3 .DDO .000 goo 
Nola .. 

464 3,120 .937 50 3 .122 .343 IS 
3 .001 .000 coo 
Nola . . 

CXL A64 -3 .120 .937 50 -3.122 .343 75 
-3 .0ac .000 000 

WIIE . . 
411 9 .293 .906 25 9,416,25D 00 

91000 .0co goo 

WDIE - 
414 2 965,625 00 2,091 .875 00 

21000,000 000 
DIF0726C9 TOTAL 
. . . . . . . . . . . . . . . . . . 19,950,546 98 19 950 546 55 

1J .359.S31 ;Is 12,5011,125 00 

5,120 .937 50 5,122 .343 75 

262,210 93 1 00 762 .210 93 L 

91960 93 S go 91960 95 S 

300clat ISDECol 1 000000 

00 00 Go 

DBNOVDI 13DECOI 1 000000 
09 Do Go 

15NOV01 ISDICIll 1 000000 
-1 .406 25 00 -1,406 25 

ismovol )3DECDl 1 000000 
-1 .406 25 Do -1 .406 2S 

ISMIlvol ISDECOI 1 000000 
1 .406 25 go 1,406 25 

ISDECOI 13DFCOI I DoDooo 
-122,343 75 00 -122 .343 75 

10DEC61 13DECOI 1 000000 
-26 .250 00 Do -26.250 00 

go 09 Go 

-149,593 7S 1 an -143,S93 75 1 

-1,406 25 S go -1 .406 2S S 

:--T 

WB?C MONTHLY WILLIAM H GA7ES FOUNDAIIOM PAGE 149 
- COMPOSITE - AS-OF DATE 32DIC01 

SUMMARY REALIZED GAIM/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION MAI DATE MAT RATE IRO DI SIL 07 SELL RATE 
SH SELL/BIC LOT LOCAL PRINCIPAL MET LOCAL COST LOCAL SEC?Y GN/IS MET SECTY GM/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECIY GN/LS BASE CURR GM/LS MET IIAS SEC7Y GM/LS 

DIF072913 FNMA IDA JAN 30 SINGLE FAM 2099/12/01 7 500 29mmoo 16JANDI I DoDooo 
WBIE ., 

CXL 345 -S .D21 .57S 00 -5 027 .754 30 5.859 55 go 5 .559 so 
-S 1000,080 000 

WJIE . . 29NMOO ]&JAMBI 1 000000 
CXL 346 -31013 .125 Do -3 .016 .&40 A2 3 .515 92 go 3 SIS 62 

-3 .000,000 goo 

WBIE . . 29NMOO 16JANDI 1 000000 
359 4.017 .500 00 4 .030,703 13 -13 .205 is 00 -13 .203 Is 

4 .000 .000 coo 

WDIE -- 29NMOU 16JAMOI I collooo 
CXL 351 -4,017 .500 On -4,030 .703 13 15 .703 15 go 13 .205 15 

-4 .090,000 090 

WDIE . . 29NOVOO 16JANOI I collogo 
395 I,So& .S62 50 1,531,347 66 -24 .75S 16 of -24.755 Is 

1 .500,000 000 

WSIF . . 05JAN01 16JANCI I cooooo 
192 13 .241 .210 94 13.04A .637 so 196 .523 44 go 196 .523 44 

13 .000,000 000 

WDIH -- 04JANDI 16JANDI I ocagoo 
330 1,733,33S 94 1 .708 .500 00 24 .835 94 Do 24,835 94 

1 .700,800 000 

DIF072613 707AL 
. . . . . . . . . . . . . . . . . . 5 .449,109 56 11240 160 16 205 949 22 L go 205,949 22 L 

DIF072421 FNMA IDA FED 30 SINGLE FAN 2099/12/31 7 500 19JANOI 12FEIGI 1 000000 
:BIH .1 305 

1 .732 .OD7 51 1 .731 .375 90 132 a] go 132 91 

p 

700,000 COD 

WBIF . . DIFEDDI 12FED01 1 000000 
453 13,309 .765 63 13 .251 .562 59 73 .203 13 go 78,205 13 

15,000,000 coo 

WBIE p 06FEB01 12FEIDI 1 000000 
Y 246 1 .529 .531 25 1 .530 .000 00 468 75 00 461 IS 

1 .500,000 coo 

WITH -- DIFEDDI I?FElQI 
4es 1 751,375 00 1 .732 .007 91 -152 51 00 -132 al 1 .700,000 000 T 

I 

W112c MONTHLY 



- COMPOiIIE 
SUMMARY REALIZED GAIN/tOSS REPORT Statement 29"' ̀ E 10E~O] 

JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAT RATE IRD OF S71- DT SELL RATE 
SH SELL/PIC L07 IOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GM/LS MET SECTY WLS 

SHARES/PAR BASE PRINCIPAL WEI BASE COST BASE SEC7Y GM/LS BASE CURR GM/LS MET OAS SECTY "/IS 

DIF077671 TOTAL 
15 .305,179 69 IB .225 .445 31 78 .671 35 1 go 78,671 02 1. 

GIFO72639 FNMA IDA WAR 30 SINGLE FAN 2099/12/51 7 500 07MROI 13MROI 1 000000 
IDIF -- 

0119 13 264 .570 31 13,288,437 so -23 B67 J9 00 -23 .867 19 
13 .000 .000 000 

DIF072647 FNMA IDA APR 30 SINGLE FAN 2099/12/31 7 590 23"Rol 16APROI I cocoon 
WDIN ., 

135 41216 625 go 4.29& .140 13 -9 .515 63 00 -9 515 65 
41200 .000 ago 

'DIN ., OSAPROI 16APROI 1 000000 
179 4,018,437 50 4,0119 .624 99 7 .512 51 Do 7,512 51 

4 .000,000 000 

IBIF -1 05APROI )6APROI 1 000000 
410 13,216,914 Od 13,255 .937 So 50,971 56 go 30,976 56 

13 000 .000 000 

0IF072147 TOTAL 
. . . . . . . . . . . . . . . . . . 21,611 .976 56 71 .632,703 12 29,273 44 1 go 29 .275 44 t 
DIF0726S' FNMA IDA MAY 30 SINGLE FAN 2099/12/31 7 500 23APROI 14"Yol 1 000000 

WBIN ., 
319 4 .092,500 00 4 097 .500 00 5 .000 00 00 S age 00 

4 .000 .000 000 

WDIF - DSMAYDI 14MAYOI 1 000000 
686 6,449 550 78 61641,171 as $1378 90 go 51371 90 

s .SaO .cOO Dan 

WDIE .. 04MAYDI 34MAYDI 1 000000 
145 15 .573 923 13 15 .309 .375 00 64,453 13 00 64 .453 15 

15 .000 .000 coo 

WDIF -- IOMAYOI 14MAYDI 1 000000 
054 6 465,546 as 6 .641 .171 B7 24 .37S 01 00 24,375 01 

6 .500 000 000 
WITH .. IOMAYQl 14MAYOI 1 000000 

502 4 OB7 .Sco 00 4 092,SOO 00 5 .000 00 00 -5 000 no 
41000 000 000 

T 

WB2c MONTHLY WILLIAM H GATES FOUNDAIION PAGE IS) 
- 

COMPOSITE - AS-OF DATE 31FIECOl 
SUMMARY REAL17ED GAIN/LOSS REPORT 

JANUARY I ?DO) TO DECEMBER 31, 2001 

ASSET To SECURITY DESCRIPTION MAI DATE MAI RATE 1RD DI SIl D7 SELL RATE 
SH SELLIBIC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECIY GN/LS NET SECTY QN/tS 

SHARES/PAR BASE PRINCIPnL NET BASE COST BASE SECTY GWLS BASE CURR GN/LS WEI OAS SECTY GN/LS 

DIF072654 TOTAL 
31,960,925 79 31.771 726 75 97,207 04 L 00 97,207 04 1 

DIF072662 FNMA TOA JUN 30 SINGLE FAN 7099/12/31 7 500 04JUNal 13JUNDI 1 000000 
WDIF -1 

239 9,779 .423 13 9 .740 512 82 39,041 al go 39.041 01 
9 .550,000 000 

WDIE -- 07JUNDI ISJUNDI I boccoo 
653 15,579,101 56 15 .360 .937 50 181164 a, Do 15,164 06 

15 .000 .000 DOD 
WRIE . . 07JMDI 06AUGOI 1 000008 

654 7.9SI .406 25 2 .043 750 00 71656 25 go 7,656 25 
2 .000 .000 000 

WDIF I- IIJUMol 13JUNDI 1 099000 
394 9 .7&0 .025 39 91775 .632 al -15 .607 42 go -15 .607 42 

9 .550 .000 000 

0IF072662 IOTAI 
. . . . . . . . . . . . . . . 36 969 .957 03 36 920,705 13 49,253 90 1 00 49.253 90 L 

GIF072670 FN MA IDA JUL 30 SINGLE FAN 2099/12/31 7 500 ?OJUNQI ISJULDI 1 000000 
WDIF -- 

481 9 765.527 34 9 741 .000 00 42 .527 34 00 42.527 34 
9 550 .000 DOD 

WDIE - 03JULDI 16JULDI 1 000000 
304 15.533,671 50 15 .546 975 00 81703 12 Go -5 203 12 

15 400 .000 coo 

WDIE - 03JU1.01 16JULOI 1 000000 
sag 2.045,751 25 2,044 675 00 1 093 75 Do -1 095 75 

2 .000,000 goo 
WBIF " 12JUID] 16JULD) 1 090900 

708 9 .792 .053 52 9,753 .906 25 33,947 27 go 35,947 27 
9 .550 .090 000 

QIFQ72670 TOTAL 
. . . . . . . . . . . . . 36 960,333 99 36 193 .65A 25 67 .177 74 L cc A7 .177 74 L 



W52C MONTHLY 
COMPOSITE - AS-OF DATE 31DECO] 

SUMMARY REAL] 
2 
ED QAIM/L0SS REPORT 

JAN"" 1 . 2091 10 DECEMBER 31 . 2101 

ASSET ID SECLORITY DESCRIPTION MAT DATE MAT DATE IR13 DI SIL III SELL RATE 
SH SELUBIC LOT LOCAL PRINCIPAL NET L OCAL COST LOCAL SEC" WLS NET SECTY GN/tS 

SMARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GM/LS BASE CURR GKJLS NEI BAS SECTY GN/LS 

OIF6726 :8 FMMA IDA AM 30 SINGLE FAM 2099112131 7 Sol IIJUL61 ISAMOI 1 000800 
W 

IE . 

420 15,370 .512 50 15,309 .375 Do 60,937 50 Do 60,937 so 
15 .090 .000 000 

WBIE . . IIJULDI IBAUGOI 1 000000 
Cot. 420 -15,370,312 50 -15 .309 .575 of -60 .937 So 00 -60 .937 So 

-15 .90c .aoo 000 

WDIF - D?AMDI ISAUGOI 1 400200 
094 9,817,101 56 9,776,812 50 40,289 06 Go 40,2B9 06 

9 .550 .000 000 
WBIE . . 07AUGII IlAUGQI 1 400200 

725 2 .056,328 13 21041,575 00 14 .453 13 Go IA.453 13 
21000,400 000 

WDIF - OSAUGOI ISAUGGI 1 000000 
199 9 .823 .292 97 9,766 .361 19 61 .925 75 00 61,925 71 

9 .550 .000 000 

DIF072699 70TAL . . . . . . . .. . . ... . . . 21,701 .777 66 21,56S,054 69 116 .667 97 1 so 116,667 97 L 
DIF072696 FMMA 70A SEP 30 SINGLE FAN 2099/12/01 7 500 23AMOI 17SEPOI 1 000000 

WBIF . 
363 9 835 .753 9) 91906 656 25 29,097 66 00 29 .097 96 

9 55D .000 ODD 

WDIE .. IOSEPDI 17SIPDI I DDDDDv 
359 21065,125 go 2,051 B75 00 11 .250 00 go 11 .250 00 

2 .000,000 goo 
WIIF - ISSEPOI I?SEPQI I Doocco 

579 9.B&7 .655 94 91796 .210 94 71,425 00 00 71425 00 
9 .559 bon DOD 

DIF072696 TOTAL 
. .. . . . . . . . . . ----- 21 .766,714 55 21,654,742 19 111,972 96 1 go 112 .972 &A L 

O)FORD616 FNMA INA JAN 30 SINGLE FAM 2099/17/01 a goo 70DECOO 16JANDI 1 000000 
WDIE -- 

CAI 190 -5,122,265 63 -51075,000 00 -47,265 63 00 -47 .265 63 
-S .006,000 000 
WDIE 20DECID I&JANO) ~-1~1-000000 

CX1 192 -6,145 .751 25 .61090,000 so 55 .7 :01 25 Do 55 781 25 
.61voolloo too 

WILLIAM H GAIES FOUNDAIION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/ LOSS REPORT 
JANiIARY 1 . 2001 70 DECEMBER 51 . 2001 

MAT DATE MAT RATE 7RD III 57L D7 SELL RAIE 
LOCAL COST L OCAL SECTY GN/LS 
BASE COST BASE SECTY GWLS BASE CURR GN/LS 

20DECOO I&JANOI 1 000000 
4 .060,090 00 37,917 so Be 

20BECOO 16JANDI 1 000000 
-4 .060 .000 00 -S7 312 50 go 

?QDECO0 16JANOI I DOOOOO 
610901cou 00 55 .791 25 00 

20DECOD 16JANDI 1 000000 
-61090,000 00 -S5,761 75 go 

OIJAND1 16JANDI 1 000000 
31045 .000 no ~9 .637 50 00 

OBJANQI 16JANDI I Dougoo 
-3,045 .000 00 -49 .617 50 DO 

IOJANQI 16JANCI I Ductloo 
7 905 000 00 77,500 00 Do 

AS-OF DATE 
PACE 153 

3IDECDI 

NEI SECIY GM/LS 
NEI BAS SECIY GM/LS 

37.812 so 

-37.512 50 

SS .791 25 

-SS .791 25 

49.997 50 

,49,687 So 

77 .500 no 

-25,544 66 1 

-3.330 as 

-11616 41 

38,751 00 

ASSET III S[CMIIY DESCRIPTION 
SH SELL/RTC L07 LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NET 
WDIE .. 

439 4 .*97,a12 50 
41900,00D coo 
We][ . . 

CXL 439 -4 .097,512 50 
-41900 .000 coo 
'PIE . . 

799 6,14S .751 25 
6,DcD .DDB goo 

WDIE . . 
CXL 199 -6 .14S .701 25 

-6 .000,900 000 
WBIE . . 

339 3 .094 657 So 
31000,000 goo 

WBIE -- 
CXL 359 -3,094 .687 50 

-310001coo 000 
WDIF - 

284 7 .99?,SOO 00 
7 .750.000 000 

DIFORD616 107AL 
-25,546 as I as 

DBFEDDI 12FIDDI I DOOODO 

-31330 as Do 

09MARDI 23MARDI I DDODOO 

-1,016 41 00 

09APROI 16APROI 1 000000 

38 750 Do go 

. . . . . . . . . . . . . . . ... -3.255,546 Be -5 .260,010 go 

OIFD8062A FMMA IDA FED 30 SINGLE YAM 2099/12/31 a 000 
WBIF . . 

592 7,971 .904 30 7,975 .2S4 36 
7 

' 

750.000 000 

01 F DIDA37 

FNNA 
IDA MR 30 SINGLE FAM 2D99/12/3) 0 000 

WlIF 1~ 
208 7 .963 .750 q7 7 .965 .546 59 

7 .750 .000 900 

OIFOB0640 FNMA 11A APR 30 SINGLE FAM 2099/12/31 a 000 
18IF I, 

497 6 .001 87S 00 7 .963,175 00 
7,750 .000 000 

to 

t WB2C MONTHLY 



586 1 0 .2 71 .250 a 0 10 260,156 25 5 095 75 00 BIG93 Is 
9 .900,000 ROD 

'BIT . . IIJANOI 12FEVOI 1 000000 
685 6,S34 281 25 6 SSB 213 75 -3 937 So go -3,937 So 

6 .500 000 cup 

DIFE1101 )2FE901 1 000000 
DOD 6 .534 261 25 A 534.231 25 Do 00 

& .500 .000 000 

WILLIAM H GAUS FOUNDA71ON PAGE 155 
- COMPOSITE - AS-OF DATE 31DECOI 

SUMMARY REALIZED GAINILOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

MAI DATE MAY RATE TRD DI S7L 07 SELL FAYE 
tout COST LOCAL SECTY GM/LS NET SEC7Y GN/LS 
BASE COST BASE SFC7Y GW/LS BASE CURD GWLS NET US SECTY GM/LS 

49FEOQl 12FEBOI 1 000000 
-6 534 281 25 00 00 so 

DIFE801 12FENDI 1 000090 
5 704,531 25 21 .924 06 00 21 .914 06 

DBFEDDI 12FEBOI 1 000000 
-S .704,531 25 -21,914 96 00 -21 .914 06 

CIFEDDI 27FEBOI 1 000060 
5 711S .&S6 25 20 .119 06 Do 29 .719 96 

QBFFDOI 77FEDO) 1 000000 
-S .705,656 25 -20 .709 06 go -20,789 06 

ORFEBOI 12FEDDI 1 200000 
9 .441 701 25 27,906 2S on 27,906 25 

DIFEDDI 12FENCI 1 000000 
-9 441 .751 75 -27,906 2S Do -27,906 25 

ORTED91 12FEBUI 1 000000 
5,705 656 25 20 759 06 no 20 .719 06 

OBFEDDI 12FE1111 I DODOOD 
9 441 711 25 27,906 25 00 27 .906 25 

DIFEBOI 12FEBOI 1 000000 
11,914 043 75 47 .351 56 Do 47 .051 56 

OBFEB9l 12F[DOI 1 000000 
2S 582 832 50 132 112 50 go 132.812 50 

varcaol 12F[Bol 1 000000 
11 .950 6S6 25 32 039 06 00 32 .039 at 

OBFEBOI 12FE301 1 00 
00 00 : -11,930 .656 Zs -32 039 06 N 

ASSET to s[rmliv DESCRIPTION 
SH SELL/97C LOT LOCAL PRINCIPAL NET 

SNARES/PAR BASE PRINCIPAL NET 

'BIT . . 
CxI. ova -6 .554 .281 25 

~1300 .000 000 

WDIF -- 
010 5 726 .445 31 

51509 .000 goo 

ISIF -- 
CXL 010 -5,776 .44S 31 

-5 .500,000 000 

weir . . 
BIB S .776,44S S) 

5,S0Q,OVD 000 

Weir . . 
CXL cis -5.726 .445 31 

-5,509,000 000 

WITT -- 
026 9,469,687 50 

9 100,000 000 

Weir P- 

CXL 026 .9.469 667 so 
-9 .100 000 008 

WINIF - 
077 5,726,445 31 

S .500 000 coo 

WDIF ' . 
073 9,469 687 50 

9 .100 coo 000 

WDIF -- 
074 11 .962,695 31 

11 .520 coo %to 

WNIF -- 
075 26.015 625 Do 

25 .000 000 goo 
Weir . . 

590 11 962 .695 31 
11 590,000 000 

Weir " 
CXL 590 -11,962 .695 31 

4 

MUNIHLY WILLIAM H GATES FOUNDATION PA 
- COMPOS17E - Statement 28AS-OF DATE 

3GEOE154 
I 

SUMMARY REALIZED GAIN/I.0SS REPORT 
JANUARY 1, 2001 70 DErEMAER 51 . 2001 

ASSET 10 SECURITY DESCRIP71ON MAY DATE MY RATE 7RD OF STL OF SELL PLATE 
SH SELL/ITC tOl Lout PRINCIPAL NEI tout COST Lout SFC7Y GWLS NET SEC7Y G"/LS 

SHARESIPAR BASE PRINCIPAL NET BASE COST BASE SECIY GN/LS BASE CORR GIVLS NET BAS SECIV GH/tS 

OIFOB0657 FNMA FDA MY 30 SINGLE FAN 2099/12/31 a coo 02MAYDI 14MAY01 1 000000 
Weir 1, 

663 8 013 .994 31 8 .003 398 67 101595 71 00 10 .595 71 
7 .750,000 000 

DIFUS2612 FNMA FDA JAN 30 SINGLE FAN 2099/12/31 a 500 IIJANDI ]&JAMBI 1 000000 
WDIF -- 

292 12 .4$1 .437 So 12 315 DOD go 143 .437 50 Do 143,437 SO 
12 .000,000 000 

WSIF -I IIJANGI 12FEDDI 1 000000 
293 11,942 .031 25 11 .303 .671 so 138,359 37 go 13B.359 37 

II .S00 .000 ago 

WBIF -- IIJANOI 16JANOI 1 000000 
309 11 .415,075 Is 11,314,S31 25 100,546 an 00 100,546 as 

11 .000,000 000 

Weir -- ]]JAMBI 16JANDI I coalloo 
361 12 .250,796 06 12,177,968 75 72 028 13 00 72,829 13 

11 .100,000 000 

DIF032612 TOTAL 
. . . . . . . . . . . . . . . . . . 49 .069,343 76 47,411,171 an 455 .171 IS 1. 00 455 .171 83 L 

DIF062629 ;NMA 70A FED 30 SINGLE FAN 2099/12/31 9 50D IIJANDI 17FEBOI 1 0001100 
Wolf . . 

009 6 .534 .281 25 6 534,281 25 00 Do 00 
6 .300,000 coo 
'air .. IIJANDI 12FEVOI I Doogoo 

CXL 009 -& .534 231 7S -6 .554,201 25 Do 00 go 
-A .sOQ .QGQ 006 
'BIT . . IIJANOI 12FEDDI 1 1100002 

515 12.446,250 Do 32 .444.250 of Do 00 Do 
12,006 coo ago 

Weir -- ]]JAMBI )?FEND] I accooo 

Ws2C mnNINLY 
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ld 



WILL IAK H QATES FOUNDATION 

- 
COMPOSITE - 

SUMMARY RFAtl 
2 
ED GAIN/LOSS REPORT 

JANUARY I , 
2001 70 

DECEMBER 31, 2001 

MAY DATE MY RATE IRD OT 
LOCAL COST LOCAL SECTY GWLS 
BASE COST BASE SEC7Y GN/LS 

Statement S-PAGE-156-AS-OF BRIE BIDECOI 

STL DT SELL RATE 
NET SEC7Y WLS 

BASE CURR GN/LS NEI OAS SECTY GM/LS 

ASSET 10 SECURITY DESCRIP71ON 
SH SELL/ITC LOT LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

-11 .500 .000 OCR 

WBIF 
" 593 5 .726.445 31 

5 

.509 .000 goo 
WDIF . . 

CXL 593 -5.726,445 31 
-5 .500,000 goo 

DIF0112620 10TAL 

-5 .70?,SSI 2S 

. . . . . . . . . . . . . . . . . . 12 .446 250 00 12 446 250 no 

69 .979.934 37 69 .751 .46A 75 

TEA MR 30 SINGLE FAN 2099/12/3) a 500 

11,942,031 25 11 .942 .051 25 

DIFOR2639 FNMA 
WBIF - 

210 
11,500,000 000 

WBIF -- 
211 

~.Jvolvvp Poo 

WDIF -- 
209 

S .500,000 000 

CIFOR2951 107AL 

5 .729.S93 75 5.716 .562 50 

00 go Do 

12 1031 2S I Do 12,031 25 L 

I OAPRO I I&APRDI 1 000000 

4 .296 BE go 4,296 88 

12OCTO) P20CICI I DOODOD 

14,1143 IS 00 14,943 75 

I?OCIQI W20C 1 0 -1 00 0000 
611062 so go BI .067 50 

T 

. . . . . . . . . . . . . . . . . . 47 .366.970 31 47 .366 .070 31 

51728,593 75 5,716 .562 59 

OIFO32646 FNMA 7BA APR 39 SINGLE FAN 2099/12/51 A 500 
WDIF Iv 

554 2 .564 .296 BE 2 .860,000 00 
2.750 .000 000 

DIND606A9 GNMA I IRA OCT 30 SINGLE FAN 202111211S & coo 
WIIH . . 

270 )19641750 Do 1 .889 .906 25 
11900 .0ce coo 
WBIN . . 

272 10,325,750 00 10 .244 687 50 
10,300 .000 ode 

W12C MONT "I Y WILLIAM H GAIES FOUlMDA7ION PACE 157 
- COMPOSITE - AS-OF DATE 3IDECOl 

SUMMARY REAL12ED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION MAI DATE MAI RATE IND D7 S71. D7 SELL RATE 
SH SELL/117C L07 LOCAL PRINCIPAL NET 10" L COST LOCAL SECIY GH/LS NET SECIY GM/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GWLS BASE CURR CM/LS MET RAS SFCTY GN/LS 

OIND60AA9 707AL 
12,730,500 00 12,134 .593 IS 95,906 25 L 00 95.90A 2S L 

DIM06D607 GHM I IRA NOV 50 SINGLE FAN 2099/12/15 6 goo CINDY 91 20NOVOI I Doopon 
WDIE . . 

A95 26 .592 .343 75 26,5112 .543 75 Go so 00 
27,008,000 000 
WBIE - 07NOVDI 20MOVOI 1 000000 

504 33,415 .625 Do 35,415 .625 as 00 Do 00 
54,000 000 000 
WBIN . . 14MOV01 20NOVD) I causes 

503 10.388 .911 97 10,297 .12S 00 191 .792 97 go 101,792 97 
12 .3aa .000 coo 

HEIN . . 14NMOI ?ONOVOI I OcoDoo 
sib 1 .916 .328 13 1,897 .625 00 18 7D3 13 go 13,705 13 

11900 .000 ODD 

WDIE " 31DECOI BIDECOI I coacco 
519 90,199,375 go 60,199 .37S 00 00 00 no 

61,000,000 one 

WDIE " SIDECOI SIDECOI I cocago 
Y 526 60 .199,575 00 59 .997 .968 75 -201 496 25 00 -201,406 2S 

di 000 .6ve ago 

OIND606117 701AL 
.. . . . . . . . . . .. . . . . 120,197 .343 75 120,197 .343 75 00 go Do 

72 .504 .&21 10 72,182,715 75 -50 .91D 15 L 00 -90,912 is I 

OIND606C5 CHM I IRA DEC 30 SINGLE FAN 2099/12/15 6 000 IQDECOI ?9DECOI I cocooo 
WEI" . . 

727 1 .1155 .023 44 1 .910,093 75 -55 070 31 00 -55 070 31 
11900,000 coo 

WBIH -- 17DECOl 20DECOI 1 050000 
751 9 .976 .515 65 10,354,715 75 -3711,205 12 as -3711,293 12 

)0 .500 one 000 
WDIN . . JIDECOI 20DEC01-1000000 

777 10 .354 .71% 75 9,976 .515 63 376 .203 12 00 379,203 22 
10 .30016DO goo 

S .707,SSI 25 

35 .424,039 06 35 424 039 06 

OGFEBOI 12FEDDI I on 
0 so 

J' .qj~ 
a 
6 

N 18.914 06 

DBFElO) 12FEDDI I conono 
151914 06 00 -19,914 06 

00 00 Do 

228 .515 62 1 Do 223 .515 67 1. 

OBFE9OI 13MROI 1 000000 

go go as 

OBVEDDI 13MAROI 1 000000 
00 00 00 

09MR01 15MAN01 1 009009 
12 .031 25 00 12.051 25 



W52C MONTHLY WILLIAM H CAYES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPII OR MAT DATE MAY "IF TREY DI 
SH SELL/17C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SIXTY GWLS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECIY GWLS 

SIL DY SELL RATE 
MET SECTY GM/LS 

BASE CURN GN/LS NEI RAS SECTY GM/LS 

DINO&O6C5 T07AL 
22,166 .257 112 22 .241 521 13 

OIND60661 GHKA I 70A JUN 30 SINGLE FAN 2099/12/31 6 Goo 
WIIH - 

073 6,762,539 06 6,702 .703 13 
61900 .000 000 

WITH -- 
143 10 .071,571 09 10,005 .484 39 

10,300 .000 000 

OIN060660 TOTAL . . . . . ... .. . . . . . . . . 16 .634 .410 is 16,708 .137 51 

OIND60676 GNMA I TOA JUL 30 SINGLE FAM 2099/12/31 & 000 
'81, . . 

246 6,695,356 25 6,746 .906 25 
6 .900 .000 000 

WITH -- 
567 10 .091 .105 59 10 .043 937 50 

10 500 .000 000 
OINDAD676 707AL 
. . . . . . . . . . . . . . . . . 16,754 539 54 16 .795 943 75 

DINGA0634 GNMA I 70A AUG 30 SINGLE FAM 2099/12/31 6 000 
WITH . . 

579 6,520,757 11 6 692,219 75 
61900 000 000 

W51" . . 
SIRI 10 .191 .710 94 10 071 46B 75 

10 .300,000 000 

DIND60684 TOTAL 
. . . . . . . . . . . . . . . . . 17 .002 .462 75 16 .753 687 50 

DIND60697 GNMA I IRA SEP 30 SINGLE FAM 2099/12/31 6 ROD 
WDIH -- 

717 4 .926 562 50 4,951 .250 00 
5,000 000 000 

05fi 10,273 042 97 10 .159 .375 00 
10 Soo Goo Ono 
WITH . . 

4 

-9 503 91 1 go -9 S03 91 1 

14AUGOI ?IAUGOI I coccoo 

138 539 06 00 13B 539 06 

14AUGOI 21AUGOI 1 000000 
110 .242 19 00 Ila 742 19 

249 711 25 1 Do 

04SEPOI 24SEPOI 1 000000 

-4 .617 50 00 

IOSEPOI 24SEPil- 1 000000 
114 .667 97 Do 

ISSEPOI 24SEPOI I DODOOF, 

240 751 25 1 

-4 &97 SO 

114,667 97 

PAGE 159 
AS-DF DATE 31DECD) 

WB?C MONTHLY WILLIAM " CAYES FUUNDA71DN 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET TO SECURITY DESCRIPTION MAT DATE MAY RATE IRD D7 SIL DT qEtL RATE 
SH SELL/01C LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECIV GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SEClY GN/LS BASE CURR GN/LS 

061 1,694,351 55 1 %75 .675 29 70 .4%4 BE us 

NEI SECTY GN/LS 
NEI OAS SECIV GN/LS 

29 4%4 31 
1 900 .000 DOD 

OINO60692 TOTAL 
17,093,964 BS 16.963 .500 Do 330,464 85 1 00 130,A&4 AS I 

OING62605 CHMA I IRA NOV 30 SINGLE FAN 2099/11/15 6 500 5CAUGOI 2DMOVOI 1 000000 
WDIE . . 

494 42 .242,500 00 42 .019,375 00 243 .125 00 Go 243 .12S 00 
42 000 000 000 

WILE . . SOAUGOI 20"OVDI 1 cocove 
CXL 494 -42 .262,500 00 -A7 .019 375 00 -245 125 00 00 -243 .125 00 

-42 .000,000 Goo 
WRIE . . SOAUGS) 20MOVOI 1 000000 

503 32,200 000 00 32 260 000 OR 00 00 on 
32 .000 .000 000 

WDIF . . 30AUGOI 20MOVOI 1 accoac 
CYL 503 -37,200 000 00 -32 .200 .000 00 00 Go 00 

-52 .000 .000 000 
'DIE - 24OC701 20NOV01 I acoono 

350 5,114 943 75 S .109,375 00 51468 75 00 5 .466 75 
S 000,000 000 
'DIE . . 240CTOI 20NOVOI I DODOOO 

CXL 350 -51114 143 75 -5 .109 .375 Do -5 .A&S 75 Be -5,468 75 
-S Goo 000 000 

WDIE . . 24OC101 20NOVOI 1 000000 
365 2 .045 937 50 7 005 .7so cc 42 107 50 Go 42 .187 50 

2 000 .000 000 
WRIT . . 74OCTOI 20NOVOI 1 000000 

CXL 565 -2104S .937 so -2 n113,750 09 -47 137 50 Do -42 .167 50 
-2 000,000 000 

HITE -, ?AOCIGI 20"Oval I OODOOO 
367 3 .069,140 63 3 .005 .625 00 63 515 63 Do 63 .51S 63 

3 .000 000 000 

ISIE -- 240clol 20NOVOI 1 000000 
CXL 367 -3 069 140 63 -3 005,625 00 -63 515 63 ap -63 .51s 63 

-3 DflO .OOO 000 

WDIE -- 07NOVOI 20MOVDII 1 .000000 
306 37 .200 000 00 3~11AO .oco 00 60,000 00 00 601finn Do 

32 .000,000 000 

PAGE 151 Statement 295-OF DATE 3 
IDECOI 

-55 .070 31 1 00 -55 .070 51 L 

12JMOI 20JUNCI 1 000000 

59,113S 95 00 59 ess 93 

IIJVNGI 20JUNOI I GODOOO 
66,316 71 00 66 .356 71 

126 272 64 1 Do 126 .222 64 1 

OSJULOI 74JULDI 1 00000 

-51,750 00 00 -51 750 Dfl 

17JULDI 24JULOI 1 000009 
42 246 09 cc 42 .246 09 



W I I t IAN -"-GATES-FOUMD4T I ON 
- 

COMPOSITE - 
SUMMARY REAL] 

Z 
ED GAIN/LDSS REPORT 

JANUARY 1 . 2001 70 DECEMBER 31, 2001 

MAT DATE PAT RATE IRD 07 sit D7 SELL RATE 
IOCAL COST I ~L SECTY WLS 
BASE COST BASE SECTY WLS BASE CURR CN/LS 

07NUVOI 20NOVOI 1 000000 
37 .200.086 go of of 

07NVVQl 20NOVOl I nocooo 
-32,200,059 Do 00 Do 

j5NVV0l 20MV01 1 000000 
4,007.500 01 70,000 go 00 

ASSET ID SECURITY DESCRIPTION 
SH SELL/WTC LOT LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NET 
WBIE " 

Sol 32,209 .060 00 
32,000 .000 000 

WBIE -- 
CXL Sol -52.200 .000 00 

-32 .000,DOa 002 

WBIE -- 
768 4.077,500 00 

4 .000 .000 000 
DING62613 TOTAL 

70 .000 .00 

00 Do 00 

130 .000 00 L go 130,000 00 1 

IIDECOl 20DECOI I Docago 

-99,375 00 Do -69 .375 Do 

170clee 25DCIDD 1 020000 

-9,574 22 go -9,574 22 

090clal 22GCIOI 1 000000 
69 375 00 00 69 .375 Go 

090CIO) 220CIDI 1 000000 
100,937 50 00 100 .937 50 

0904:703 220CIDI 1 000000 
34,657 so go 34,657 50 

I&OC101 220cial 1 000000 
295,242 19 Do 795.242 19 

160clol 220C101---.I-002000 
-295 .242 19 Do -295,242 19 

2SOC753 22DCIWj~~ I V90980 
295 .242 19 00) FNTTI-- 

------------------ Do cc 

56 .277 .500 00 59 .147 .500 00 

DING626CI GNMA I IDA DEC 30 SINGLE FAN 2099/12/15 6 Soo 
WBIE . . 

OS9 3 .975 .625 go 41095,200 00 
41090 .000 BOB 

DIND706AB ANNA I IDA OCT 30 SINGLE FAN 2099/12/15 7 000 
. . WDIE . . 
Y 221 1 .872,761 72 1 .563,117 50 

1 .900,000 goo 
WBIE . . 

104 12 .429 .375 00 12,360 .000 ce 
12 .009,000 000 
WBIE " 

105 17,610,937 so 17 .510 .000 00 
)7 .000,000 000 
W'3E . . 

IDA 6 .214,657 SO 6 .180,000 cc 
61000,000 goo 

WDIF . . 
197 33.564,242 19 53,269,000 00 

32,300,000 000 

WDIF - 
CXL 197 -33 .564,242 19 -35,269,000 00 

-32,3oo .coo see 

WDIF - 
756 33,564,242 19 33,269,000 00 

W12C MONTHLY WIILIAM H GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REAIIZED GAIN/IDSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET IV SECURM DESCRIP71M MAT DATE MAT RATE TRD D7 
SH SEtL/WIC 107 LOCAL PRINCIPAL MET LOCAL COST LOCAL SECTY GWLS 

SHARES/PAR $AS[ PRINCIPAL NEI BASE COST BASE tECTY GH/LS 

STL DI SELL RATE 
NEI SEC7V QN/LS 

BASE CURR GN/LS MET OAS SECTY Gft/LS 

3WI300 .000 coo 

Wall . . 
215 24 647 074 22 24,411,000 00 

23,700 .010 goo 

WBIF - 
CXL 218 -24,647.074 .7 -74 .411 .000 66 

-25 .700,oaO 000 
WBIF . . 

297 24 .647 .074 Z2 24,411,000 00 
23,700,009 000 

OIN0706AG 707AL 
. . . . . . . . . . . . ... . . . 96 .339 .075 13 9S .S93.167 50 

OIN070AB6 GNMA I IDA NOV 30 SINGLE FAN 2099/12/15 7 000 
.- WDIE I- 
y 245 1 .872 .464 64 1 .872 .093 75 

11900 .900 000 
WBIF . . 

655 24,51a .750 00 24 .592 .750 00 
23,700 .000 000 

WBIE -I 
432 12 497 .343 IS 12,397 Soo 06 

12 .000 .00D 000 

WRIE -- 
453 17 .704,570 S) 17,565 .791 25 

17,000,000 000 

:BIE -1 434 6,248 .671 08 6119B .7so Do 
1000 .000 coo 

IDIF -- 
654 33,246.912 so 33,450 .968 75 

52,300 000 coo 

DIND79656 TOTAL 
. . . . . . . . . . . . . . . . . . 24,59a .750 00 24.595,750 00 

236.074 22 

-73d,474 ZZ 

236,074 22 

726 742 19 L 

-STJ 09 

00 

99 845 75 

138,729 ad 

49, 97 1 as 

-232.IS& 2S 

726 .742 19 L 
IONOWOO 70MOV00 

-571 09 

170clol 20MOVOI 
Do 

31OCTOI 20NOVOI 
99 .843 75 

310clal 20MOVOI 
13B .789 06 

310clol 20MOV01 
49 .92 

1 
Be 

)6NOVOl 20NOVD) 
-252,156 25 

00 

000000 

Go 

occogo 
00 

000000 
00 

900000 
00 

000000 

DODOOD 
go 

Do Do 00 

AS-OF DATE 
PAGE--I, 

3II)ECO 

NE-T SECTY GN/LS 
NET OAS SECTY G34/LS 

.90 

so 

PACE 161 
AS-DF DATE 3ItfCol 

170CIDI 220CIDI 
259,074 22 

170cial 22acial 
23d .074 ZZ 

170CIDI 220clol 
236 .074 22 

00 

1 000000 
as 

I DOOD011 
Do 



'A~LA~11 n ~it~ ~UUNUAIION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

"I DAIE MAI RATE IRD III 
LOCAL COST LOCAL SECTY GH/LS BASE COST BASE SECTY "/IS 

ASSET ID SECURITY DESCRIPTION 
SH SELL/DTC toy LOC,AL PRINCIPAL NEI 

SHARES/PAR BASE PRIMClPAt MET 
SIL DI SELL WE 

MET SECTY GW/LS 
BASE CORR GHILS NET SAS SECTY GN/LS 

71 .571 .263 2 5 71,515 .593 75 

CIND706C4 GNMA I TPA DEC 30 SINGLE FAN 2099/12/15 7 000 
'DIE . . 

DS6 12,174,375 00 12 .468 .7SO 00 
12 000,000 000 
WBIE . . 

DST 17,247 031 25 17,664,062 50 
17 .000 .000 Goo 
WBJE . . 

ass 6 .011,451 so 61254 .575 Go 
6 .000,000 Doe 
Wolf . . 

265 52 .909.410 16 33,17a .156 25 
32,300 .000 Coo 

01%070SC4 70YAL . . . .. . . . . . . . . . . . . 68,414 .2s5 91 69 545 .343 75 

CIND70618 GHM I 71A JAN 34 SINGLE FAN 2099/12/15 7 000 No'" . . 
3st StS.657 50 m 750 to 

BUD 000 009 

OINO70626 GNMA I 71A FED 30 SINGLE FAN 2099/12/31 7 Doe No'" . . 
576 908 .093 75 11011 .250 00 

900 .040 Goo 

WBIF -- 
759 32,592 .718 7S 32,683 .562 SO 

37 300,000 000 
let, - 

799 15 .777,597 96 13 .166,968 75 
13 .700 DOG 000 

OIND70626 70TAL . . . . . . . . . . . . . . . . . 47,178,410 16 47 353 711 75 

1,%-f L7 f~ 

Wo2c MON70LY WILLIAM H GA ITS FOUNDATION 
- COMPOSITE - 

SUMMARY REAL12ED GAIN/lOSS REPORT 
JANUARV 1 . 2001 70 DECEMBER 31 . 2001 

ASSET To SECM17Y DESCRIPTION MAT DATE NAT RATE IRD D7 S7L UI SELL RATE 
SH SELL/117C LOT LOCAL PRINCIPAL MET LOCAL COST LOCAL SEC7Y GN/LS 

SHARES/PAR SASE PRIWCIPXI NEI BASE FIST BASE SECIV rN/IS BASE rURR LWIS 

DIND70634 GNM I IDA MR 30 SINGLE FAN 2099/12/31 7 000 OBMARDI 22MAROI 1 000000 
WBIF . . 

216 32 .710 .714 34 32 .552,343 75 228,371 09 00 
52 sto .208 act 

WBIN . . 19MAROI 22MAROI I o0scoo 
069 013 .409 25 807 .000 00 6 406 2S Do 

800 .000 Goo 

'DIF . . 19"Rat 22MAR61 I ouctiou 
333 15 .941 290 65 13,759 957 50 lei 953 is 00 

13,700 000 000 

OIND70634 T07AL 
. . . . . . . . . . . . . . . . . . 47 .534,011 77 47,139 281 25 416 730 47 L 00 

DIND70642 GNMA I IDA APR 30 SINGLE FAN 2099/12/3) 7 Doe SIMAROI 23APROI 1 000000 
WITH - 

1113 all 750 go R12 500 Do -750 00 no 
5001001) Goo 

W51" . . 03APROI 23APROl I VOODOO 
164 511 .750 00 312,500 00 -750 00 00 

5011 .001) 000 

WITH " 03APRO) 23APROI I DODDOO 
Cxt 164 1111 .750 00 -117 500 Do 750 00 go 

-800,000 Doc 

WDIF -- ISAPROI 23APROI 1 000000 
607 32 .5115 149 44 32,744 175 00 -158,976 56 Go 

32 300,1100 000 

WDIF - ISAPROI 2SAPROI 1 000000 
608 1~19051590 00 13,926 996 25 -21,406 25 Go 

15,700 .000 000 

DIN070642 707AL 
. . . . . . . . . . . . . . . . 47 302 .399 44 47 495 531 25 -131 132 91 L 00 

OING70659 GHMA I IIA MY 30 SINGLE FAN 2099/12/3) 7 000 IBAPROI 21MAYDI 1 000000 

293 812.000 00 OM5 500 00 & .Sao 00 Do 
500 .000 Coo 

WITH . . D?MAYOI 71MAY41 I Canada 
402 511 .750 00 BIT Goa Do 750 00 no 

300 .000 DOD 

AS-OF DATE 
PAGE 163 

SIDECO) 

NET SECTY GN/LS 
Nil BAS SECII QN/Is 

221 .371 09 

61406 25 

181 .953 13 

416 .730 47 t 

-7SO 00 

-750 00 

750 do 

-158,976 56 

-21 .406 25 

191,137 11 L 

6 .500 00 

750 00 

4 

PAGE IfiZ 
Statement 28AI-01 DATE BIDECOI 

56 027 35 L 00 56,027 35 L 

17DECOI 20DECOl 1 000000 

-294 .575 00 go -294,37S 00 

17DECOI ?DDECOI 1 000000 
-417 .031 25 to -417.031 2S 

17DECO) 20DECOI 1 000000 
-150,937 50 Do -ISI .937 50 

17DECOI ?UDECDI 1 000000 
-268 .746 09 go -246,746 19 

1 151 059 84 1 00 -1 .131,089 54 L 

IRJANGI 23JAND) 1 000000 

7,957 SO to 71937 so 

13FENDI 20FEBOI 1 0110000 

-156 25 00 -156 25 

14FEIGI 27FE901 I VOODOO 
90 .843 75 00 -90,945 75 

I5FE5Q1 27FE501 I oaccao 
-89 371 09 Do -89 .371 09 

180 .371 09 1 00 -180,371 09 L 

d- 

4- 



WILLIAM N GAIES FOUNDATION Statement 28 - COMPUS17E - 
SUMMARY REALIZED GAIN/LOSS REPORT 
JAMMU 1 . 2001 70 DECEMBER 31 . 2001 

WB2C MONTHLY 

ASSET to SECURITY DESCRIP71M MAT DATE MAT RATE 7RD D7 SIL OF SELL RATE 
SH SILL/07C L07 LOCAL PRINCIPAL NET LOCAL COST tout SECTY GWLS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECIY QM/LS BASE CURD GN/LS 

WSIF -- ISMAY01 21MAY01 1 000009 
3112 23,953,664 06 23,992,531 25 -20,567 J9 Do 23,700,000 an 

0 

WBIE - Is"Yol 21MAY01 1 000000 
426 11,145,234 so 11 .119.023 44 26,219 94 00 

11,000 .000 000 

WBIF -- 17MAY01 21MAY51 I coolloo 
141 32,714 .367 19 32,542,250 00 174 .117 19 00 

32,500,000 000 

WDIN . . 17MAY01 21MAYDI 1 000000 
646 811,900 go 311 .750 Do -750 Do Do 

26 .21 a 94 

174,117 19 

-750 90 

177,960 94 L 

1 .170 31 

21523 4S 

18S .477 66 

SA1269 as 

25,076 13 

Z10.152 34 

21,562 so 

goo 000 coo 

DIN07CAS9 TOTAL 
. . . . . . . . . . . . . . . - 70 .250,OIS 63 70,072,054 69 

CIN070967 GHMA I IDA JUN 50 SINGLE FAM 2099/12/31 7 000 
WITH . . 

077 294 .057 at 262 .697 50 
260'aan Doc 

WDIH ., 
078 527 .535 94 525 .012 49 

$20,000 000 
W51F . . 

401 57,935.753 91 52,653,251 25 
32,500 000 000 

WNIE - 
032 11 .1112 .039 06 11 .123 .750 00 

11 .000 .000 coo 
WBIF . . 

053 6,0911,203 13 6.073 125 00 
6,000 .0co DOD 

WDIF ., 
443 24 117 .527 34 23 .907 .375 00 

23 .700,000 000 

WBIE -I 
114 6,094,6117 50 6 .075,125 06 

4 .000 coo 000 

177 .960 94 1 00 

IIJUNDI 70JUNG) 1 000000 

11170 51 00 

Ilimol 20JUNDI I gooloo 
21523 45 go 

12JUNDI ?DJUND1 1 000200 
195,472 66 Go 

13JUM01 20JUNDI I 00000a 
56,289 06 Do 

13JUN01 20JUNOI 1 000009 
25107B 13 00 

Isimol ?OJUN0l I Dabooo 
210,152 34 DO 

lailplol ?GJUNDI- -1000000 
23,562 50 00 

014070647 TOTAL 
91 .140 .604 69 50 .655 .SS6 24 502 .248 45 1 go 502.2~5 45 L 

DIND70675 GNMA I 79A JUL 30 SINGLE FAM 2099/12/31 7 000 14JUMIll 24JULDI 1 000000 
WIIIH , 

113 570,125 00 S2& .175 00 11954 00 00 11950 Do 
52D .Boo ago 

WBIH ., 14JUNDI 24JULDI 1 000000 
114 254IA62 so 293 .325 00 1 137 so no 1,137 52 

250,CCD 000 

WBIH . . 21JUNOI 24JULCI 1 000000 
17B 254,467 so 295 .500 00 962 50 00 962 50 

210,000 000 

WITH ., 21JUNGI 24JULGI 1 000000 
193 S29 .450 Go 526,412 50 2 057 50 go 2,037 50 

520 000 000 

WBIE ., IIJULDI 24JULOI 1 000000 
416 17.277 .576 13 17,233,750 no 43,879 is 00 43,920 13 

17 000,000 000 

WVIF ., IIJUID) 24JULD) I coollop 
417 6 .095 .859 35 6 .070.750 50 17 .109 30 Do 17,109 36 

61000 goo coo 

WBIF . . 19JULCI 24JULDI 1 008002 
796 37,934,64A 53 32,754,218 75 180 .425 75 Go 180 .425 To 

32,300 .000 000 

WDIF ' . 19JULDI 24JULDI I ODOODO 
799 24,150 855 47 24 055 .500 00 95 .355 47 Do 95,355 47 

25,700 .000 goo 

WBIH -, 20JULD) 2AJULOI 1 000000 
595 S26 

, 

ITS 00 579,125 00 -1 .9so Do go 119SO Go 
520,000 000 

WNIN ' . 20JULDI 24JULDI 1 000000 
396 526 500 00 528 450 00 -1 954 00 00 -1 .950 go 

520,000 coo 

A 

0 

6 

PAGE 164 
AS-OF DATE 

5 
1 
DECO 

I 

NET SECIY GM/LS 
MET OAS SECTY GN/LS 

-20,067 19 

WB?C MONTHLY WILLIAM H GATES FOUNDATION PAGE I&S 
- COMPOSITE - AS-OF DAIE 31DECOI 

SUMMARY REALIZED GAIM/LOSS REPORT 
JAWMRY 1 . 2001 70 DECEMBER M . 2001 

ASSET To SECURITY DESCRIPTION MAI DATE MAI RATE 1RD DI SlL OT SELL RATE 
SH SELL/17C LOT LOCAL PRINCIPAL NET Lout COST LOCAL SECTY GM/LS NET SECTY GM/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COS] BASE SECTY GWLS BASE CURR WLS NEI OAS SECTY GN/LS 



Wbit. MUNI WILY WILLIAM H GATES FOUNDATION 
- COMPOS17E - 

SUMMARY REALIZED GAIN/ LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION MAY DATE MAT RATE 7RD DI 
SH SELL/OTC L07 LOCAL PRINCIPAL MET LOCAL COST LOCAL SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECIY GN/LS 

PAGE 1 
6, Statement 29s-oF DATE 31 DE, 01 

S71. D7 SELL RATE 

BASE CURR GM/LS 
NET SECTY GM/tS 
NEI PAS SEC7Y ~/LS 

338.906 26 IL 

195.042 97 

179,296 as 

65 156 25 

212 .929 69 

650 425 79 L 

119 531 25 

1110 .625 on 

63 .SIS 63 

356,085 94 

224,039 06 

DING70675 TOTAL 
93 .137 .112 51 92,798,206 2S 

OING70683 GNMA I 71A AUG 30 SINGLE FAM 2099/12/31 7 000 
WNIF -- 

257 33 .058,292 97 37 865 .250 00 
S? .Soa coo Gas 

DIE . . 
051 17,411,359 31 17 .239 .062 50 

17,000,600 900 
WOIE . . 

082 6,147,656 25 6 012 .500 00 
6 .OCDIOGO 000 
WI]F . . 

311 74 .312 .167 19 24 099,937 50 
23 .700,000 Due 

OIND70693 107AL . . . . . . . . . . . . . . . . . . Be 957 .175 79 50,286,750 Do 

DIND70691 GNMA I 7BA SEP 30 SINGLE FAM 2099/12/31 7 000 
Weli . . 

456 12 .389 .531 2s 12.270,000 00 
12 .000 .000 000 
'DIE . . 

457 )7 552,500 00 17 .571,875 00 
17 ODG .nGG DO@ 

IaB 6 .394.76S 63 6 .151,250 00 
6 .000 coo coo 

WBIF - 
68a 33,352 275 44 32,966 Ia7 50 

32,300 ago Goo 
WMIF -- 

689 24 472 .101 S6 24 248,062 50 
21,709 240 000 

00 

000000 

00 

000000 
Do 

000000 
on 

000900 
00 

000000 
Do 

650 .425 79 L 

17SEP01 ?4SEPOI 

119,531 25 

17SEPol ?GSFPOl 
180 .625 00 

17SEPOI ?4S[PDI 
63 515 63 

19SEPOI 24SEPOI 
386 .085 94 

19~Epol 74SEPOI 
274,039 06 

W112C MONT HLY WItLIAM 4 CATES FOUNDA710H 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY I . 2061 TO DECEMBER 31 . 2001 

ASSTI 10 SECURITY DESCRIPTION MAT DATE MAY RATE IRD 01 
SH SELL/BIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECTY GNILS 

SIL ITT SELL PLATE 
NET SEC7Y GN/LS 

BASE CORR GN/LS NEI BAS SECTY GNILS 

DIN070691 TOTAL 
95 .941 .171 89 92 .987,375 go 

OIND72AA4 GHM I IDA OCT 30 SINGLE FAM 2099/12/35 7 500 
'a[" . . 

271 292,446 so 290 767 50 
260,000 000 

WBIH . . 
294 544 .537 50 541 .257 so 

520 .000 000 

DIN0726A4 707AL 
. . . . . . . . . . . . . . . . . . 956 934 39 932 .050 Do 

01140726112 GNMA j IDA NOV 39 SINGLE FAM 2099/12/]S 7 500 
We], . . 

$02 292 .262 01 292,075 00 
280 .000 coo 

P, Will" -, 
519 542,405 94 543,967 50 

520 000 000 

DIN072617 701AL 
. . . . . . . . . . . . . . . . . . 134 .763 75 935 .962 50 

DIND726co GNM I 7BA DEC 30 SINGLE FAM 2D99/12115 7 500 
WDIH 11 

724 209 .395 31 29?,075 00 
290 .000 coo 

we', . . 
749 536 .493 75 542 600 00 

$20 .000 000 

01140726co TOTAL 
. . . . . . . . . . . . 625,819 06 934 675 00 

DIND72614 GNM I IDA JAN 30 SINGLE FAM 2099/12/15 7 500 
WBIE P . 

ase 10.215 .624 99 10 084 .375 00 
10 .000 000 000 

'BY[ . . 
D65 10,215 625 00 10 .131 .2se 00 

10 ocalsoo coo 

WBIE . . 

11 

-11 .795 94 L 00 -3 795 94 L 

I&JANO) 23JANDI I VOODOO 

131,249 99 go 131 249 99 

I&JAN01 25JAMOI 1 000000 
84 375 00 00 84 .375 on 

IdJAN0l 25JANOI 1 000009 s 

339.906 26 1 

IDAUG01 ?IAUGGI 
193 042 97 

13AUGOI 21AUGOI 
179 .296 38 

13AUGOI ?IAUGOI 
65 156 25 

17AUG01 ?IAUG0I 
212.929 69 

00 

1 000000 

00 

1 000000 
00 

1 000000 
go 

000000 
00 

PACE 117 
AS-OF DATE NIDELF11 

973.796 &1 L 00 973 .796 58 IL 

IZOCTGj 220CIDI I cacao* 

1 .694 39 Do 1 .604 38 

360C701 220CIDI I coacco 
3 .750 Do Do 3 .250 no 

4 .934 31 1 00 4,934 11 L 

34NMOI 20NOVOI 1 000000 

207 51 an 207 al 

14NOV01 20NOVOI I cooDoo 
11401 56 00 -1 .401 S& 

-1 .193 75 1 Do 1 )93 75 1 

IADEC0I ?DDFC0I 1 000000 

-2 .679 &9 00 -2 .679 69 

17DECO) 20DECol 1 000000 
-6 .106 25 Do -6,106 

I 



wlu~ - 
co 

SUMMARY RIALIZ 
JANDARY 1 . 2091 

ASSET IT) SECtrRITY DESCRIPTION KAT DATE MAT RATE 
SH SELL/IlTC LOT LOCAL PRINCIPAL NET LOCAL COST 

SHARES/PAR BASE PRINCIPAL MET BASE COST 

CXL D65 -10,215,625 90 -10 .131 .250 01 
lo ; ::Q .ooo goo 

066 10 .249 .609 35 10,131 .254 00 
10,000 .000 000 

DIND72914 TOTAL 
. . . . . . . . . ...... . . . 20,445,234 37 21,215,625 66 

DIND72622 CNMA I IDA FEB 30 SINGLE FAN 2099/12/31 7 Sao 
WIPE -- 

341 10,210 .156 75 10 .210,156 24 
lolocclool) coo 
WILE .. 

342 10 .209 .765 63 10 .243.750 92 
10 .000 .000 goo 
WBIO .. 

Y 765 51 .046 as 51 .148 44 
50,000 000 

OING72622 TOTAL .. . . . . . . . . . .. 20,419,921 as 2D 453,906 24 

SI 046 as 51 .14a 44 

CIN077630 GNM I IDA MR 30 SINGLE FAN 2099/32/31 7 Soo 
WIPE -I 

039 10,266 .796 50 10 .200,001 go 
10 .000,000 000 
WILE -1 

039 10,266 .799 50 101200,0co 00 
10,000,000 goo 

DIND72630 707AL . . . . . . . . ... . . . . . .. ?O .SS3 .593 6D 20,400 .000 go 

DING7264M QMM I IRA APR 30 SINGLE FAN 2099/12/31 7 500 
WAIN " 

276 917 .437 50 019,62S so 
800,040 000 

WIPE - 
737 5.113 .067 19 5,11D .156 2S 

5 .000,000 DOD 

133,593 60 1. as 133,593 60 L 

17APROI 23APROI 1 000000 

-2,1117 50 00 -2 .197 50 

17APROI ?3APROI ~---J .000990 
3,710 94 go 3,710 94 

AS-OF DAIEPA3GEJDFCjgj 

NET SIXTY GN/LS 
NEI BAS SECIY ~LS 

-31,640 62 

-7 .031 25 

-10.957 SO 

-46 .095 95 L 

-1 .250 00 

-62 So 

-11656 25 

95.214 S5 

IO,OS9 39 

167 so 

173,292 96 1 

10,000,000 goo 
DIND7264B 107AL . . . . . . . . . . . . . . . . . . 41 .766 .132 B2 41,928.213 IS -45 .08S 93 L Do 

DIND72655 GNM I INA MY 30 SINGLE FAN 7099/12/31 7 500 16APROI ?lMYoI 1 0110001) 
PTH . . 

759 915 .7SO 00 817.000 10 -1 .250 00 00 
61111 .040 Doc 

WBIN . . 20APROI 2)HAYOI I collool) 
501 920187S Do 920 .937 50 -62 50 go 

1100 .020 coo 
WITH . . 11MY111 21MAY111 1 000001) 

SID B19,40d 25 671,062 50 -1 656 25 as 
gooloop DOD 

WSIE . . 16KATDI 21HAVOI 1 000000 
427 25 .688 .964 55 25,595.750 09 95 .214 95 00 

25,000,000 000 
WIPE . . I&MYGI 21KAYDI 1 000000 

471 15 .413,671 88 15 .532,012 50 BO .a59 38 00 
15, DOD DOD 

wb :Hoo : . 17KAYDI 21MY01 I cougoo 
645 221 .062 50 920,875 00 167 so so 

$110,001) DOD 

DIND72655 T07AL 
. . . . . . . .... . . . ... 44,379.730 48 44 .206,437 50 173 .292 93 1 as It 

i E .~-I? FET 

EstbuNDATION Statement 28 PAGE-a 
,SITE - AS-OF DATE SIOECO 
GAIWLOSS REPORT 
I DECEMBER 31 . 20DI 

TRIP PIT STL ITT SELL "It 
LOCAL SECTY GN/LS MET SECTY GN/LS 
BASE SECTY Gk/LS BASE CURR GH/LS MET US SECTY GRAS 

-64,37S DO so -54 .575 00 

IIJA"Il 23JAMOI I OTOD ,1, .359 3, 
116.359 38 

249,689 37 L go 249,669 Sy I 
ISFEBOI 20FEDDI 1 006000 

01 00 01 

13FEB41 20FED01 1 000000 
-33,9114 57 00 -33 994 37 

14FEBOI 20FEBOI I coocco 
101 56 00 101 56 

33 .9114 3A 1 00 -33.994 36 1 

101 56 S as 101 S6 S 

19MR01 22MROI 1 000000 
66,796 80 go 66.796 so 

19MROI 22MARD) I coolloo 
66,796 AD go 66.796 Be 

W32C MONTHLY WILLIAM " GATES FOUNIWIIOM 
- COMPOSITE - 

SUMMARY REAL12ED GAIN/LOSS REPORT 
JANLIARY 1 . 2001 TO DECEMBER 51 . 2001 

ASSET ID SECURITY DESCRIPTION MAI DATE MAT RATE TRD D7 STL DI SELL RATE 
SH SELL/5TC LOT LOCAL PRINCIPAL NEI LOCAL COST I OCAL SECTY GH/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GWLS BASE CLIRR GWLS 
WIPE .. 17APRDI 23APROI I SPOORD 

752 10,227 .734 39 10,259,375 00 -31 .640 62 00 
10 009,11110 000 
'DIE . . ISAPRO) 23APROI 1 200009 

05B 15 .572,656 25 15 .379 .687 50 -7 031 25 00 
15,000 .0110 Goo 
WDIE . . IBAPROI 23APROI I ODOODO 

7&1 10 .246 .437 59 10,259,375 Do -111 .937 so Do 



WB?C MONTHLY WILLIAM IT GATES FOUNDATION Statement 28 P40561,11* - COMPOS17E - AS-OF DATE 1 0 
SUMMARY REALIZED GAIN/tOSS REPORT 

JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

A%SE7 ID SECUR17Y DESCRIPTION MAI DATE MAI RATE IRD 07 SIL DT SELL RATE 
%H qECL/97C LOT LOCAL PRINCIPAL MET LOCAL COST LOCAL SECTY GWLS NET SECTY GA/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECTY GH/LS SASE CURR GN/LS MET &AS SEC7Y GN/LS 

175 00 

63 

12 .500 00 

12,500 Do 

12 .5DO 00 

12 .500 00 

-12 .500 00 

26 .367 19 

79.101 56 

-175 00 

OIN072663 GNMA I INA JUN 50 SINGLE FAN 2099/12/31 7 500 IIMAYQI 20JUNGI 1 000000 
WBIN . . 

Sa7 286,650 00 296 475 00 175 00 go 
280,000 000 

WEI" - IINAVOI 20JUNDI I cannot 
512 533 04D As 532 025 00 1 .015 63 Go 

520 .000 000 

WBIN -, I1MAYOI 20JUNDI I ODDOOD 
CX1. 512 -533.040 63 -532,025 go 1 .015 63 00 

-520 Goo 000 
WITH ., 11"AY01 28JUNDI 1 000000 

514 533,040 63 S32,025 00 1 015 63 00 
520,000 000 

wo'r ., ISMAY01 20JUMOI 1 000000 
189 10,275 .000 00 10 262 .500 00 12 500 go 00 

10,000 .000 000 

WIIE -, 11MAYDI 20JUNDI 1 coagoo 
453 16 .275 .000 Do 10,262 .500 00 12 500 00 00 

101noo DOD 000 

NEI[ . . Ift"Vol 20JUNOI 1 000000 
CXL 453 - 10 .275 .000 00 -10,262 .500 00 -12 500 00 an 

10,000 Goo coo 

WBIF . . 16"Vol 20JUNOI 1 000000 
477 10 275,000 00 10,262 Soo 00 12 500 00 00 

10 .040 004 Goo 

WNIE -- IRMAYOI ?OJUNOI 1 000000 
CXL 477 .10 775 .060 00 -10 762 .500 00 -12 .500 00 Do 

.10 Sao 000 coo 

WBIE . . J5 UMo I 20JUNOI 1 000000 
047 5 .357 617 19 5 131,250 00 26 367 19 Do 

51000 coo 000 

WRIF . . 15JMCI 20JUND) I oncoop 
049 15 .472 951 56 15 .39317so 00 79 .101 56 no 

Is 000 coo 000 
We], . . IBJUNDI 20JUNOI I T100000 

136 796,475 on 256 650 00 175 00 Go 
200 000 Goo I 

I - 11 

PACE 171 
AS-OF DATE 31MCD) 

NET SEC7Y GN/LS 
NET OAS SEC7Y GN/LS 

-I .OIS 0 

117 .968 IS I 

-634 30 

-1 .040 62 

-601 57 

751 56 

52 .517 50 

15.567 19 

1 .462 So 

WB2C MnMIHtY W)LtIA" H GATES fnUMDA71ON 
- COMPOS]It - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 2001 70 DEELMEER 31 700) 

A"El ID ~ErURITY DESCRIPTION MAI DATE MAI RATE 7RD DI SIL D7 SELL RATE 
~H SELt/27C L07 LOCAL PRINCIPAL NEI LOCAL COST IOCAL SECIY GN/LS 

~HARES/PAR BASE rRINCIPAL NET BASE COST BASE SEC7Y GN/LS EASE CLAIR GM/LS 
WITH ' . 18JUNDI 20JUM01 1 000000 

137 552 025 00 533 040 65 -1 015 65 00 
520 .0co goo 

Q1NO72&63 707AL 
. . . . . . . . . . --- 52,543,659 35 32 425 690 63 

GIND77671 GNMA I IDA JUL 30 SINGLE FAN 2099/17/31 7 500 
WBIN . . 

163 787,525 00 250,159 so 
210,000 000 

WITH -- 
154 534,179 13 53S 219 75 

520 000 coo 

WITH . . 
247 207,732 81 203,334 31 

210 coo ago 

WDITT . . 
365 $36 392 19 555 .640 63 

5?0 .000 000 

IBIE -- 
546 15,475 437 50 15 440 625 00 

15,0110 .000 000 

WS][ . . 
597 5 160,747 11 5 146 .B7 .1 at 

5 DOD 000 009 

HEIN -- 
397 535 .640 63 534 176 13 

520,000 000 

WIN072671 TOTAL 
. . . . . . . . . . . . . . . . 22,615 .645 45 22 .769 .031 27 

OIN072689 GNKA I IDA AUG 30 SINGLE FAN 2099/12/31 7 Soo 
wait " 

003 IS.SQR 437 50 15,450 000 Do 
15 .000 000 000 

WBIE . . 
024 5 173,437 50 5,153 .12S 00 

5 ocalooo ago 

Wal, . . 
565 538,697 19 535,900 00 

go 

1 000000 

on 

1 000000 
00 

000000 
00 

000059 
00 

1 000000 
Do 

1 000600 
at 

I DOODOO 
to 

lid 

00 

I Occooo 

00 

occoug 
00 

I coupon 
on 

46 617 19 1 

ISAUGOI ?IAUGOI 

98,437 50 

ISAUGOI 21AUGGI 
70,312 50 

13AUGOI 21AUGGI 
3 067 19 

20,312 50 

, i.067, 19 

117 .969 75 1 

19JUNCI 24JULDI 

-634 53 

19JUND) 24JULD) 
-1 040 62 

03JULDI 24JULDI 
601 57 

IIJULS1 74JULGI 
751 56 

17JUL01 24JULDI 
32,812 50 

IaJULOI 24JULD] 
15,967 19 

20JU101 24JULDI 
1 462 so 

46.617 19 L 

98 .437 so 



-Sfdt&jfi~~nt-28---PAGF 172- Wo2c MOWI"Ly WILLIAM H GATES IpCHRHUAT~ 
- COMPOSIlE - AS-OF DATE 31DECOI 

SUMMARY REALIZED GAIM/lOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIP710M MAI DATE KAI RA7E IRD OT SILL III SELL RATE 
SH SELL/17C LOT LOCAL PRINCIPAL NEI I. OCAL COST LOCAL SECTY GWLS MET SECILY GN/ts 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GM/LS BASE CORR GH,LS MET BAS SECTY GN/LS 
520 .000 Duo 

WBIH - ISAUGOI 21AUGGI I occoca 
567 239 .964 06 2157,262 So 2 .701 56 go 2 .701 !54 

260 .000 DOD 

DIN0726119 TOTAL . . . . . . . .... . . . . . 21 .550,506 25 21 .425,957 50 124,51% 75 L go 174,510 7S L 

OIN07207 GNMA I FDA SEP 30 SINGLE FAN 2099/12/15 7 500 2?AUGQI 24SEPOI I ODOODD 
WNIE -- 

]so 20 .690,625 go 20 .673 .12S 00 12 .500 00 Do 12,500 no 
20 .000 000 000 
WBIE . 2~AUGOJ 24SEPOI I cougoo 

CXL Lot) -20,690,625 00 -20,678,125 00 12,500 go go -12 .500 cc 
-29,000 .000 000 
- Will" ~ . 16SEPOI 74SEPOI 1 000000 

055 291,134 30 289,450 cc 11694 35 go 1 .6114 35 
280 .00D 000 

- WIIH . . 19SEPOI 24SEPOI 1 000004 
099 538 .1170 51 557 .462 50 1 407 al on 1,407 11 

$20 .000 000 

No]" . . 19SEPOI 24SEPOI 1 000000 
CXL 099 -538,679 31 -537,462 50 -I .AO7 a] so -1 .407 11 

520 .000 000 
WDIH - . 19SEPOI ?4SEPOI 1 004000 

106 541 957 51 537 462 50 4 495 31 00 4 .495 31 
52D.000 ODD 

DIND72697 TOTAL 
. . . . . . . . . . . . . . . . .. 933,092 19 126.912 so 6,179 69 t Do 6,179 69 L 

OIND80917 GNMA I IDA JAN 30 SINGLE FAN 2099/12/15 a goo 16JANGI 23JAND) 1 000000 
- WILE 1 . 

019 3 .0941,585 94 31103 359 38 -12 .773 44 00 -12,773 44 
31000,000 ODD 

- WDIE - 16JAMS) 23JAM01 I ODOODO 
020 3,814 .469 75 5.797,B75 Do 26,593 75 00 26.593 75 

31700,000 Doe 

W52C MONTHLY WILLIAM H GAIES FOUKDAIION PACE 173 
- CUMPOSITE - AS-OF DAIE ILIDECOI 

SUMMARY REALIZED GAL WIUSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2081 

ASSET 10 SECURITY DESCRIPTION MAI DATE MAI RAFE IND OF SIL OF SELL RATE 
SH SELL/OTC 107 LOCAL PRINCIPAL MET LOCA L COST LOCAL SECTY GN/LS MET SEC7y GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY ~LS BASE CURR GM/LS NET BAS SECIY GM/LS 

OING90617 TOTAL 
6,9115,054 69 6,891,234 39 13,1120 31 L no 15,929 31 L 

OINDBO&2S GUM I IDA FES 30 SINGLE FAN 2099/12/31 a ODD ISFE101 20FESO) 1 000000 
VOIE 

343 3 005,125 00 3 089,062 50 -937 50 00 -937 SO 
3 .000 .000 coo 

WDIE . . ISFES01 ?0FEBOI 1 000000 
344 3,508.615 25 5 .832 .44S Sl -5 .950 as cc -3,030 02 

3 .790,802 000 

DINOBO&25 TOTAL 
.-I . .... . . . . . . . . . 6 996 740 23 6,901,507 51 -4 767 55 L 02 -4,767 55 L 

OINO30633 GNMA I IDA MR 30 SINGLE FAN 2099/12/3) a DOD 15FEBBI 22MROI 1 000000 
WDIF . . 

069 16 .749 .250 00 16.819 .562 50 -71,512 SO go -71 .517 50 
16 .300,000 000 

DINDS0674 GNMA I FDA JUL 30 SINGLE FAN 2099/12/31 a 000 16julal 24JULGI 1 000000 
WDIE . . 

545 2 .065 DOD 00 ? 079 .062 50 5 .937 50 Do 5 .937 50 
210011 .000 ago 

OIN0526A3 GNMA I IDA OCT 3D SINGLE FAN 2099/12/51 a Soo IMSEPOD 230cloo I accallo 
- WBIE 1 . 
y ?SI 3,075 .750 00 5 .082 .500 00 3 .750 00 Do 3 .750 00 

31000 .000 goo 
WDIE . . 170CIOD 230cloo 1 coolloo 

CXL 199 -7,609 .859 58 -7,S94,250 00 -15 .609 3a 00 -IS .&09 35 
-7,400,000 060 

W 

IIIf - 15,4170cloo 25OC700 1 0 0 ::so 
15 .649 36 252 7,d89,859 38 7,594 .256 00 9 38 

71400 coo coo 
WBIE . . 170clol 22DCICI I ocagoo 

280 16 .953,750 00 16,870 000 00 B3 .75Q 00 00 25,750 00 
11 .000 .000 coo 



rAbt 

Statement 29s--Ol DATE 31DECD I 
~.ltb luu.~llum 

COMPOSITE - 
SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAI RATE IRD ITT 
SH SELL/BIC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GM/LS 

SHARES/PAR BASE PRINCIPAL NET OASE COST BASE SECIY GN/LS 

SIL DY SELL RATE 
NET SECTY GN/LS 

BASE CURR GWLS HEY BAS SEC7Y GM/LS 

OINO826A3 TOTAL 
26,037 500 00 19,952 .500 Do 

DINO32651 GNM I 78A NOV 30 SINGLE FAM 2099/12/15 a 500 
NOTE - 

431 11,705,125 00 11 .653 .125 00 
illoaD .000 000 
WBIE -- 

CXL 431 -31 703 125 09 -11 .953 .125 00 
-11,000,000 Ogg 

DIE . . 
coo 51300 .000 00 5 .296,875 00 

SIODO .000 Goo 

DIM062611 707AL 
. . . . . . . . . . . . . . . . . . 51500.000 Do 5.296 .575 00 

O]HO826C9 GNMA I IDA DEC 30 SINGLE FAN 2099/12/31 6 Soo 
'DIE . . 

077 5,290.625 00 5,305,076 13 
5 000,000 000 

OINO12413 GNM I 75A JAN 30 SINGLE FAM 2099/12/31 a Soo 
WBIE . . 

421 415 750 00 411 750 00 
400 .000 000 

'DIE . . 
CXL 471 -415 .7so Do -411 .750 00 

-400 .0to Goo 

GING12613 707AL 
. . . . . . . . . . . . . . . . . . 00 go 

DINGS2696 GNMA I IDA SEP 30 SINGLE FAM 2099/12/51 a 500 
WDIE . . 

559 9 .442,500 00 B .507 .500 00 
8 .000 .000 ODD 
WBIE . . 

560 8 442 500 00 3 .302 500 00 
$1000 .000 Goo 

00 L 00 00 L 

19stpul 24SEPOI 1 000000 

55,000 00 00 55,000 00 

39SEPPI 24SEPRI 1 000000 
60 000 00 go 60,000 00 

DIN012696 701AL 
19 .915,000 Go 19 .770 .000 00 115 .000 00 1. Do 115 ODD 00 L 

013104AFI ALBERTSON$ INC Sk TIED 2029/08/01 7 450 30HU"I 05DECOI 1 000000 
1,52L . . 

464 189,201 00 191 1125 11 -4 .924 11 00 -4 .924 11 
160 .000 000 

019604902 ALLIANT TECKSYS7EMS LN 524 7009/04/20 1 coo 29JUNDI 29JUMOI 1 000000 
'MIX . . 

775 2,509 00 2,496 05 3 12 go 3 12 
2 .500 000 

WNIX . . 25SEPOI 25SEPOI I coccoo 
352 21500 00 2 .49A 57 3 13 00 3 13 

2,500 000 

WMIX . . 31DECOI 3IDECOl 1 000000 
7S4 2 .500 00 2 .496 87 3 15 00 3 13 

2152a 000 

WDIX . . 31DFCOI SIDECIll I ococoo 
CXL 7S4 -2.500 DO -2 .496 97 -3 is Do -3 13 

-2,500 000 

WDIX . . 31DECOI 31DECOl 1 000000 
711 2 .SOO 00 2 .496 87 3 Is 00 3 13 

2,500 000 

0111104902 TOTAL 
. . . . . . . . . . . . ..... 7.500 00 7 .490 62 9 38 L an 9 38 1 

019SOXAQG ALLIED WASTE WORTH A SR SUB NT 2009/05/01 To coo 30JANDI 02FE101 1 000000 
'BIJ . . 

723 4 .962 375 00 4.245,175 51 717 .201 49 Do 717 .201 49 
4,950,800 000 
WBIJ . . 30JANCI 02FEDDI I DOGODO 

724 1 937.425 00 1 .702,465 87 204 .959 13 Go 264 .959 13 
11960 .000 too 
WFIJ . . SOJANUI 02FEED) 1 000000 

775 4,962,375 00 4.259 .164 69 706,210 31 00 704 .210 31 
41950 .000 coo 

WIIIJ . . SOJANDI 02FEDDI 1 000000 
CXL 775 -4,962 .375 00 -4 256 .164 69 706 210 51 00 -796,710 31 

-4,950,000 000 

4 

B? Soo 00 L 00 57 .500 00 1 

33OCIOI 20MOVOI 1 002000 

5sloon go an 55 .000 no 

SIOCTOI 2onvol 1 000000 
-SS .000 00 Do -55 .000 00 

16NOVDI ?DMOVOI 1 000000 
3 .125 00 

, 
d 3 .125 00 

3 .175 00 1 Do 3 .125 00 L 

ISDECOl 20DECO] 1 000000 

-14,453 15 Do -14,A55 13 

I I JANOI 23JANDI 1 000000 

4 .000 00 Do 4 .900 Do 

IIJANDI 73JANGI 1 000000 
-41000 Do Do -4 .000 00 

W02C MONTHLY WILLIAM H CATES FOUNDA 710N PAGE 171~ 
- COMPOS17E - AS-OF D47E 3IDFCOl 

SUMMARY REALIZED GAT N/LDSS REPORT 
JANUARY 1 . 7001 10 DECEMBER 31 . 2001 

ASSET 10 SECURITY DESCRIP770H MAT DATE MAT RATE 7RD D7 S7L DT SELL RATE 
SH SELL/07C L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GN/LS NET SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL MET MASE COST BASE SECTY GN/LS BASE CURR GWLS MET OAS StrTY GN/L~ 

I 

I 



. . . . . . . . . . . . . . . . . . 00 go to S 00 00 S 
02RO60464 FHLKC IBA JUN IS COLD SINGLE 2099/12/31 A goo 011MAY01 Isjumal I DODOOO 

WBIQ . . 
5114 1 .595 .1175 00 1 .597,000 00 13,975 00 00 13,275 on 

1 .600,000 ODD 

W510 . . OBMAYDI isiumoi I onflooo 
652 & .951 .953 13 6,92) .250 00 60 .705 15 Do 60.703 13 

7,000,000 000 
WILD ., 011MAY111 Isjumoi I accooo 

CXL 632 -61951,955 13 -6.921 .?58 00 66,703 13 00 -60 .703 13 
-7,000,000 000 

wait " 09mycl IBJUNOI 1 000000 
353 54,914,062 50 S4,331 .250 00 532,312 so go 532-512 50 

55 019,602 goo 

wola . . 
09MY 01 ISJUMOI 

I cocoa* 
679 54,914 .M62 50 54,351 .114 06 S32,146 44 Do 532,149 44 

55,0001coo ODD 

WILD . . c9myol ISJUNDI 1 0011000 
CXL 679 -S4,91~ .062 So -54,351,914 06 -532,143 44 00 -532 .14B 44 

-55 .000,000 002 

" Wall) " ISJUNDI 111JUNDI I cases* 
270 9.959,453 13 9,896,914 06 42,559 07 Do 42,539 07 

10 .000 .000 coo 

" W110 ISJUNDI Iajuwcim ~:7;N .000000 
CXL 770 -9,939,453 13 -91896,914 06 -42,539 07 - , 

r- 42 ..5Z9.07- -10 .000,000 000 DST, v, S-1 lu 

9 

S 

W32C MONTHLY WILLIAM N GATES FOUNDATION State ent - COMPOSITE - AS-OF DATE 31DECO 
SUMMARY REALIZED GAIM/LOSS REPORT 

JANUARY 1 . 2001 10 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MY RATE IRD 01 S7L DT SELL RATE 
SH SELL/11TC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY QWLS MET SECTY GN/I.S: 

SHARES/PAR BASE PRINCIPAL NET USE COST BASE SEC" G?VLS BASE CURR CWLS KEY BAS SIXTY GM/LS 
WBIJ . . 30JANOI 12KARDI 1 010100 

777 4,962 .375 00 4.2S6 .1" 69 706,710 31 Go 706,210 31 
4,950 .000 000 

D]953XAQD TOTAL 
.. . . . . . . . .. . . . . . .. 11,912 .175 00 10,203,304 27 1 .728 .370 93 L so 1,703 .370 93 1 
02RO52453 FHLMC 75A MAY 15 COLD SINGLE 2099/12/31 5 500 IBAPROI I?KKY§1 1 000000 

W110 . . 
427 1 .172 .250 00 1,162 .500 00 9,750 00 09 9 .750 00 

11200,000 ODD 

IONIC .. I SAPRO I I 7MAY111 I Donlon 
COL. 427 -1 .172,750 Do -11162,500 00 -9 .750 00 so -9,750 On 

-1,200 .DDD 000 

02RO52453 707AL 
------------------ 00 00 00 S 00 .00 S 
G?RO6041S FHLMC IBA JAN 15 GOLD SINGLE 2099/12/01 A 000 IOJANO1 16JANDI 1 0911000 

WDIQ . . 
461 975,625 00 979.531 75 -3,906 25 00 -3,906 25 

1 .000,000 goo 

W5)Q . . IDJANDI ]&JAMBI I Donlan 
CXL 461 -975,625 00 -979.531 25 5,906 25 00 31906 .25 

-1 .000 .000 000 

02RO6041S TOTAL 
--- -------------- 00 go 00 S so no S 
02ROAD423 FHIMC IDA FED IS GOLD SINGLE 2099/12/31 6 000 OfIrE162 22FEEDI 1 000900 

W1110 ., 
701 4,959,751 27 4 .9SO.971 06 750 21 Do 760 21 

4 .995 .500 000 

WDIO " OBFID01 22FES01 1 000000 
CXL 701 -4 .959,751 27 -4 .956,971 06 -730 21 go -710 21 

-4 .993,300 000 

02RO60423 107AL 
------------------ go no Do S 00 00 S 

W112C MQ%7HLY WILLIAM H GATES FOMM71M PAGE 177 
- COMPOSITE - AS-OF DATE 

3 
1 DEC 01 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECURI TY DESCRIPTION MAT DAIE MAY RATE IRD DI STI. D7 SELL RATE 
SH SELUBIC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GWLS MET SECTY CN/LS 

SMRES/PAR BASE PRINCIPAL NEI BASE COST BASE SECIY GN/LS BASE CURB GN/LS NET OAS SECTY GN/LS 

02RO60451 FHLMC IDA MR 15 GOLD SINGLE 2099/12/3) 6 ODD ISFENO] 19MR01 1 000290 
WBIO . . 

217 592,657 50 S951312 so -21625 00 so -2.625 00 
604,000 goo 

02Ra6C456 FHI"C IMA MY 15 COLD SINGLE 2099/12/31 6 690 25APROI 17MAY01 1 000000 
WNIQ .. 

457 1,296,345 75 1,299 .640 63 -3,299 85 Do -3.796 as 
11300,000 000 
WBIQ ' . 25APROI 17MAY01 1 000000 

CXL 457 -1 .296,543 75 -1,299,440 AS 31296 as as 3.296 as 
-1,300.000 ago 

02RDS0456 707AL 



W82C MONTHLY WILLIAM H GATES FOUNDATION PAGE 179 
- COMPOS17E - AS-OF DATE 5)DFCOI 

SUMMARY REAL12ED GAIN/LOSS REPORT 
JANUARY 1 2001 70 DECEMBER 31 2001 

ASSET IT) SECURITY DESCRIPTION MAI DAY[ MAY RATE Igo 07 SIL DI SELI RATE 
SH SELL/IlTC L07 LOCAL PRINCIPAL NEI LOCAl COST LOCAL SIC7Y GN/LS NET SKIT GN/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECTY GN/LS BASE CURP GWLS NEI DAS SECTY GN/LS 

02RO606A3 70TAL 
2S .922,963 76 25,593,750 00 329,218 76 L go 329,711 76 L 

02RO606II FHLMC 70A NOV 30 GOLD SINGLE 2D99/12/01 6 000 IBOCTOI 14NOVOI 1 000000 
'DIE . . 

292 7 .604 575 00 & .956 437 SO 45 957 50 00 45.937 50 
7,000 000 000 

Walk . . ISOC701 14movel 1 DOOCOD 
291 19 OIL 875 00 18 .511 250 00 130 .625 go 00 130,62s to 

19 000 .000 000 

02RUS0691 TOTAL 
. . . . . . . . . . . . . . . . . . 26101& 250 00 2S .5b9 687 50 176,562 50 1 00 17& .562 50 1 

02110606C9 FHL"C 76A DEC 30 GOLD SINGLE 7099/12/01 6 000 24OCT91 ISDECOI 1 000000 
IIIE -, 

549 1 .962 .734 38 9,969,062 50 -6 .329 12 00 -9,528 12 
9 Doolano coo 

WBIE . . 24OCT01 15DECOI 1 000000 
CYL 349 -3 962,754 58 -8 969,062 50 6 .325 12 00 & .529 12 

-9,000,000 000 

WBIE -, 24OCTO) ISDECOI I ODBODO 
351 4 981 .250 00 4 .982 .1112 50 -1,567 50 Do -I .S62 50 

5 .000pooo 000 

WDIE - 2ADC701 13DECIll 1 000000 
CXL 351 -4,951 250 DO -4,952 .512 50 1 562 SO to 1,562 50 

.5,000 ago age 

WBIE " 24OC701 13DECOI 1 000000 
398 8 962,735 38 61969,062 so -6,327 12 Do -6 .527 12 

9 .000 000 000 

WDIE . . 240CIDI 13DECOI 1 000000 
CXL Sol -8,962 .735 38 -8 .949 .092 50 6 327 12 Go 6,327 12 

-91000 got 000 

Welt -P 24OCTUI ISDECOI I acolloo 
443 lp991,735 75 1 993,125 00 -1 .406 25 go -1,406 25 

2,0DO 000 000 

WITE . . 24OCT01 ISDECOI I DOODOO 
CXL 445 -1,991,71a 75 -1,995,125 00 1,406 25 00 1 .40A 25 

-2,000 .000 GOD 

WlIE -, 04BECOI IBDECOI 1 000000, 

W02C MONTHLY WILLIAM H rATES FOUNU%TIDM PACE 
- COMPOSITE - Statement 2SS-0F DATE SIDE1718 

0 
SUMMARY REALIZED GAIN/LOSS REPORT 

JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION MY DATE MAY RATE 7RD ITT STL DT SELL RATE 
~H SELL/ITC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SEC7Y CM/LS MET SEC7Y GN/Ll 

SHARES/PAR BASE PWIMCIPAI NET BASE COST BASE SEC7Y GM/LS IAqE CURR GN/LS NET BAS SECTY CM/LS 
wolo " ISJUNOI ]$jump] 1 000000 

312 9 .939 .455 13 9,B96 .914 06 42 .539 07 Do 42,539 07 
10.000 000 000 

02RO60464 TOTAL 
. . . . . . . . . . . . . . . . &A .449 .390 63 65 .860,164 09 S89,226 57 S 00 519,226 57 S 

02ROGOI?2 THEM IDA JUL 15 GOLD SINGLE 2099/12/51 6 coo 15JUNDI 19JULCI 1 000000 
WBjQ . . 

Sal 1 .990 .156 25 I'VE4 .375 Do 5 .701 25 no 5.781 25 
2 .000 .000 000 

WBIQ . . Isimal 19jutol 1 000009 
392 3 .975 .437 50 5 961 .750 00 9 .957 50 no 9.687 so 

4 .000 .000 000 

WBIO . . 16JUND) 19jutol 1 000000 
CXL 392 -31979 431 so -3 966,750 00 -9 .627 So DO -9 617 50 

-4 .000,000 000 

Welo . . IIJULOI 16JULDI I accooo 
139 7,949 .375 00 71937 Soo cc 11 375 00 00 11 .875 go 

8 .000 .000 000 

02RO60472 707AL 
. . . . . . . . . . . . . . . . . 9,939 .531 25 9,923,575 00 17 .06 2S S 00 17,656 25 S 

02RO60480 FMIMC 70A AUG 15 WED SINGLE 2099/12/31 6 DOD SOJULOI 16AUGOI 1 000000 
Welt " 

747 1 .997 .5~1 25 I,vSQ 067 so 12,968 75 Do 12 .96b Is 
2 .000 .000 000 

WAIG . 33JULDI I&AUGOI I OODOGO 
750 1 .000,937 50 992 .031 2S 9 .904 25 00 81909 25 

1 .000 .000 ODD 

02RO60450 TOTAL 
. . . . . . . . . . . . . . . . . . 7 .997 .965 75 2,976 093 75 21 .275 00 S no 21 .075 00 S 

t?R%6o6A5 F%LMc TEX OCT SO GOLD SINGLE ?Oqg/12101 6 050 oloclol 150EIGI 1 806655 
WDIE . . 

784 6 .9110 659 BB 6,390,625 00 90 234 so 00 90.254 311 
71coolooo 000 

WDIE -, oloc7al ]social I DODODO 
715 18,942,109 38 18 .703 .125 00 23B .914 35 00 236.994 35 

19 coolooo 000 

4 

ld 



ASSET ID SECURITY DESCRIPTION HAT DATE NAT RATE 7RD DI S71. ITT SELL RATE 
SH SELL/fTC LOT LOCAL PRINCIPAL MET LOCAL COST LOCAL SEC" WES 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECTY GK/LS BASE CURR GN/LS 

363 11,939 .D&? 50 11 .9se .7so Do -19 .917 so so 
12,000 .000 coo 

02RO606C9 TOTAL 
11,939 .267 so 11 .955,750 go 

O.Rfd#di3 FHLMC TPA JAN 36 COLD SINGLE 2099112101 4 coo 
WDIE " 

CXL 489 -13,431,250 00 -13.240 .&25 so 
-14.000 .000 000 

WDIF . . 
193 12 .679 062 50 12,49016" 06 

13,000,000 goo 

Kola .. 
49ft 975,468 7S 953,515 63 

1 .009 .1100 DOD 
WDIE . . 

276 11 .681 .2so go 11,591,250 00 
12 .000,009 000 

WDIE ., 
CKI. 27A -II .d&I .2SO 00 -11 .891,2SO 02 

-12 .000,040 DOD 

02RC60&15 707AL 
... ... . . . . . . . . . . . . -752,137 50 -749 .9&0 94 

975,468 75 95BIS15 63 

02RO60647 Fff1ffC IDA APR 30 WED SINGLE 2099112131 6 ago 
WBIE . . 

249 15.53S .390 65 11 .600,117 19 
19 .000 .DDD 000 
WIIE . . 

259 6 .941 .955 13 6,516,796 98 
71000 000 goo 

OZR#ddd47 TOTAL 
------------------ 25.377 .343 76 25,496 914 07 

-19 .687 so L 00 

OSDECOO )4JANDE I Donald 

-170 .425 00 on 

CSJANGI I&JANDI 1 000000 
155,5911 44 on 

IQJAMoI 16JANDI I Doug&# 
-14.953 12 00 

71DECOI 14JAWO? 1 000000 
-210,000 Do 00 

21DIECal 14JAN02 1 000000 
Z16.000 go Do 

-19 .697 

-170 .&2 

-16 .953 12 

-210 .000 00 

210 too ad 

17 .773 44 1 Do 17.775 44 L 

-16 .953 12 S Do -16 .953 12 s 
OSAFRO1 16APROI I Canoga 

-144 726 56 go -144 .726 56 

C&APROI I "Pool I Cocoon 
2S .156 25 go 25,156 25 

-119 .579 3) 1 cc -119,570 31 L 

... . . . . . .. . . . . . . . . 30 233 .291 25 30 .174,453 13 58,826 12 L 00 S6 .820 12 L 

02AP60662 F HE MC IDA JUN 30 GOLD SINGLE 2099/12/31 6 000 05JUN01 06AUGOI I coccoo 
IDIE -- 

127 969 .765 63 977 .137 50 -2,421 57 go -2,421 87 
11099,160 too 

WBIE . . OSJUNDI ISJUNDI 1 000000 
599 9&9,765 63 972 187 So 2,421 87 Do ~2,421 P7 

11000 .000 Goo 

WBIE 5JUNO1 13JUND) I Cocoon 
C;~ 599 -949 .765 63 -972,167 50 2 4101 87 2.421 97 

-1,000,000 000 

WBIE . . 05JUM01 13JUNDS 1 000000 
690 969 .765 63 972 .500 00 .2,734 37 Go -2 .734 37 

1 .000 .004 coo 

WBIE -- 05JUN01 13JUNDI 1 cooDoo 
CX1. 600 -969 .765 63 -972,SOO 00 2 .73~ 37 00 2 .734 57 

-1 Doopoca 000 

WDIE 95JUNDI 15JUNDI :1 Conoco 
601 21909,296 OB 2 9111,457 so -9,140 62 00 -9.140 62 

3,060 .009 coo T 

to 

ra 

W02C MONTHLY WILLIAM H GAIES FOUNDATION Statement 28 
- COMPOSITE - SUMMARY REALIZED GAIWLOSS REPORT 

JANUARY 1 . 2001 10 DECEMBER 51 . 2001 

PAGE 180 
AS-OF DATE BIDECOI 

I 

MET SECTY CM/LS 
NET BAS SECTY GN/LS 

-19,637 SO 

W112C M0M7MtY WILLIAM H GA7ES FOUNDATION PACE III 
- COMPOS17E - AS-OF DATE SIDECOI 

SUMMARY REAtIZFD GAIN/ LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET 10 SEEM17Y DE~CRIPIIOM NAT DATE NAT RATE IRD D1 STE DI SELL RAIE 
SH SELL/OTC L07 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SEC7Y GWIS NET SECTY QN/LS 

SHAREWPAR BASE PRINCIPAL MET BASE COST BASE SEC7Y QN/LS BASE CURR GWLS NEI OAS SEC7Y GN/LS 

02RO60654 FHL"C IDA MY 30 COLD SINGLE 2099/12/31 6 000 04MAND) 14MAYDI 1 Gagnon 
WNIE . . 

149 973,906 25 971 .716 75 2 .197 50 00 2,187 50 
I,DD8,DCD 000 

WBIE . . 04KAYDI 14MAYal 1 0001100 
150 974 .21a 75 974,575 00 -156 25 00 -156 25 

11006,902 Goo 

WDIE - . OAKAYCI 14MAYI)i 1 ocousa 
EST 2 .925,593 ?S 2,092 .265 63 31,325 12 00 31,328 12 

31000,050 goo 

WBIE . . 04KAY01 14MAYDI 1 VOODOO 
152 6,821 .718 IS 6 .670 .625 00 1,093 IS go 1,093 IS 

7 .000,000 000 

WBIE P . "MAYBE 14MAY01 1 000000 
Iss la,S59,843 75 11 .515,466 75 24,375 00 00 24 .37S on 

19,000,050 goo 

02ROAD654 TOTAL 



W12C MONTHLY WILLIAM N GATES FOUNM710H PAGE 
162 - COMPOS17E - Statement 28S-0F 

DATE 
51DECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 

NEI SECTY GH/LS 
MET PAS SECTY GH/LS 

-21 .328 12 

-81 .640 62 

-2,734 37 

-117 .265 60 L 

-1 175 00 

-1 .175 on 

1,875 00 

-5 .425 on 

-15 .125 on 

-35 625 no 

-S& .250 00 1 

W12C MONTHLY WILLIAM H rAIES FOUNDA71ON 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIP71ON MAI DATE MAI RATE 7RD DI SIL D7 SELL "I[ 
SM SELL/BIC LOT LOCAL PRINCIPAL NEI IOCAL COST LOCAL SECIY GN/iS 

SHARES/PAR BASE PRINCIPAL NE7 BASE COST BASE SECTY GN/LS BASE CURR GH/LS 

02RO606BB FHLMC INA AUG 36 COLD SINGLE 2D99/12/31 A Dog 07AUGOI I3AUGOI I VOODOO 
WDIE -- 

715 975 .312 50 963 .750 00 11 .567 so of 
1 .000,000 DOD 

NOTE . . 07AUGOI ISAUGOI 1 000000 
716 975 .317 50 963 .750 cc 11 .562 50 go 

1 .000,000 coo 

WDIF . . 07AUGal 13AUGOI 1 000000 
717 2 .925 937 50 2 .091 .250 00 34,687 50 Do 

3 .000,000 coo 

WDIE . . 07AUGOI ISAUGOI 1 000000 
713 6 .377 .187 50 6 .746 .250 00 80 .937 50 Do 

7 .000 .006 Goo 

WBIE - 07AUGOI ISAUGOI 1 000000 
719 15 530 .937 SO 19 .311 .2so Do 219 .697 50 00 

19 .090 .000 coo 

62RO6068B TOTAL 
. . . . . . . . . . . . . . . . . . 30 734 .697 50 29,676,250 00 355 45? SO L an 

02RO60696 FHLMC IDA SEP 30 COLD SINGLE 2099/12/01 6 000 06SEPOI 17SEPOI I cocoa* 
IBIE -- 

326 4,920 332 50 4 964 062 50 56,2SO 00 00 
S .DDD .000 COD 

W,IE . . 06SEPOI 17SEPOI 1 000000 
CXL 326 -4,920 .312 So -4 .864 .062 50 -56 250 00 00 

-51000 .000 coo 

"IF . . 06SEP01 I7SEPnI 1 600000 
400 1 .966,125 00 1,9AS .625 00 22 SOD 00 00 

21000 goo coo 

WDIF ., ofisEpal 17SEPOI 1 000000 
CXL 40D -1 963 125 60 -1 .945 .625 00 -22,500 00 00 

-2,DOD,DOO 000 

WDIE -- 06SEPOI 17SEPUI I cocoon 
461 21952 .197 so 2 918 437 50 35,750 00 Go 

31000,000 COD 

Wolf . . 06SEPOI 17SEPOI 1 000009 
414 984 0&2 SO 972 .512 50 11 .250 00 Do 

11000 goo coo 

-22 500 00 
is 

33 750 an 

11 250 09 

JANUARY 1 . 2001 TO DECEMBER 51, 2001 

ASSET TO SECURITY DESCRIPTION MAI DATE MAI RATE TOO DT STE DT SELL RATE 
SH SELL/11TC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SFC7Y GN/LS 

SHARES/PAR BASE PRINCIPAL N17 BASE COST BASE SECIY GWLS BASE CURR GN/LS 

WSIE -- QSJUNDI 13JUNDI 1 000000 
602 6 .783 .3s9 31 6 .609 .697 50 -21,321 12 go 

7,000,000 000 

WDIE -- OSJUWoI 13JUM01 1 006000 
603 15,425,546 Ba 10,507 .1117 50 -01 .640 62 Do 

19,000,000 Dug 

WDIE - esiumal 13JUMQI 1 000000 
621 969,765 63 972 .500 on -2,754 37 go 

11000 .000 ago 

02RO60662 TOTAL 
. . . . . . . . . . . . . . . . . 30,062 .734 40 30 .100,000 cc -117 .265 60 1 Do 

02RO60970 F "I MC 71A JUL 30 COLD SINGLE 2099/12/31 6 000 09JULDI I&JULOI 1 000000 
WDIE . . 

356 965 .625 00 967.500 go -1 .67S Do go 
11000,000 goo 

WBIF . . 09JU1.01 16JULOI I VOODOO 
357 965,625 00 9671soo go -1,675 00 go 

1 .000 .000 coo 

'DIE . . 09JUIDI 36JULOI 1 000000 
CXL 357 -965 .625 00 -967.500 00 1 1175 00 00 

-1 .000 .000 000 

WDIE -I 09JULDI 16JULII I cocoon 
551 ?,896 .675 00 7 902,500 00 -5,625 go 00 

3 .000,000 000 

WDIF . . 09JULO) 16JULOI 1 000000 
359 6 .759 .575 Do 6,772 .500 00 -13,125 00 go 

7 .000,000 000 

WILE . . 09JULOI I&JULOI 1 000000 
360 18 .344 .975 00 11 382 .500 09 -35 .62S Do 00 

19 000 coo 000 

02RD60670 TOTAL 
. . . . . . . . . . . . . . . . . 28,96a 750 00 29,025 .000 00 -56 .250 00 1 00 

17 

PAr.E 103 
AS-OF DATE siutrni 

NEI SECIY GN/LS 
NET SAS SICIY GH/LS 

II .S62 50 

11 562 50 

34,687 50 

50 .937 so 

219 .657 50 

553 .457 50 L 

56 250 00 

-56,250 On 

22 500 00 



W82C MGPnHLV WILLIAM N GA7ES FOUNDATION 
Statement 28 PAGE 

164 - COMPOSITE - AS-UF D%IE 31DECOI 
SUMMARY REALIZED rAIWLOSS REPORT 

JANUARY 1 . 2001 10 DECEMBER 31 . 7001 

ASSET ID SECURITIF bESCRIP7ION MA7 DATE MAT RATE IRD D7 SIL DI SELL RATE 
SH SELL/BIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GNJLS 

SKARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY WES BASE CORR GWLS 

WDJE 11 DASEPOI 17SEPOI 1 000008 
CXL 414 ~841062 so -972,512 50 -]] .no Do an 

-1 .000,900 age 

WDIE -- IOSEPOI I?SEPoI I ODDOOD 
355 6 .906,454 38 61609,657 so 96,796 as 00 

710801*86 Dan 

WBIE -- IOSEPOI l7sEPOI I VOODOO 
356 15,746 .171 55 15,483 .437 50 262,734 35 00 

NEI SECTY GN/Ls 
NEI OAS SECIV GM/LS 

-11,250 00 

96 .796 as 

262 .734 311 

393 .211 26 1 

7.765 63 

-312 so 

512 So 

-312 So 

19101B ."D 000 

02RO60699 TOTAL 
. . . . . . . . . . . . . . . . . . 28,604 .543 76 26.211,562 50 

G?RO&2452 FHLMC IDA My 15 WED SINGLE 2099/12/31 A 500 
Wall) . . 

737 1 .01Q .453 23 1,007 .187 50 
11000 .000 ago 

02NO92475 FHLMC IIA JUL 15 COLD SINGLE 2099/12/31 6 see 

671 2 .02010co an 2 .070 .312 SD* 
2,000,020 000 
WBIO . . 

CXL 671 -2,020 000 Do -2,020 .312 50 
-21000,100 coo 

110 . . 
756 2 .020,000 00 2,020 .512 50 

21000 .000 000 

02RO62478 TOTAL 
. . . . . . . . . . . . . . . . . . 2.020,00a so 2,020 .312 50 
02R062496 THINE IDA AUG 15 GOLD SINGLE 2099/17/31 A 500 WB)O .. 

710 2,032 .157 50 2 .016,250 go 
21000,000 000 

D2RO626A9 FHLMC IDA K7 30 GOLD SINGLE 2099/12/9) 6 500 
IBIE - 

007 2,005 .390 63 21007,500 00 
210*2 .000 000 
WDIE .. 

"L 007 -2,005,39D 63 -2 .DD7,500 Do 
-2 .00G .060 ODO 

393 .281 26 1 00 

GAMAY01 17MAYOI 1 000000 
7 .265 63 00 

16JULOI I 6AUGGI I VOODOO 

-312 50 00 

16JULBI 16AUGO) 1 Doccoo 
312 50 Do 

16JUND) 19JULDI 1 ODDOOD 
-312 50 of 

-312 50 S Do -312 50 S 

19JUL 01 1 &AUG9 I 1 000000 

15 .937 so 00 15 .93? so 

O&SEPOI 15M 7 a) I 0900DO 

2 .109 37 go -2,109 37 

06SEPOI 15MIGI -3~000000 
2 

30 
9 57 09 2,309 57 

J, 

WB?C MOMIKY 

ASSET ID SECURITY DESCRIPTION 
SH SEIL/BTC LOT LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

wDIE -- 
327 2,005,390 65 

2 .000,000 coo 

WBIE - 
Cx1 327 -21005 .390 63 

-2 .080 .009 ago 

WBIF - 
725 11,922 .570 13 

11 .75§ .OQC 009 

'via . . 
457 4 .076 .375 00 

4 .000,000 000 

010 . . 
CXL 437 -4 .079 .975 00 

.41000,001 ago 

WsI[ . . 
006 1 .017,912 50 

1 .000,000 000 

WDIE -I 
CXL 006 -1,017,812 50 

-11002,000 Dog 

WIIE " 
76? 1 017,912 50 

11000,000 000 

WDIE - 
CXL 792 -1 .017 .812 50 

WDIE . . '1'000'000 BOB 
738 16,2B6,250 00 

16,000,000 coo 

DFRO626A9 701AL 
. . . . . . . . . . . . . . . . . . 28,20a.828 13 27.956 375 00 251,953 15 1 00 251,953 13 1 

A T S ATE STREET 

6 

to WILLIAM H GAIES FOUNDATION PAGE INS 
- COMPOSITE - AS-OF DAIL 5jDFCoI 

SUMMARY REALIZED GAIM/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

MAI DA1E MAI RAIE IRD DI 511 DI SELL RATE 
LOCAL COST LOCAL SECTY WLS NET SECIY GM/Ls 
BASE COST BASE SECIY WLS BASE CURR GNflS NEI OAS SECTY GN1LS 

OASEPOI 15OC701 1 000:06 
2,907 .529 00 -2 .119 37 -2 .109 37 

06SEPOI 150CT01 I VOODOO 
-2.007 500 00 2,109 37 Do 2 .109 37 

76SEPOI isocial 1 000000 
11 .896 .575 00 25 .70 

3 
13 

Do 
25,703 13 

27SEPOI ISOCTOI 1 090000 
4 .055 .625 00 71,250 00 00 21,250 00 

27SEPOI 150CIDI I DOODOO 
-4,055,625 00 -21 .250 00 Do -21,2SO 00 

clociel 150clul 1 VOODOO 
110113 .750 00 111 .062 50 Do 14.042 so 

OIOCTCI 150CTOI 1 000000 
-1 .003 .750 00 -14,062 SO go -14,067 50 

glacial 150clul 1 VOODOO 
1 .003,750 00 14 .062 50 00 14,062 56 

olocial ISOCIal 1 000000 
-1 .003,750 00 -14 .062 50 00 -14,092 50 

oloc7al ISOCTOI 1 000000 
16 .060,000 00 22612so go go 226 .250 04 



. . . . . . . . . . . . . . . . . . 50 .466 845 70 30 .634 .796 go -521 677 74 1 Do 521 .977 74 L 

D?Rb&26)9 THING IDA JAN 30 COLD SINGIE 2099112/tl A Sao 07DIEGO 16JAH01 I Conoco 
WILE - 

117 3 919 ISO 00 3.912 512 50 5 937 so .00 5,937 50 
4 000 000 000 
we" . . 07OFCDO 16JANDI 1 000000 

457 391,975 00 591,281 25 S93 75 on 593 75 
400 000 000 

WDIE . . 07BECOU 16JANDI 1 000000 
CXL 457 -391 .17S 00 -391 211 25 593 75 Do -593 75 

-400 ago ago 

WBIE . . 07DECOD 16JANDI I oncooo 
435 4B9 .697 50 489 .101 S6 sas 94 go SOS 94 

500,000 000 

WBIE -- 07DECOO 16JANDI 1 000000 
Cxt 438 -489 657 50 -499,101 56 -595 94 Do -5115 94 

-500,000 Ono 
NOTE OIQFCOO IGJANOI 1 000000 

Y Sol 39 125 112 50 31910 750 go -35 .210 .062 50 GO -35,210.062 50 
4 10001000 000 

1 ; .,- ~ I , i , ~ . , 

A 

COMPOS17E I TE, 31DECOI 
SUMMARY REAL12ED GA]"/LOSS REPORT Statement 29's" 

JANUARY 1 . 2001 10 DECEMBER 51, 2001 

ASSET ID SECURITY DESCRIPTION MAI DATE MAI RATE IND DT STL 01 SELL RATE 
SH SELL/BIC LOT LOCAL PRINCIPAL MET LOCAL COST LOCAL SEC7Y GN/LS NET SEC7Y GR/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GN/LS BASE CORR GH/LS MET SAS SECIY OWLS 

00 00 00 S 00 Do S 

02RO62657 FHLMC TEA NOV 39 COLD SINGLE 2099/12/0) 6 Sao 260cloo 13NOVOO 1 200029 
WBIE -- 

22S 3,3110 097 46 3 364.375 00 -15,722 66 Do -IS .722 66 
3 .500 .600 goo 
WNIE .. 26OC700 15NOVOO I COMB 

V 226 5 .215 .007 91 5.190 .750 09 -24,257 31 00 -24,257 51 
5 .401,000 000 

WBIE - 260cloo 15MOV00 1 000000 
Y 227 3,962.963 75 3,845 .000 00 -17 .945 75 Do -17,960 75 

A .000,000 goo 
WDIE .. 03OC701 14NOVOI 1 000000 

036 10 .187 Soo go In 143 .750 so 45 .750 00 00 43.750 00 
1010001000 goo 
'DIE . . 03OCIOI 14MOVOI 1 000000 

CXk 036 -111 .1117 .500 no -10 .143,750 00 -43 750 00 00 -43 .750 00 
-11,tso,saa Goo 
WBIE . . 03OCTIT 14MOvol 1 Conoco 

479 10 .127,500 Do 10,143,750 00 43,750 00 00 43.750 00 
10 009 000 006 

WDIE - 03OCICI 14NOVOI 1 000000 
CXL 479 -10 .197,500 Go -10 .143,750 Of -43 750 00 00 -43,750 Go 

-10,000 .000 OGG 

WIIIE . . 02NOVOI 14NOval 1 000000 
466 6 .147 456 25 6 086.259 00 61 406 25 00 61 .406 25 

6 .000,000 goo 

WDIF -- 07NMOI ] .NOVO] 1 000000 
351 12 .094 .697 77 11 .092 187 50 212 .509 77 Do 212 .509 77 

11 .750 .000 000 

OPRO626117 TOTAL . . . . . . . . . . . . . . . . 30,700,427 74 30,365,562 50 215,966 50 L Do 215,966 90 L 

WI?C MONINIV WliLIAM H GAIES FOUNDATION PAGE I 
- COMPOSITE - AS-OF DATE, 51DECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2DOI 

ASSET ID SECURI TY DESCRIPTION MAT DATE "I RAI[ 7RD DI S71. D7 SELL RATE 
SH SELL/07C LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECIV CM/LS NET SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE roST BASE S[ClY GN/LS BASE CURR GN/LS MET BAS SEC7Y GM/LS 

02RO626CS FHLMC TPA DEC 30 GOLD SINGLE 2099/12/01 6 see 07DECOD 13DECOO I cocava 
. . WILE . . 
V 222 3,425,496 09 3 .37B .593 75 -".902 54 00 ~9 .902 34 

31500 .000 000 

WBIE -- 07DECOO 13DECOO 1 000000 
Y 275 5 291 .367 19 5 212 .627 50 -75 679 69 go -78 .6?9 69 

5,400,000 060 

WDIF . . 07DECOO ISDECOO 1 000000 
Y 224 31919 .531 25 3,861 .250 go -55 .231 25 00 -SB .201 25 

4 .000,000 000 

WIIIE -- 04orcol ISDFCOI I coooce 
364 6 .095 156 25 6 .127 .SOO 00 -32,343 75 00 -32 .543 75 

6 .000 000 000 

WDIF -- JODECOI 13DECOI 1 000000 
159 11,752,294 92 I2 .OS4 765 63 -302,470 71 Do -302 .470 71 

1) .750,000 coo 

02RO426C5 TOTAL 

A 

4 



ASSET ID SECURITY DESCRIPTION 
SH SELUOTC LOT LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NET 

WBIE . . 
Y CXL 

5*1 
-39.121 .312 so 

~ .000,000 all 

WDIE . 
CXL 739 -11962,500 00 

-2 .000 .000 Goo 
WBIE . . 

CXL 175 -1 .081 .265 63 
-1 .100 .000 000 

WBIE ., 
502 2 .081 .265 63 

1 .100 .200 Goo 

WDIE .. 
799 1 .051,265 65 

1 .100 .000 Goo 

WBIE .. 
CXL 798 -) .DBI .265 63 

-1,10D .Doo 000 

WDIO . . 
429 31600,000 Do 

31600 .900 000 
WDIO . . 

Ext 429 -3 .600 .000 00 
-31600 .0to 090 
WBIF , 

277 a 966,250 00 
91000 .000 *Do 
WDIF . . 

294 17 a62 .187 So 
is 000 .000 Dog 

WBIE " 
029 17,991 .562 SO 

35,904,000 ODD 
WDIE . . 

CXL 029 -17 .991,562 50 
-18,000 .DDD 000 

WILLIAM H GAIES FOUNDA710M PAGE 109 
- COMPOSITE - AS-DF DAIE 31DECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31 2001 

MAY DATE MAY RATE IND D7 SIL DI SELL RAIE 
LOCAL COST LOCAL SECTY GN/LS NEI SECIY GM/LS 
BASE COST BASE SECTY GWIS BASE CORR GN/LS NEI US SECIY ~LS 

W12C MONTHLY 

ASSET ID SECURITY DESCRIPTION 
SH SELUBIC LOT LOCAL PRINCIPAL NET 

SKARES/PAR BASE PRINCIPAL NEI 

02RO67619 70TAL 
376 .715 75 L Do 376,718 75 L 

Do S go as I 

17JANOI 12FEIGI 1 006500 

-5) .562 5D Do -B),S62 50 

28FEDDI ISMARol 1 000990 

1 171 *7 Do 1,171 87 

O&MARDI 13MAR21 I VOODOO 
IB .359 36 Do lb .359 36 

06MR01 13MARGI 1 000008 
13,559 3B Do Is.3S9 35 

DOMARGI 13MROI 1 Q00000 
1,429 69 Do 1,429 69 

DIMARDI 13MR01 I ODODDO 
-1,429 69 go -1 .429 69 

09MROI 13MR01 1 000000 
2 .079 69 2,079 69 

DOMARDI 13MARO] 1 0 0 ::Do 
-2,079 69 go -7 .079 69 

08MAR01 ISMARDI I OOOODO 
I .A29 69 00 11~29 69 

OBMAROI 15MARDI- -- -1 ODOGDO 
-11429 69 2 00 -),A29 69 

DEMARD) 13MAROi- 1 000000 E R F 

ift 

is 

re 

Wa2c MOM HLY WILLIAM H GAIES FOUNDAII(IN Statement 28 AS-OF DATE 
PAGE;E I Be 

- COMPOSITE - 31 C 
I 

SUMMARY REALIZED GAIN/LOSS REPORT 
JAMLWRY 1 . 2DOI 10 DECEMBER 31 . 2401 

MAY DATE MY RATE IRD DT $71 OT SELL RATE 
LOCAL COST LOCAL SECTY GWLS MET SEC7Y GN/LS 
BASE COST BASE SEC" QN/LS BASE CVRR GN/LS NEI bAS SECTY GM/LS 

D&DECoa ItJAMOI 1 000009 
-5.919 .750 00 5S .210,062 5a 00 35.210 .062 so 

13DECol 16JANDI 1 000000 
-1,956 .40A 25 -6 .093 75 Do -6,095 75 

19DECOO 16JANDI 1 000000 
-1 .076 .023 44 -5 .242 19 Do -5.242 19 

19DECOD 16JANDI 1 000001 
1,076 .625 44 5,242 19 Do S .242 19 

19DECOD 16JANGI 1 020900 
1 .079,023 44 5.2A2 19 Do 5 .242 19 

19DECOD WANDI 1 000000 
-1 .976 .023 44 -5.242 19 Do -5,242 19 

DIJAND) 16JANOI 1 000000 
3,596,625 00 3 .375 go go 3,375 00 

OBJAND) 16JANDI 1 000000 
-3,596 .&2S 00 -3,375 00 00 -3.375 Do 

09JAMOI I&JANDI 1 000000 
8,817,187 SO 149.062 so 00 149,062 SO 

IIJANDI 16JANCI I coocau 
27 .634,375 90 227 .812 50 Do 227,912 50 

14DEEDI 14JAND2 1 400000 
19,031,575 00 .41 .312 50 go -40,312 50 

14DECOI 14JANOZ--- 1 000000 
-16 031 .075 00 40 312 so 00 40,312 so 

28 .784,637 50 211 .407 .963 75 

Do 00 

02R062627 FMLMC TBA FEB 30 GOLD SINGLE 2099/12/31 6 Sao 
WDIF . . 

383 17,772 .)37 So )7 .853.7SO 00 
la .090,000 DOD 

02RO62655 FHLMC IDA MR 30 GOLD SINGLE 2099/12/3) 6 500 
WDIO .. 

6SA 498,661 AS 497 .499 SB 
500 Goo 000 

WBIE . . 
S66 1 .909.&71 89 1 970,312 50 

21000 000 000 
WDIE .. 

567 1,988,671 Be 1,975 .317 50 
2 000 .000 000 

WBIQ " 
153 299,273 44 297,943 7S 

300 .000 Boo 

W510 . . 
CXL 153 -299,273 44 -297 .843 75 

sooloca 000 
Wela . . 

649 299,923 44 297 .643 75 
300 .000 000 

Walo " 
CXL 649 -299.923 44 297 B45 75 

-300 .DDD ago 

WBIQ . . 
651 ?99,273 AA 297,843 75 

300,900 DOD 

WBIO ' . 
CXL 651 -299 .273 4A -297 .843 75 

-300 .000 000 

WBIQ ., 



Statement 28s-oF OVEPTITEC-1 G' 190 
WILLIAM IN GATES FOMDATION 

- 
COMPOSITE - 

SUMMARY REALIZED GA]N/tOSS REPORT 
JANUARY 1 . 2aDI 10 DECEMBER 31, 2001 

MAT DATE MAT RATE NINE) ON 
LOCAL COST LOCAL SECTY GWLS 
BASE COST BASE SEVY CN/LS 

293,886 71 506 73 

SIL ITT SELL RATE 
MET SECIY GN/LS 

BASE CURR GM/LS NET OAS SEVY GN/LS 
Do 396 73 

ASSET To SECURITY DESCRIPTION 
SH SELL/SIC L07 LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NEI 

655 299.273 44 
500,000 Ono 

02RO62635 TOTAL 
5,977.343 76 5 945.625 00 

797.914 99 796 .176 29 

02RO67643 FMLMC IDA APR 30 GOLD SINGLE 2099/12/31 6 500 
Main . . 

181 498.476 56 497,625 00 
Soo 000 Ono 

WING . . 
CX1. lot -499,476 56 -497,625 00 

500 000 ago 

WBIQ . . 
451 299 .085 93 298 781 25 

300,000 Dal 

WBIE I- 
IS? 7,962,509 00 7 .975,000 00 

0 .000,000 000 

WBIE -- 
170 6,973 .7SO 00 6 .963,125 00 

7 000 000 009 
WBIE . . 

CXL 170 -6 973 750 00 -6,965 .125 00 
-7 .000,000 000 
WING . . 

432 297 .796 07 298,265 65 
300 goo ago 

VR062945 TOTAL . .. . . . . .. . . 7 .962,500 00 7 .975,000 00 

596 a92 80 597 .046 an 

I PAGE 191 
AS-OF DATE 31DFFOI 

MET SECTY CHINS 
NEI $AS SECIV r.N/tK 

51 655 47 

-3,261 25 

5 281 75 

5.781 25 

-5 791 25 

937 so 

127 597 65 

W12C MONT Ht Y WILLIAM H GAIES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/tOSS REPORT 
JANUARY 1, 2001 10 DECEMBER 31 . 2001 

ASSET to SECURITY DESCRIP710H MAI DATE MAI RAIE 7RD 01 STL 07 SELL RATE 
SIN SEkL/lIC LOT LOCAL PRINCIPAL MET LOCAL COST LOCAL SECTY GH/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SEC7Y GM/LS BASE CURTI GH/LS 

02RO62650 FHIMC IDA My SO GOLD SINGLE 2099/12/31 A Soo 09APROI 14MAY01 1 000500 
WINE . . 

274 7,494 230 47 7 454,375 00 51 .955 47 go 
7 .500 .000 000 

WBIE . . 17APROI 14MAYDI 1 000000 
747 1 4a3 .593 75 1 .486 875 00 .3 .251 25 00 

1 .500 000 goo 

We][ . . 17APROI 14MAYDI 1 OODOOD 
CXL 742 -1 .433,593 75 -1 .456,875 Do 5 .281 25 00 

-I'Sou'Doo 000 

WBIQ . . ISAPROI 14MAY21 I cooloo 
423 996.409 25 990 .625 00 5 751 25 Do 

11000,000 000 

WBIQ . . ISAPRO) 14MAYOI 1 000000 
CXL 429 -996 406 25 -990,625 00 .5 .761 25 00 

-1 .000 .000 000 

WON, . . 20APROl 16MAY01 I Doccou 
451 497 .149 44 496 .210 94 937 50 go 

soulano 000 

WENT . . 09MAY01 14"Yol 1 000000 
030 11 .746 .164 06 11,620 .566 41 127 597 65 20 

11 .7SO 000 000 

02RO67650 TOTAL 
. . . . . . . . . . . . . . . . . . 19,254 .394 53 19 .054 941 41 179,453 12 1 Do 179 .453 12 1 

957 so s 

-79A 99 

796 DO 

2,214 56 

I 

497.141 44 496 .210 94 

02RO62663 FHLMC IDA JUN 50 GOLD SINGLE 2099/12/31 6 Soo 
WON, . . 

724 1 .4BS.132 at 1 .683 .929 69 
1 .700,000 goo 
'BIQ .' 

CXL 724 -1 .683 .132 01 -1 .683 .929 69 
-1 .700 000 000 

WBIO . . 
001 936 .084 is 935 .169 82 

944 .794 000 
Halt) . . 

MAIL MUNINLY 

31 .715 74 L 00 31,719 76 L 

I .SSS to S at I .S5% 44 

14MROI 16APROI I DOODOO 

851 56 00 651 5A 

14MROI 16APROI 1 000002 
-ASI 56 00 -851 54 

14MAROI 23APROI 1 000006 
304 &a 02 504 AS 

2AMAJ101 16APROI 1 000000 
12 .500 00 go -12 .500 00 

29MARGI 16APROI 1 000000 
10,625 00 Do 10 .675 00 

29MARDI ISAPROI I ocacco 
10 625 00 on 10 625 on 

IIAPRO) 16APROI 1 000000 
-460 76 00 -449 76 

12 500 00 1 00 -12 500 DO L 

-164 as S 00 -164 am S 

I 

937 50 S Do 

16MAYOI 13JUM91 1 000000 

-796 39 00 

16"Yol 13JUNDI I coolloo 
796 As on 

?SMAYOI isiumoi 4 - I'Docaac 
2 .214 36 Do 

23MAYDI ISJUNtil 1 000050, 



AS-OF DATE 31DECW 

I 

NET SECTY GW/jS 
NET BAS SECTY QN/LS 

-2 .214 .36 

-71,601 57 

4B .046 B? 

-?3.554 70 1 

~90 S 

36,719 75 

-36,715 75 

39 .453 13 

-59.453 13 

56.719 75 

36 .718 75 1 

94 .S50 78 

COMPOSITE - Statement 28 
SUMMARY REALIZED GAIR/LDSS REPORT 

JANUARY 1 . 2101 70 DECEMBER 31, 2001 

NAT DATE NAT DATE 7RD 07 SIT, DT SELL RATE 
LOCAL COST LOCAL SECIY GWLS 
BASE COST BASE SECTY GMYLS BASE CURR WES 

-933 .869 B2 -2 .214 36 go 

OIJUNDI 12JULDI I Doccoo 
11 .724 .296 98 -71 .401 57 Do 

05JUM91 Isjumol 1 000000 
91BB5 .964 59 45,049 57 00 

ASSET ID SECURITY DESCRIPTION 
SH SELL/DTC LOT LOCAL PRINCIPAL MET 

SHARES/PAR BASE PRINCIPAL NEI 

"1 001 -936,954 19 
-9" 794 000 

WE 

I 

F :- 
671 11 .652 .695 31 

1117so .coo goo 

WBIF . . 
604 9,932,031 25 

10 .000 .000 Ogg 

02RO62668 TOTAL ------------------ 21 .534 .72& 56 21,603,291 26 

Do 00 

02RO67676 FHLMC TBA JUL 30 COLD SINGLE 2099/12/31 6 500 
WDIF - 

034 11,650,203 13 11 .621 .484 30 
11 .750,000 060 
WDIF . . 

CXL 054 -11,650 .205 15 -11,621,484 36 
-11,750 .000 000 
- WBIE . . 

248 9 .945,703 13 91906,250 to 
10,000 .000 Goo 

- WBIE . . 
CXL 2US -9 .945,705 13 9.90& .259 00 

-10 .000,000 000 
WDIF -- 

057 11,659,205 13 11,421,4B4 Be 
11,750 .000 000 

02RO62676 TOTAL . . . . . . . . . . . . . . . . . . 11,655 .203 13 11 621 .484 38 

02ROG2684 FHIMC IDA AUG 30 GOLD SINGLE 2099/12/31 6 500 
WDIF . . 

201 11,727,DSC 78 11 .632,500 00 
11 .7so .ead goo 

36 .715 75 1 00 

07AUGOI 15AUGGI I ocotto 

9415sc To 00 

r 

AS-OF D&7EPAGEIDECDI 193 

NEI SECIV GN/LS 
NEI OAS SECIV GN/LS 

172 460 94 

231,329 12 

353 .759 06 1 

46,125 00 

Soo 00 

-437 50 

500 as 

-457 SO I 

-5.812 So 

_S1336 72 

WIPC MONTHLY WILLIAM H GALES FOUNDATION 
- COWDS37E - 

SUM~RY REALIZED GAIN/ LOSS REPORT 
JANUARY 1 . 2081 70 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAI RATE IRD DI SIT DI SELL RATE 
SH SILUDIC LOT LOCAL PRINCIPAL NEI LOU I COST LOCAL SECTY GM/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GWLS BASE CURR GH/LS 

02RO62692 FHLMC TBA SEP 30 GOLD SINGLE 2099/12/01 6 500 29AMOI 17stpol 1 000000 
WDIE 

565 19 122,460 94 19 .000 DOD go 122 .460 94 go 
19 .000,000 coo 

WBIF -- 13SEPOI ITSEPOI 1 000000 
550 11,926 .25D as 11 694 .921 95 231 .3ps 12 go 

11 .750 .000 000 

02AG62692 TOTAL 
------------------ 31 045 .7)0 94 30,694 .921 Be 353 .769 06 1 Do 

02RO704A4 FHLMC TBA OCT IS GOLD SINGLE 2099/17/01 7 000 ?7SEPOI IBOCTOI I Doolloo 
BID . . 

ASS 14,54B .750 00 14 .520 .625 00 45,125 00 00 
14 .008 .000 goo 

02R070412 FHLMC IDA NOV IS GOLD SINGLE 2099/12/91 7 000 14MOV01 19NOVOI 1 000000 
WBIN . . 

505 032,750 00 933,250 on -500 00 00 
soologo 000 

WBIH " 14NOVOI 19NOVOI 1 000000 
520 725,656 25 779,093 75 -A37 50 Do 

700,000 004 

WDIN " ISNOV01 19MOVDI 1 ODOODO 
530 A33 .250 00 832,750 80 Soo no Do 

801 .802 Goo 

02RO704112 TOTAL 
-- ----- ------ -- 2,394 .656 75 7159S .C93 75 -437 50 L Do 

02RD704CO FHLMC TEA DEC 15 GOLD SINGLE 2D99112101 7 DOD 13DECDI )BDECOI I DOODOD 
We 

IN . . 

719 3?6 .187 50 852 .000 00 -5 .BI2 50 Do 
809 .000 000 

WITH - IADECOI IBI)ECQI 1 600000 
739 722,613 28 723 .DDD 00 5,3B6 72 00 

700 Goo 000 

I-AT L,: 1- r~ 
L 

fb 

W02C MONTHLY 

-23 .554 70 1 Do 

go S 00 

oIJUwQI 16JULOI 1 000000 

36,710 75 Be 

DIJUNDI 16JUL01 I ocogoo 
-36,71% 75 go 

?IJUNDI 16JULOI 1 200000 
39,453 13 00 

21 JUNO I 16JULDI I DOOOSO 
-59,453 13 go 

12JUL01 16JULDI I GOOODO 
36,715 75 00 



Wb?C MONTHLY WILLIAN H rAIES FOUN13ATION 
- COMPOSITE - 

SUIPIARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2ooi TO nErEMBER 31, 2001 

ASSET 10 SECURITY DESCRIPTION MAI DATE NAT RATE IRD III 
~H SELL/9TC LOT LOCAL PRINCIPAL NET tOCA L COST LOCAL SEM GN/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECTY GN/LS 

PAGE 194 Statement 28AS-DF B47E SIDECOI 

SIL DT SELL RATE 

BASE CORR GN/LS 
MET SECTY GN/LS 
MET BAS SECYY GN/LS 

-11,199 22 L 41 
27,562 50 

122 .675 00 

-92 .031 2S 

02RC704CO TOTAL 
1 .548 .940 78 1,560,000 no 

n2RO70AA2 F"LMC 7BA OCT 30 GOLD SINGLE 2099/12/01 7 000 
ISIF -- 

705 7,407.562 50 7 350 .000 00 
7 .200 .000 000 
WRIT . . 

143 7,446.375 00 7 .323 .7SO 00 
7 .200,000 coo 
WDIE ., 

v 524 5,192 .031 25 5 100.000 Do 
SIM 000 000 

fl2R070&A2 TOTAL 
. . . . . . . . .. . . . . . . . 20,035,965 75 19,1105,750 Do 

02RI170680 FHLhC YBA NOV 30 GOLD SINGLE 2099/12/0) 7 000 
WDIE . . 

047 5116117so 00 5,165.&25 00 
S,ono .coo coo 
WBIE . . 

CXL 047 -5,193 750 00 -5 .165 625 00 
-5 .000,000 000 
'DIE . . 

260 5.194 0&2 so 5,395 .&2S 00 
5 .000 .000 Doc 

WIIE . . 
CXL 290 .5 .164,062 50 -5 16S 625 00 

5,000 000 000 
'DIE . . 

261 5,164,062 50 5 165 625 00 
510001000 coo 
'DIE . . 

CXL 261 5 .164 .062 50 -5 .165,625 00 
-5,00n .000 000 

WBIE -- 
402 5,163 750 00 51165 .425 00 

5 .000 .000 coo 

WDIE I- 

00 

coccoo 

to 

000000 
Do 

floccoo 
Do 

Do 

1 600000 

00 

I DOOOOD 
Do 

coccoo 
00 

coccoo 
09 

000000 
go 

I odoooo 
go 

1 000000 
00 

1 000600' 

68 .156 2S t 

3 .125 00 

-3 175 00 

-1 .562 so 

1 S&2 50 

-1,562 50 

11562 so 

3 .12S go 

; 1~ ; 1 

4 

611 156 25 1 

04OCIal 14HOVOI 

31125 Do 

04OC7 a] 14NOVOI 
-5 125 00 

04OCT01 IINOVOI 
-1 542 SO 

04OC701 IANOVOI 
1 562 50 

04OCIOI 14NOVOI 
1 567 50 

04000) 14NOV01 
1 562 so 

040ciel 14NDVOI 
3 125 00 

040C701 14NOVOI 

PACE 19S 
AS-OF DATE 31DECOI 

HIT SFC7Y GH/LS 
MET BAS SFCIY GM/LS 

-3 .125 00 

00 

119 .250 00 

go 

-1 .250 00 

WB2C MONTHLY WILL IAM H GA7ES FOUNDAITON 
- LOMPOSM - 

SUMMARY REAL12ED CAIN/LOSS REPORT 
JANUARY 1 . 2GOI 70 DECEMBER 51, 2001 

MAT DATE MAT RATE IRD 07 S7L D7 SELL RATE 
LOCAL COST LOCAL SEC7Y GN/LS 
BASE COST BASE SECIV GN/LS BASE CURR GN/LS 

-5 165.625 00 -3 .12S 00 Go 

PSOC701 14NOVOI 1 000002 
4 131 250 00 00 Do 

ol"Mal 14MOV01 1 coagoo 
14 .111 .750 00 119 2so Do Do 

31DECOI SIDECOI 1 000000 
4 .132 500 00 00 00 

SIDECCI SIDECOI 1 000000 
4 .131 .250 00 -11250 00 Do 

ASSET ID sErURITY DESCRIPTION 
SH SEIL/lTC L07 LOCAL PRINCIPAL NET 

SHAREq/PAR BASE PRINCIPAL NEI 

CXL 402 -5 168.7SO 00 
-S .000 coo 000 
WBIE . . 

371 4 .131 250 00 
4,000 000 000 
BIT . . 

477 14,931 .000 00 
14 .400,00a coo 
'DIE . . 

515 4 .132 .500 02 
4 000 .000 coo 
WNIE . 

Y 516 41132 .Sao Do 
4 .000,000 000 

02RO70600 TOTAL 
. . . . . . . . . . . . . . . . . 1,1293 750 00 8 .263 .750 Do 

19,065 .500 on 181943 000 00 

02RO706CO THING 75A DEC So GOLD SINGLE 2099/12/01 7 000 
'DIE . . 

160 14 661,000 00 14 904,000 go 
14,400,000 000 

02R070612 F"LMC INA JAN 30 COLD SINGLE 2099/12/01 7 Cog 
WDIE " 

CAL 412 .3 .905 675 00 -3 .998,750 00 
-4 .000 000 000 
WDIE . . 

394 12,961 404 25 13 .027 Sao 00 
is 000 .000 Goo 
WBIE . . 

415 24,925 .751 25 24 996 2SO 00 
75,090 .000 000 
WIIE . . 

CX1 413 24,925 .781 25 24,996,250 00 
-2S .000,000 000 
WD]E . . 

440 4,96S.156 75 4 959 .375 00 
5 coo 000 000 

go go Do 

118,000 00 L on 119 000 00 L 

IODECOI 13DECOI 1 000000 

-243 .000 so go -243 000 00 

06DECOD 16JANDI I COMO 

-19,875 00 00 -16,975 00 

07DECOD 16JANCI 1 000000 
66,093 75 00 -66 .993 75 

07DECOO 16JAHaj 1 000000 
-70,468 75 00 -70 .465 75 

07DECOO 16JANDI I coacoo 
70,463 75 - 00 70 .466 75 

07DECOD 16JANDI 1 .000000 
25 781 25 00 2~,781 25 

if 

-]1 .199 22 1 

74SFPOI 150CIDI 

27 S62 50 

IOOCTOI )social 
122 62S 00 

SIDECOI ~IDECOI 
-92 051 25 



WILLIAM H GATES FOUNDATION Statemen~-- -PAGE 19-9 
- COMPOSITE - AS--OF DATE 51DECCI 

SUMMARY REALIZED CAI M/LOSS REPORT 
JANUARY 1 . 2061 10 DECEMBER 31 . 2001 

MAT DATE MY RATE IND OF SIT. DI SELL RA7E 
LOCAL COST LOCAL SECTY GH/LS MET SECIY GRITS 
BASE COST BASE SECIY GN/LS BASE CORR GN/LS NET BAS SECTY r~LS 

07DECOD I&JANDI 1 000000 
~.959 .375 90 -25,711 25 an -25 .7BI 2S 

25JAN61 14JANDI I socaso 
ID21046 BB 1,281 25 00 1 .2el 25 

09JANDI 16JANG) I cocoa* 
21 .821 .2SV 09 3&6 .375 90 so 364.375 Do 

09JANDI IGJAWDI 1 000060 
21 .B21 .2SO 00 364 375 go Do 364 .375 06 

09JANCI 16JANDI I DODDOO 
21,321 .250 go -364,575 00 cc -U4.575 09 

09JANGI I&JANDI 1 000900 
41960.000 on 79 .160 1& no 79,160 1& 

09JAND) 16JAND) 1 000000 
4 .966.600 go 79,169 Id no -79 .160 16 

99JANDI 16JANGI 1 000000 
8,433,S93 75 132,912 50 00 132.112 50 

09JANDI 16JANDI 1 000000 
-6,433 595 75 -132 .112 50 Do -132,112 50 

09JANDI 16JANDI 1 000000 
21 .922,B12 50 367,612 50 go 362.912 so 

09JAHOI I'JANOI 1 000000 
21,222 .al2 SO -362 .512 SO do -36Z,512 So 

09JAMOI 16JANOI- 1 000000 
4 .960,937 50 75,222 66 to 71 .222 66 

09JAMOI 16JAHOI I DabQ§Q 
B .46& 4D6 25 IOD .DOD 00 300 .000 

. 
go 

ASSET In SECURITY DESCRIPTION 
SH SELL/DTC LOT LOCAL PRINCIPAL MET 

SHARES/PAR BASE PRINCIPAL WEI 

WBIE . . 
CXL 440 ~.9551156 25 

-5.000 . 
Boo 

00 
0 

WDIN . . 
IS4 101 .326 15 

100 .009 000 

WBIE . . 
Do] 22,135,625 00 

22 .000,000 Goo 

NOTE I, 
360 22 .155.625 Do 

22 000 .000 000 

NOTE -1 
CXL 360 -22 .165,625 00 

-22 .000,000 900 

WIIE -- 
361 S 039 .160 14 

51000 .000 boo 

WITE 11 
CXL 361 -S.039 .160 16 

-51000 .000 Boo 

NOTE . . 
362 8 .564,406 25 

8 .500190D Don 

WDIE - 
CXL 362 -3,566,406 25 

-I .SOO Don boo 
WDIE " 

194 22,195,62S 00 
22,000 .000 000 
Wait . . 

CXL 794 -22 .125 .625 Go 
-22 .000,000 ODD 

WDIE -1 
796 5,039,160 16 

SIDDOIDDO ODD 

WDIE I, 
797 5,566,406 25 

W12C MONTHLY WILLIAM H CATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/tOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET TO SECURITY DISCRIPTIOW MAT DATE MAT MIT THU DT 
SH SELLIATC C07 LOCAL PRINCIPAL MET I OCAL COST I. OCA I. SECTY CN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SEC7Y QVLS 

STL OF SELL PAT[ 
MET SEC7Y GN/LS 

BASE CURR GN/LS NEI BAS SECTY GN/LS 

50 0112 04 L 00 SO 032 04 1 

JZFEBOI 13MAR21 1 000000 

.2 007 52 00 -2 .007 62 

23FEBOI I 3MROI 1 000090 
-1 .875 0 

a an 
-1 .87S cc 

2SFEBOI 13MR01 I cocoon 
1 375 00 Do J .375 00 

23FEBOI I SMAROI I ocagoo 
1 .250 00 00 1,250 00 

23FEDDI 13MROI 000 000 
.1 250 0 

00 
-1 .250 00 

A I- 

11 

04 

10 

WB2C MOMI HLY 

PAGE 197 
AS--OF DATE 31DECOI 

8 .500 .000 ODD 
D?RD70612 107AL 

44 566,30D 79 44.407 .390 63 

02RO70620 FHLMC IDA FED 30 COLD SINGLE 2099/12/01 7 000 
WDIF -- 

A54 9 .071,367 19 91DR? 265 63 
9 .000 .000 DOD 

WBIE . . 
256 22,195 .937 So 22 .165 .06D 00 

22 .000 .000 000 

WVIE . . 
?S7 8 .596,660 16 3 .556 .437 59 

81500,000 age 

WDIN . . 
449 100,921 on )01 .250-00 

1611020 000 

WDIE . . 
252 5 .056,523 44 5,054,375 00 

S .006,000 goo 

02R070620 TOTAL 
. . . . . . . . . . . . . . . . . . 44,991,418 17 44 .941 32a 13 

02RO7D638 FHtNC TBA MR 30 COLD SINGLE 2099/12/31 7 000 
WDIH -- 

540 13 .705,414 06 13 .207 .~21 DO 
13 .100,000 goo 

WDIE . . 
435 2 .013,125 00 21015.000 go 

2,000 .000 000 

WDIE . . 
CXL 435 -2,013 .J?S DO -2.D]5.OVD 00 

-2 .000,000 000 

WB'E . . 
596 2 .013,125 00 21011 .975 00 

21000,000 Goo 

Wait . . 
CXL 586 -2 .013 .125 Do -2,011 675 00 

-21000,000 Doc 

460 .910 16 L go 462.910 14 L 

30JANDI 27FENOI I cooooo 

-10 .895 44 00 -19 .999 44 

07FENDI 12FEBOI 1 000000 
50 .937 50 Do 3019S7 so 

VFEBDI 12FEBOI I cocoon 
25 .222 66 Do 28.222 66 

D7FEND) 32FEBOI I cocoa@ 
-528 12 00 -321 12 

DEFEBO) 17FEDGI OU9000 
2 .146 44 00 2 .148 44 



COMPOSITE 
SUMMARY REALIZED GAIN/LOSS REPORT Statement 29`01 'IF 31DEcal 

MET SECTY GN/iS 
MET SAS SECTY GN/L~ 

30 .781 20 

27,656 25 

-27 .656 25 

18 .925 78 

14 .257 111 

55 .457 50 

2 .052 25 

.23 44 

117 402 28 1 

43 .175 Be 

-45 .175 Oft 

46.250 on 

14.218 75 

100 .000 coo 

02R070938 707AL 
. . . . . . . . . . . . . . . . 69 340.550 is 69 223 14B 4S 117,402 23 1 00 

02RO70646 FMI.MC: IDA APR 30 COLD SINGLE ?099112131 7 Ono OBMARDI 16APRO) 1 000000 
"It . . 

593 14,161 .375 00 14 .113,750 00 45 .125 00 Do 
14 .000 000 000 

IIIE - DBMAROI 16APROI 1 000000 
CXL 593 -14,161 .075 00 -14.115,750 00 48 325 00 Do 

.14 .000 ODD 000 

Wait -1 23MARDI IfiAPRO1 1 000000 
111 8 .113,750 90 11 .1167,S00 00 46,250 00 00 

8100010DO 000 

WBIE 27MAROI 16APRW' 1 000004 
143 IIIA071112 50 11,593,593 75 14,218 75 00) 

W12C MONTHLY WILLIAM H GAIES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET ID SECUR17V DESCRIP11 ON MAT DATE "I RATE IRD DI 
SH SELk/1TC LOT LOCAL PRINCIPAL MET LOCAL COST LOCAL SFCIY GNILS 

SHARESIPAR BASE PRINCIPAL WEI BASE COST BASE SEC7Y GN/LS 

SIL DT SELL RAIE 
NET SEVY QN/LS 

BASE CURN GM/I.S NEI OAS SECIY GN/L5 

11 .500 .000 coo 
'DIE . . 

Cxt 143 -11 607 .812 50 -11 593 .S93 75 
-11 .500.000 coo 

WDIF . . 
535 9 .174,455 13 9 .099,437 50 

9 ago ago coo 

02N070646 T07AI 
. . . . .. . . . . . . . . . . . 17,238,203 15 1? 165 .937 SO 
D2RD70653 FHLMC IDA MAY 50 GOLD SINGLE 2099/12/3) 7 000 

'DIE . . 
142 5 064 843 75 5 056 .250 00 

51006 .900 coo 

11JE -- 
CxI. 142 -S .064 .143 75 -5.056 .251 00 

-5,000,000 coo 
Well . . 

154 15 .194 .531 25 15,240,754 31 
15 DOD 090 coo 

DIE -, 
643 4,551,710 94 A 5S4,343 75 

4,SO0 000 coo 

'DIF . . 
048 4 .569 960 94 4,554,945 75 

41500 .000 000 

02R070653 ICIA1. 
. . . . . . . . . . . . . . . . . . 24,323 .203 13 24 349 .921 58 

02R070661 FHIMC IDA JUN 30 COLD SINGLE 2099/12/3) 7 000 
WDIE . . 

lei 15,206 .254 00 1511as IS4 25 
IS1900 .0110 000 

IIIE -- 
CXL lei -15 .206.250 00 -15,185 .156 25 

15 000,000 000 
WSJ[ . . 

623 IS1204 750 00 15 195 .IS6 2S 
15 000,000 coo 

26,718 75 1 Go -26 .713 IS L 

04MAYDI 13JUNDI 1 000000 

21 .091 75 00 21 .093 Is 

04MAYDI ISJUNDI 1 000000 
21 093 75 00 -21,093 75 

o-MAYOI 15JUMDI~ 1 0112005 
21 093 75 ~11 00 21 095 75 

2 

JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION HAT DATE MAT RATE IRD DI SIL DT SELL RATE 
SH SELL/DTC L07 LOCAL PRINCIPAL MET LOCAL COST LOCAL SFCTY GN/LS 

SHARFS/PAR RASE PRINCIPAL NEI BASE COST BASE SEC7Y GN/LS BASE CURR GM/LS 
WDIE . . 06MROI 13MAROI 1 000000 

OIL 
20 .113 .2111 20 20,157,500 01 30 ?a) 20 00 

20,090,000 000 

WBIE -, 06MR01 I WROI 1 000000 
568 20.188,261 25 20 .160,425 00 27 .656 25 go 

poloca 000 coo 
Welt . . 06MROI 13MROI 1 000000 

CAL 568 _70 .11181291 25 20 .160,62S 00 -27 .&56 25 Go 
.20 .000,000 DOD 

DIE - 06MAROI 13MROI 1 000000 
571 81592 .675 78 8 .565.750 09 18 .925 79 go 

9,500 .000 000 

Welt I- 06MARDI 13MAROI 1 000000 
575 5 .047 .070 31 5 .032 .512 SO 14 .257 Al 00 

51000 .000 000 
WOIF . . DBMARO) 15MAR01 1 000000 

202 9 .19916117 52 9 .056 .255 Do 55 .457 50 as 
91000 000 000 

WPIN . . 09MARDI ISHAROI 1 000000 
861 13 .109,640 63 15 .104,609 31 2 031 25 Do 

13,000,000 ODD 

WFIN . . 09MAROI 13MARDI 1 000000 
062 100.781 25 Ice 1104 69 23 44 00 

PAGE 119 
AS-DF DATE 31DEru] 

27MROI JAAPRDI I DOODDO 
-14,218 75 on -14 211 75 

IDAPROI I&APROI 1 000000 
?6 .015 63 00 24.015 63 

72,265 65 1 00 72 26S 63 1 . 
19APROI 14MAY01 1 CODODO 

8,593 75 00 a 593 75 

19APROI 14MAYCI 1 occooo 
-8,593 75 00 -5 593 75 

19APRGI 14MAY01 1 000000 
-45 .703 13 00 45 703 13 

25APRO) 14MAYDI 1 000909 
3 867 19 00 5 067 19 

IDMAVOI 14MYCI 1 000000 
15,117 19 00 15 .117 )9 

I 

I 



W112c MONTHLY WILLIAM H GATES FOMDA71ON Statement 28 PACE- 200 
- 

COWOS17E - AS-OF DATE 31DECOI 
SUMMARY REALIZED GAIWL OSS REPORT 

JANUARY 1 . 
200 

1 
70 DE 

CEMBER 
3 

1 . 2001 
1 

ASSET ID SECURITY DESCRIPTION HAT DATE HAT RATE TRD DI Sit D7 SELL RATE 
SH SELUBIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GM/LS S 

MRES/PAR BASE PRINCIPAL MET BASE COST BASE SEC7Y GM/LS BASE CUDR ~LS 

WBIE . . 04MAYO1 ISJUNOI 1 060000 
CXL 423 -IS.206,250 00 -15,185.ISS 25 -21 .093 75 00 

-IS .000,000 coo 

WVIF ., 04JMCI 13JUNGI 1 000000 
240 7.292 .963 75 7,263.421 35 19 .S46 87 Do 

7,290,000 000 
WBIE -- 05JUMOI ISJUN91 1 000000 

Gas 1,012,734 39 1 .012,343 75 390 63 go 
1 .000,000 000 

WBIF - IIJUNG1 ISJUM01 1 000000 
365 7 .2114 .375 00 7,276.071 12 6 .296 38 00 

NET SECTY CK/LS 
NEI BAS SECTY ~/LS 

-21,093 75 

19 .546 87 

390 63 

8.294 Be 

26 .234 38 L 

25 .931 .25 

-2 .421 87 

974 57 

21 .D93 75 

7,200 .000 000 

07RO70961 707AL 
---- ------------- 15,580,078 13 15,551 .1143 75 

02RO70679 FHLMC TBA JUL 30 GOLD SINGLE 2999/12/31 7 000 
WBIF -- 

493 7 .290 .281 25 7 .265.750 00 
7,200,000 DUO 

WDIE - 
324 I,DD7,S76 13 11010,900 00 

11000,000 coo 

Wolo . . 
637 11013 .515 63 1,012 .539 06 

1 .000.000 000 

WBIF . 
709 7,284 .093 75 71263 .000 00 

1 .200,000 000 

02RO?0679 TOTAL 
. . . .. . . . .. . . . . . . . 15,581,953 is 15,535,250 00 

11013 .515 as 1 012,539 ad 

02RO70637 FHLMC TEA AUG SO GOLD SINGIE 2099/12/3) 7 000 
WBIF . . 

059 7,529 .656 25 7,265 .250 00 
71200,000 coo 
WNIF, .- 

219 7,355 .250 00 7,272.DDD 00 
7 .200,000 000 

22 .234 so I 

21JUN01 16JULDI 

25.031 25 

DSJULDI 16JULDI 
-2,421 97 

IIJULOI 16JULOI 
976 57 

12JULDI 16JULDI 
21 .093 75 

00 

1 000000 

Do 

000000 
00 

I OODOOD 
00 

ODOODO 
go 

43 .703 13 L 00 43,706 13 L 

97A 57 S Do 976 57 S 
CIAU901 ISAUGOI 1 000000 

64 .406 25 00 64,406 25 

0 
9AM01 ISAVGOI_ 1 000000 

113 .250 Do Do- 03.258 AD 

W112C MONTHLY WILLIAM H GATES FOUMAITON 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET 10 SECURITY DESCRIPTION "I DAIE MAT RATE TRU D7 
SH SELL/VTC LOT LOCAL PRINCIPAL NET LOU L COST LOCAL SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GM/LS 

SIL III SELL RAIE 
NET SEC7Y CM/LS 

BASE CURR WLS NEI OAS SIXTY GN/LS 

02RO70657 107AL 
14,604,906 25 14,537,250 09 

02RO70695 FHLMC IDA SEP 30 GOLD SINGLE 2099/12/31 7 Goo 
WDIF . . 

391 7 .344,562 50 7 .332 .750 00 
7,200,000 000 
WBIF . 

Sal 7 .40? .500 00 7,305,750 DO 
7 .200 .000 000 

WBIE " 
Y SOS 10 .227,754 35 10 .173,437 SO 
IOIDOO .000 000 

029070695 701AL 
... . . . . . .. . . . . . . . . 24 .974.796 96 24 .811 .937 56 

02RO726AI FHIMC TBA OCT 30 GOLD SINGLE 2099/12/0) 7 500 
- WBIF . . 

705 11 .454,609 30 11,571,250 00 
11 .000,000 000 

- WBIE - 
)81 IP .399,457 50 3013D9.37S DD 

10 .000,000 coo 

02R0726AR TOTAL 
. . . . .. .. . . . . . . . . 21 .15S5,046 88 21,659 .625 DO 

02RO726C4 FWLMC IDA DEC 30 COLD SINGLE 2099/12/01 7 500 
WBIE . . 

410 10 .314 .062 50 10,389.062 50 
10,000,000 coo 

WSIE 
" CXL 410 -10,314 .062 5D -10 .589,062 50 

-10 .002 .000 Goo 

02RO726C4 TOTAL 
. . . . . . . . . .... .. . 00 00 

172 .421 611 1 Do 172,421 65 L 

IODECOI 13DECOI 1 000001) 

-75,000 00 00 -75 .000 00 

IDDECOI 13DECOI 1 009060 7S .000 
Do 

go 
75 .000 02 

00 1. 00 00 L 

PA 0 

PAGE 201 
AS-DF DATE SIDECOI 

147,656 25, L DO 147,656 2S L 

24AUGGI 17SEPOI 1 000909 

11 .917 50 00 111812 so 

13SFPOI 17SEPOI I GODDOO 
96 750 cc 00 96 .750 00 

3IDECO1 3IDECO1 I Donato 
-54,296 55 cc -54 .296 as 

54,265 62 L cc 54 .265 62 L 

asocial ISOC701 1 000000 

93,359 BE 00 15 .559 52 

Ilocial ISOC701 1 000000 
39,D62 50 00 B9,062 so 



Wl?C MONTHLY WILtIAM H GATES FOUMM110H PACE 203 
- COMPOSITE - AS-OF DATE 31DECOI 

SUM~RY REAL12EU rAIN/IOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECIM17Y DESCRIPTION MAT DATE MAT RATE IRD D7 SIL DI SELL RATE 
SH SELL137C LOT LOCAL PRINCIPAL MET LOCAL COST LOCAL SECly GN/LS NEI SFCIY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECIV GM/LS BASE CURB GN/LS NEI OAS SECTY GN/LS 

WDIF . . 09JANGI I&JANDI 1 000000 
795 10 .200 390 0 30 .107 .512 so 92,578 13 cc 92 .5?6 13 

lo .oco .000 000 

02RO72615 701AL 
. . . . . . . . . . . . . . . . . . 21,477,812 51 21,207 .343 75 270,463 76 L 00 270 .469 79 L 

02RD72626 F"LMC 71A FED 30 COLD SINGLE 2099/12/31 7 500 05FEBal I?FENDI 1 000000 
WBIF . . 

456 11,255 .046 as 11 .237,500 no 546 Be 00 546 88 
11 .202 .022 %Go 

WBIF . . O?FEBOI 12FEBOI 1 000006 
56B 4 .014 .062 50 4 11115 .000 00 -937 50 00 -957 SO 

4,000 000 000 

WDIE . . OBFEDDI 12FEDDI 1 000000 
291 10,700 .781 25 10 .190 625 cc ]D .ISA 25 00 10 .156 2S 

10 .000,000 Gas 

OPRO72626 TOTAL 
. . . . . . . . . . . . . . . . . . 25,522,890 63 25,513,125 00 9,765 63 L 00 9 .765 65 L 

02RO72654 FMLMC 7BA MR 30 GOLD SINGLE 2099/12,31 7 500 06MAROI 13MARGI I Doccoo 
WBIE . . 

572 10 .201 953 13 10 137,500 00 14 453 13 00 14 455 13 
10 .000,000 000 

WlIF -- OOMARDI 13MARDI 1 000000 
203 4,081,093 75 4 .078 .7SO 00 7 343 75 Go 7 .343 75 

4 .000,000 000 

WDIF - 09MAROI 13MAROI 1 900009 
212 11,730,312 50 11,220 000 00 ID1312 50 00 10 .31? so 

11,000 Goo can 

02R072634 TOTAL 
. . . . . . . . . . . . . . . . . 25,518 359 58 25 .486,250 00 32,109 35 1 Do 32 .109 38 L 

02R072642 FHLMC 71A APR So GOLD SINGLE 2099/12/31 7 500 IOAPROI 16APROI 1 000000 
WBIF -- 

536 4,096,718 75 4,053,750 00 2 .968 75 cc 2 .9&B 75 
41000 Goo 000 

WDIF - IOAPROI 16APROI I occoac 
537 11,256,093 75 11,223,437 50 32 .656 ?S 00 32 .656 26 

11 0001600 000 

WDIE . . I)APROI 16APROI 1 000000 
406 lo 209 .575 00 10,193,750 00 15,625 00 00 - of 

0 

WILLIAM " GATES FOUMDK7IOR PAGE~ 202 
- COMPOS17E - Statement 28AS-OF DATE, 31DECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECM17Y DESCRIPTION MAT DATE MAT RATE IND OF S7L D7 SELL RATE 
SH SELUBTC LOT IOCAL PRINCIPAL MET LOCAL COST LOCAL SEC7Y GWLS NET SEC7Y GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE s[c7y GWLS BASE CURB GN/LS NET OAS SEC71f GN/LS 

GPRQ?2611 FHLM IDA JAN 30 GOLD SINGLE 2099/12/61 7 Soo 19DECOD ]&JAMB) 1 000000 
WBIE - 

CXL 171 -2 .025 .937 50 -2 .021 .406 25 ~1531 25 Do ~1531 25 
-2 .000 .000 Doc 
WSIE . . 19DECOU I&JAN01 1 000000 

CXL 414 -17,211 .171 83 -17 .183 251 25 -27 .890 63 00 -27 .690 63 
-17,000 000 000 
WIIE . . 19DECOD 16JANDI 1 000000 

793 17,211 .171 29 17 .133 .281 25 27 .890 63 00 27 .690 63 
17 .000 .000 Goo 

WDIE - 20DECOO 16JANDI 1 000000 
CXL 415 -2 .032,031 25 -2 .021,562 50 10 .461 75 Do -10,469 75 

-2 .000,000 000 
WBIE . . 02JANDI 16JANOI 1 000000 

312 7,13S .625 00 7 .075 .468 75 60,156 25 00 60.156 25 
7111081009 Soo 
WDIE . . 02JANDI I&JANDI 1 000000 

CxL 312 -7,135,675 00 -7 .075 .46B 75 -60 .IS6 2S 00 .60,156 25 
-7 .000 .000 ago 

WDIF -- Q8JAM0I 16JANOI 1 000000 
249 4 .092 .137 So 41011,750 00 73 .437 50 go 73,437 so 

41000,000 Goo 

WDIF -, DUANDI WAND) 1 000000 
CIL 249 -4 092,117 50 -4 033 .750 00 -73 437 50 00 -73.437 50 

-4 .000 .000 000 

WDIF . . OBJANDI JSJANOI 1 000009 
344 4 .092.187 so 4.0)51750 cc 73 437 50 go 73,437 50 

41000 .009 000 

WDIF -- 09JANOI 16JANOI 1 094400 
27a 11,243 .205 13 11 .123 750 00 119 .453 33 go 119,453 is 

Illacolooo 000 
WDIE . . 09JANDI 16JANOI 1 000000 

343 10 .200 .399 63 10 107,578 13 92 .9)2 50 00 92,217 50 
10 .000 000 000 
WBIL . . 09JANOI 16JANOI I cloccoo 

rXL 363 10 .200,590 65 -10,107 .578 13 -92 .512 50 00 -97 .612 50 
-10 .0co .000 000 

0 



WB2C MONTHLY WILLIAM N GATES FOUNDATION 

- 
COMPOSITE - 

SUMMARY REALIZED GAIN/tOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31, 2001 

ASSET In SECURITY DESCRIPTION MAY DATE MY RATE 7RD DI 
SH SELL/BTC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GM/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GM/LS 

Statcment 28 PACE 204 
AS-OF DATE 3IDECGI 

SIL ELY SELL RATE 
NEI SECTY GN/LS 

BASE CORR GM/LS NEI SAS SECTY GM/LS 
10,000,000 coo 

02R072642 TOTAL 
2SIS52 .137 so 25 .500 .937 50 

02RO72659 FHLKC IDA MY 50 COLD SINGLE 2099/12/31 7 500 
WbIE - 

Iss 10 .2S2,734 38 10,209 .57S an 
10,000,000 DOD 

WIIF ' . 
931 11,212,304 69 11 .254 375 00 

11 .0co .000 coo 

WITT - 
049 4 .100,937 so 4,0116 .250 00 

4 .000 .000 999 

02RO72659 T07AL 
. . . . . . . . .. . . . . . .. 25,635 .976 57 25 .550,100 00 

02RD72667 FHLMC 70A JUN 34 GOLD SINGLE 2099/12/31 7 500 
WNIF ., 

353 4,095 .312 50 4,297.500 00 
41000,000 goo 

WbIF ., 
354 11,260,390 63 11,273 .261 25 

11 .000 .000 000 

WDIE . . 
797 10,240 .62S 00 10 .243.750 00 

10,0119.080 Ron 

02R072667 TOTAL 
. . . . . . . . . . . . . . . . 25,596,328 15 2S .614 .531 25 

02N072675 FHLMC IBA JUL 30 GOID SINGLE 2099/12/31 7 506 
WBIE ., 

SD3 10,232 .031 25 10 .226 .171 as 
10 .000,000 coo 

WD)f v 
CXL 503 10,232,031 25 -10 .226,171 89 

-10,000 .000 coo 
WDIF . . 

701 41105,000 of 4 .091,750 of 
41DOO .Goo Ono 

-19 .203 12 t go 19.203 12 L 

03JULDI I 6JUL 01 1 000006 

5 .BS9 37 on 5,159 37 

03JULOS 16JULD1 I coacoo 
-5 .059 37 00 -5,659 37 

IDJULOI I&JULOI 1 000000 
13 .750 80 of 13,750 DO 

Wa2c MONTHLY WILLIAM H GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPCRI 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET It) SECURITY DESCRIPTION MAI DATE MAY RAIE 7RD D7 S71. 07 SELL RATE 
SH SELL/lTC LOT LOCAL PRINCIPAL MET I ~I. COST I OCAL SEC" GNILS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST DASE SECTY GWLS BASE CORR GN/LS 

WDIF -- IDJULQl 16jutol 1 000000 
7D2 11 .297,031 75 11,249 .218 75 37 512 SO Go 

NET SECTY &NILS 
NET SAS SEC7Y GN/LS 

37 .912 so 
11,000,000 000 

02RD72675 TOTAL 
------------------ 15 392,031 25 15,340,466 75 

02RO72683 FHLMC IDA AUG 30 COLD SINGLE 2099/12/3) 7 500 
HITE -I 

220 A 0911 .125 00 4 .098 .125 00 
41009,000 coo 
WOIE . . 

771 10 205 .291 25 10,212 .500 00 
10 .000,000 coo 

WDIF - 
221 11,341,171 Do 11,263 .125 00 

11,000 .000 goo 

O?RD72693 107AL 
. . . . .. . .. .. . . . . .. . 4,D91,125 00 4,095,125 00 

21,629 .453 is 21 .400 .625 00 

02R072691 FHLHC TBA SEP 30 COLD SINGLE 2099/12/31 7 500 
WBIE -1 

357 10.324,609 34 ID .P65,625 90 
10,000,000 000 

WBIF - 
552 11 .356,718 75 11 .51?,968 75 

11 .000,000 000 

02RO72691 107AL 
. . . . . . .. . . . . . . . . . 21 .711,323 13 21,553,S93 75 

D?ROID6AI FHVNC IDA OCT 30 GOLD SINGLE 2099/12/0) 8 ODD 
W51F , 

IS7 61941 .9ss 13 616311,1126 13 
6 .375,000 000 

WBIF " 
140 5 246,875 00 S 209.375 go 

slooolooo ago 

WlIF -, 
144 6,657.775 44 6 .%41 .955 17 

41375 .000 ova 

re 127 .734 38 1 00 127.734 35 L 

33SEPOI )5OCTDI I ODDOOO 

3,125 00 go 3 .125 00 

loocial 150ciel 1 000000 
37 500 00 00 37 .Sgl 00 

IODCIDI ISMYGI 1 000000 
45,820 32 45,a20-m 

s 

51,2SO 00 1 go 51 .250 00 L 

OAMAYDI 14MAYO) 1 000000 

43.559 38 Do 45 .559 so 

09MAY01 14MAY61 1 accoaa 
27 .929 69 Go 27,929 69 

IDMAYDI 14MAY81 1 Oman 
14 6117 SO 00 14 .687 50 

65 .976 57 1 Go 95,976 57 L 
08JUNDI 13jumal 1 000000 

-2.197 50 00 -2 .187 50 

gaimal IBJUNCI 1 000000 
12 .990 62 go -12 .590 62 

IIJUMOl 13jumal 1 000000 
-3,125 00 00 -3,125 Do 

PAGE 705 
AS-OF DATE SIDECOI 

51 .562 So L 00 51,562 50 L 

IDJULDI I SAUGOI 1 000000 

00 00 00 

07AUGGI 23AUGDI I VOODOO 
75 .751 25 00 75,781 25 

09AUGOI 13AUGGI I ODOODO 
73,046 as 00 73 .D46 as 

00 Do 00 

14a .328 13 L 00 145 .329 13 1 

lastpol 17SEPOI 1 000000 

531904 Be Do S2 .9114 so 

13SEPOI 17SEPOI 1 000000 
68,750 00 Go 66,750 00 



.... . . L I WILLIAM H WES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

ASSET In SECURITY DESCRIPTION MAT DATE MAT RATE IRD DI 
SH SELL/ITC LOT LOCAL PRINCIPAL MET I OCAL COST LOCAL SECTY CM/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GM/LS 

PAGE 206 
Statement 2&S-OF DATE 31DErnl 

STL DI SELL RATE 

BASE CURR GHL/LS 
MET SECTY GWLS 
NET BAS SECIY GN/IS 

86 .445 32 L 
I 

00 

00 

20 .937 SI 

20 937 51 

-20 .937 51 

on 

20,937 51 L 

-10 .992 19 

9,152 34 

17,975 00 

45,117 19 

PAGE 207 
A"F DATE 31DECOT 

NET SECIY GN/I.S 
NET SAS SECTY r"/L~ 

72,144 S5 L 

816 43 

.1 .312 So 

701 25 

255 16 L 

-2,742 19 

41296 so 

1 6?S 00 

1 .117 19 

W92C MONTHLY WILLIAM H GALES FOIJNM710H 

- 
COMPOS27F - 

SUMMRY REALIZED GAINILOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAI RAIE IRD DI s7i Di SELL RATE 
SH SELL/17C LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY CH/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECIY GH/LS BASE CURR GM/LS 

D?Roso6ll 707AL 
7 .934,73B 28 7 .862,S93 75 72,344 53 1 no 

02ROOD629 FHLMC IDA FEB 30 COLD SINGLE 7099/12/3) a coo 02FEBOI 12FEDDI 1 000000 
WAIN -- 

435 1 .155,472 66 1 .132,656 25 516 41 00 
I'loolooll coo 

WAIN P . 02FEBOI 12FEDGI I cooooo 
454 1 .640,607 So 1 .650,000 Do -1 .312 -0 to 

1 .600 000 Goo 

WBIF . . 07FEDCI 12FEDDI I 0000DO 
S89 S .)47 656 25 5,146,675 00 781 25 go 

5 .000 000 coo 

02ROB0629 707AL 
------------------ 7 929 .516 41 7 979,531 25 295 19 L 00 

02ROB0637 FHLMC 70A MR 50 GOLD SINGLE 2099112/31 a 000 12FEBOI 13MARDI 1 000000 
WAIN . . 

539 2 .775 .726 56 2,776,466 75 -2 .742 19 00 
2 .700 000 DOD 

WB)F -- DSMAROI ISMAROI 1 000000 
204 5 .146,484 39 5,142,107 SO 4 .296 35 Do 

5 .000 900 Goo 

WAIN . . 09MROI ISMARDI I Conoco 
B59 1 .646 500 00 1 .644 .375 00 1 .625 go Do 

1 .600,000 000 

WBIH 11 09MAROI ISMANDI 1 000000 
1166 1,131 969 75 1,130,051 56 1 .117 19 no 

11100 .000 000 

02ROB0637 TOTAL 
----------- . . . . . 10 700 .679 69 10 .696,382 01 4 .296 39 1 on 

n2ROOD645 FHLMC IDA APR 30 GOLD SINGLE 2099/12/31 a coo 09APROI 16APROI 1 000000 
WBIF -I 

490 5 .165 .625 no 5,344,551 25 21 .093 75 Go 
5 .000 .000 Doc 

4 .296 AS 
1 4 

21 093 79 

02RUED&AI TOTAL 
11 .576,601 57 15.490 156 25 94 .445 52 L Go 

02RO90619 FHLMC IDA NOV 30 COLD SINGLE 7099/12/01 a 000 ]JOC701 14MOVDI 1 coooco 
WDIF . . 

S04 6 .631 .796 53 6 .6111,796 It 00 00 
6 .375 .000 000 

IDIF -- )IOCTOI 14NOVDI 1 000000 
505 1 .729 .921 an 1 .729,921 AS 00 on 

11650,000 000 

WBIF -- 09NMOI IAHOVOI 1 000000 
237 3 .533 .205 13 3.512 .2&S 62 ?D 937 51 00 

3 .3so .000 000 

W81F - 09HOVOI 14NOVDI 1 0011000 
506 31533 .205 13 3 .512 .265 62 20 .957 51 so 

51350 .000 Goo 
WOLF . . 09MOV01 34MOVOI 1 000000 

CXL S06 -3,533 .203 13 -3 .512,265 62 -20 .937 51 00 
-3 .150,424 000 

02RD80669 TOTAL .. . . . . . . . . . . . . . . . . 15,411,718 76 1,411 711 76 00 00 

3.533,203 13 5 .512 .265 62 20 937 51 L 00 

02RD806C7 FHIMC 71A DEC 5D COLE) SINGLE 2099/12/01 a ago IGDECOI 13DECOI 1 000000 
WITT -, 

161 3 .511 .023 44 5,529,015 65 -10,992 19 00 
3 .350 .000 000 

02RDS0611 FHLMC IRA JAN 32 GOLD SINGLE 2099/12/01 a coo 09JANDI 16JANCI 1 occoac 
WAIN -- 

209 1 .133,551 59 1 .124,40A 25 9,152 34 Go 
I'loo coo 000 
'a], .. 09JANOI 16JANO) I cocoon 

210 1 .651 .375 00 1,633,500 00 17 575 09 Go 
1 .600 .000 000 

IDIF -- IIJANOI 16JANii-- -1 000000 
295 5 149 .504 69 51104 6a? 50 45 .117 19 00 

slogo DOD coo 



W32C MONT HL V WILLIAM H "ITS FOUNDATION PACT 209 
- COMPOSITE - AS-DF DATE SIDECOI 

SUMMARY REALIZED GAIM/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER ~I, 2001 

ASSET 10 SECURITY DESCRIPTION "AT DATE MA7 RATE 7RD D7 S7L DI SELL RATE 
SH SELL/BIC LOT LOCAL PRINCIPAL NEI IOCAL COST IOCAL SECTY "/IS MET SECTY GW/LS 

S"ARES/PAR BASE PRINCIPAL MET BASE COST BASE SEC7Y GM/LS BASE CURR GWLS MET lAt SIXTY GM/LS 

02ROOD694 TOTAL 
131591 .250 no 18 .435 .671 as 

02RDB?617 FMLMC TPA JAN 30 COLD SINGLE 2099/12,31 5 502 
WDIF . 

294 4,157 .500 00 4,113,7SO 00 
41000 .000 000 

WBIF - 
297 3.120,465.7s 3 .055,312 50 

3 .00D .000 coo 

C2ROB2617 TOTAL 
------------------ 7,277,968 75 7,199,062 50 

Q?ROB7625 FHLMC TBA FED 30 GOLD SI~LE 2099112131 0 Soo 
WDIF - 

636 3,117.357 50 3 .117,137 50 
31000 .000 coo 

WDIF ., 
591 4.169,37S 00 4.153,750 00 

41000,000 Sao 

DZRCA2625 701AL . .. .. . . . . . . . . . . . . . 3.117,117 50 3.117 .187 50 

41169,375 00 41155,750 go 

OZROS2633 FHLMC 75A MR 30 GOLD SINGLE 2099/12/31 a Soo 
WDIF - 

213 4 .172 .600 00 41165,000 go 

A a a' INA APR 11 GOLD SINGLE 2099/12/31 a Soo 02ROB264 
WBIF 

547 4,172.500 00 4,167 .500 00 
4,000,000 000 

OZRO22659 FHLMC IDA MY 50 GOLD SINGLE 2099/12/31 8 500 
WRIF . . 

655 41157,500 go 4 .16& .250 00 
4 .000,000 coo 

Do 00 00 

15 .62S 00 1 no 15 .625 08 L 

09MR01 13MR01 I Coogan 

7 .500 00 00 7 .500 Do 

IIAPROI I "PRO) 1 000090 

51000 Go 00 51000 Do 

BOAPROI 14MAYCI 1 000000 

21 .250 00 00 21 .250 00 

ST4TE S-i Ri-El 

WIZC MONTHLY WILLIAM H GATES FOUNDATION Statement 28 PACE ZOB 
- COMPOSITE - AS-OF D47E 3IIAECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 51 . 2091 

ASSET III SECURITY DESCRIPTION MAT DATE KAI RATE TOO D7 STL 07 SELL RATE 
SH SELL/17C LOT LOCAL PRINCIPAL MET LOCAL COST LOCAL SEC" GWLS NEI SECTY WLS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GN/LS BASE CURR GM/LS MET BAS SECTY GN/LS 

02RO906S2 FHLMC TBA MY 50 GOLD SINGLE 2099/12/31 a coo 09MAY01 14MAY91 1 000900 
WDIF - 

032 5,171-575 00 S .167,187 so 4 .&67 so 00 A .987 so 
5 .000,000 ODD 

02ROB0660 FHLKC IDA JUN 30 GOLD SINGLE 2099/12/31 a ODD 07JUM02 13JUNDI I oloono 
WDIF . . 

344 51179 .687 so S .175,000 00 4 .687 50 00 4 .6B? 50 
sloculago ODD 
WlIF . . IIJUM01 13JUNOI 1 000000 

356 13,19R.242 19 13,185 .957 39 91404 30 go 9 .404 50 
17.750 .000 000 

02NO80460 TOTAL 
. . . ... . . ... . . . . . . . 18,377 .929 d9 19,363 .537 19 14 .091 80 1 00 lq .091 90 1 
07ROB0675 FHLMC IDA JUL 30 GOLD SI NGLE 2099/12/51 9 ago IIJULDI 16JULOI 1 000000 

WBIF . . 
713 5 .194.921 08 5 .163 .595 75 11 .328 13 00 11 .328 1~ 

slooll .fas goo 

WNIF -- 12JULDI 16julal 1 000000 
710 13 .234,101 56 13.203 .295 13 25,393 AS Do 2s .ags 43 

12,750 .009 000 

02ROB0679 TOTAL . . . . . . . .. . . . . . .. . . IRIA29 023 44 18,391 .796 as 37 .226 56 L 00 37,226 56 1 
02ROOD656 FHLMC TBA AUG 30 GOLD SINGLE 2099/12/31 a ago 07AUGOI ISAUGOI I occoon 

WDIF . . 
095 51297'as] 56 5,192.187 50 S,4i4 as go 5.444 ad 

5 .000 .000 000 

WBIF -- OBAUGOI ISAUGUI I Cocoon 
200 15,265 .976 56 13.222 .125 00 37,551 56 00 37 .651 56 

12,750,000 000 

02ROB0656 TOTAL 
------------------ 13 .493,320 12 18,420 .312 50 43 .515 62 1 Do A3 .515 67 L 

02ROSO694 FHLMC IDA SEP 30 GOLD SINGLE 2099/12/31 a can 13SEPOI 17SEPDI 1 000000 
WBIF rp 

ses 13 .291,B75 00 15,248,046 ON 43 .929 12 00 45.529 12 
12,750,000 000 
WDIF 13SEPOI 17SEF`Off-~: I SOODOD 

584 5,209,375 00 51190 625 on 15 .750 00 Do- 1 75 D 
5,000,000 000 -DTATI- S-j 1ZL"L I 

62,578 12 L Do 62,S78 12 L 

IIJANDI I&JANDI I ocougo 

43,750 00 Do 43,750 00 

IIJANDI I&JANOI 1 000000 
55,156 25 cc 35 .156 25 

78,906 25 t go 79.906 25 L 

IIJANCI 12flool 1 000000 

00 Do go 

OBFEBDI 12FEBOI 1 000000 
15,625 00 00 15 .62S 00 
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"UNIHLV WILLIAM H GATES FOUNDATION 
- COMPOSITE - Statement 28AS-OF M17EP'G3'lltc?ll 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31, 2091 

ASSET 10 SECURITY DESCRIPTION MAT DATE MAY RATE IND 07 SIL DI SELL RATE 
S" SELL/SIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECIY CM/LS NEI SECIV QMfLS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECIY GN/LS BASE CORR rWLS MET BAS SECTY GN/LS 

02364JACI AMERICA ONLINE INC 0 COW SUB 2019/12/06 0 010 16mmol ?SMOVDI 1 0011000 
wol" . . 

557 31507 .9do 00 3 469,183 95 39,784 05 00 35,764 05 
61400 .000 000 

025DIFSV2 AMERICAN EXPRESS CEN IRANCIDE 7 2005/04/29 1 ago 19NOVOI 25NOvol 1 000000 
W12L -- 

339 1,239 .553 60 1 .239 .50S 17 43 43 00 46 43 
1,240 .000 00 

, 

02SP2JAC5 AMERICAN EXPRESS CR SER 1999 2006111115 5 600 DSOC701 IIOC701 1 000000 
WBIU . . 

439 10,471 .095 75 11,711 .2" 66 -740,ISI 11 00 -740 .151 11 
10 .000,000 Do 

, 

Q306INCP2 AMERICREDIT AU7OMODl 2000 A AS 2904/01/12 7 150 O&S[Pol 06stpol 1 000000 
WBIZ . . 

349 1,366 .35S 26 1 395,076 61 -28,721 35 00 -28,721 35 
1 366 .35S 260 

0306]NCW7 AMERICREDII AUTOMOBI 2000 C AS 2004,01/12 6 970 05AMOI DSAUGDI 1 000000 
WDIZ . . 

707 910 .613 84 919 629 92 -9 .01S 98 00 -9 .015 98 
910 .613 840 

031652AD2 AMAOR TECHNOLOGY INC SR MY 2006/05/01 9 250 08MOVOI 14NOVOI 1 090000 
WBIJ . . 

14a 1,791,900 00 1 .911 .110 To -119,210 10 go -119 .710 10 
1 .950,000 000 
WBIJ . . 09MOvol 15HOVOI 1 090000 

152 1 101,800 Do 11911,144 67 -109 344 67 00 -109 .344 V 
1 .980,000 000 
WBIJ . . 14NMOI 19"Ovol 1 000008 

Iss 4 .588 coo go 4 .717 860 34 -199,860 34 00 -199 .86D 34 
4 .960,000 coo 

031652An2 TOTAL . . . . . . . . . . . . . . . - 8,101 .700 00 5 610,115 11 -421 .435 11 Do -429,415 11 

0359909G7 FUNDING OF LEVI STRAUSS AND CD 2003/08/29 1 000 09MAY01 09MAYOI 1 000000 
WDIX . . 

067 00 296 B2 -296 32 Do -296 B2 
796 820 

WD2C MONT HI Y WILLIAM H GATES rOUMUA7IOH PACE 23) 
- COMPOS17E - AS-OF DATE SIVECDI 

SUMMARY REALIZED GAIN/LOSS REPORI 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECI'Rlly DESCRIP71ON MAT DATE MAY RATE IRD DI S7L Di SELL RATE 
SH SELL/17C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SEC7Y GM/LS NEI SECIY GM/IS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECly GH/LS BASE CURR GN/LS MET OAS SEC7Y GN/LS 

055991996 FUNDING OF DAY70M SO TERM IN B 200a/06/01 I Ono 05JUNDI OBJUNDI 1 040009 
WSIX ' . 

766 343 065 69 347,636 86 420 83 no 426 83 
343,065 690 

0359959A9 FUNDING OF PMD GROW BANK LOAN 2008,09/30 1 000 DIAPROI VIAPROI 1 000000 
WDIX " 

536 1135 Sao go 137 900 00 -2,100 cc an -2.100 00 
640 .000 000 

WDIX . . OIAPRDI CIAPROI 1 000000 
CXL S34 535 ROD an .837 .900 cc 2,100 00 an 7 .100 Do 

.240 000 coo 

WBIX . . 30AUGO) 30AUGGI 1 000000 
269 315 000 Go 315 425 no 1,575 00 Go 1 .575 00 

315 .000 ODD 

WSIX . . 25SEPol 211SEPOI 1 000000 
420 41700 00 4 .179 00 21 cc cc 21 00 

4,200 000 

0359959A9 107AL 
. . . . . . . . . . . . . . . . . . 319,200 00 317 .404 00 1 .596 on I Do 1,596 00 L 

0369959cs FUNDING OF COMPUTER TERM LOAN 2003102131 1 coo 3OA11COI 30AUGOI I ODOODD 
WDIX . . 

773 356,000 00 347,562 5D 7 .457 50 00 7 .437 50 
350,000 000 

WDIX . . 30AUGO1 3nAUG01 1 000000 
CXt 773 -350 .000 Go -342 .562 50 -7,457 50 00 -7 457 50 

-350 Ono 400 

9559959C5 TOTAL 
. . . . . . . . . . . . . . . . . Do cc 00 L Go 00 L 

0359959DS FUNDING OF COMPUTER TERM LOAN 2003/00/31 1 000 06MAYDI DAMAYnI I DOGDOO 
WB)X . . 

586 175 000 00 371 .281 25 3 1719 75 00 3,718 75 
175 000 000 



W52C MONTHLY WILLIAM H GATES FOUHM710H Statement 28 
- COMPOSIIE - SUMMARY REALI 

Z 
ED GAIN/ LOSS REPORT 

JANUARY 1 . 2001 10 DECEMBER 31, 2021 

ASSET 10 SECURITY DESCRIPTION MAT DATE MAT RATE 7RD DI STI DT SELL RATE 
SH SELL/17C 1 07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GN/IS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GN/LS BASE CURR GWLS 

0359959rB FUNDING OF COMPUTER TERM LOAN 2003/08/31 1 000 CIJUCUI OIJUNOI 1 000000 
WDIX . . 

770 43.759 00 42 .120 31 929 99 no 
45,754 ace 

WBIX I 25DECOI OSOECOI I escape 
do? 131 .251 00 128,460 94 217219 ad Do 

131,250 000 

0359959FB 707AL 
. . . . . . . . . . . . . . --- 175.000-00 171 .291 25 3,719 75 L Do 

0359959JO FUNDING OF CAREMARK. TERM IDAM 2006/03115 5 4GO 25APROI 25APROI 1 001000 
WlIx . . 

407 454 .700 go q75,500 00 S .405 09 Do 
489 .000 goo 

03599991)1 FUNDING OF SlILLWATE BANK LOAN 2007/12/31 1 000 GIAPROI GIAPROI 1 000000 
WDIX . . 

532 11421 .250 to 11490 .62S go -9 .375 00 so 
1 .500,000 one 

WBIX - DIAPRO) CIAPROI I causes 
CXL S38 -1 .481,250 00 -1,A99,625 00 9,375 00 00 

-1 .500,000 goo 

WDIX . . DIAPROI DIAPROI I escape 
59D 114al .250 as 1 .490 625 00 ~9 .37S CC so 

11500 .000 000 

WBIX . . 2007/12/3) 5 Sao 06JULOI 06JULDI I VOODOO 
ISI 3,750 00 3 .703 13 46 67 go 

31750 000 

WBIX . . 0400al 040CIGI 1 000000 
SSS 31750 Be 3,703 12 46 BB Do 

3,750 000 

WBIX . . SIDECOI BIDECOI I gooDou 
766 3.7SO 00 5,703 12 46 to 00 

31750 PCs 

929 69 

71789 06 

3 .716 7S I 

5 .400 00 

91375 Do 

9,375 00 

9 .375 00 

46 87 

46 as 

46 as 

W57C MONT HL Y WILLIAM H GATES FOUNDAIJON PAGE 213 
- COMPOSITE - AS-OF DATE 31DECOI 

SUMMARY REALIZED GAIN/LDSS REPORT 
JANUARN 1 . 20DI 10 DECEMBER 31, 2001 

ASSET 10 SECURITY DESCRIPTf ON MAT DATE MAT RATE 790 OT STL OF SELL RATE 
SH SELL/b7C L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SEM GN/LS NEI SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY WLS BASE CURR G~LS NEI SAS SEC7Y GN/LS 

035996901 TOTAL 
1 .492,500 Do 1,501 734 37 -9,254 37 1 00 -9 .234 37 L 

0359979B3 FUNDING OF VOUGHT Al BANK I OAK 2001/DS/30 0 010 16FEND) 16FEDDI I Usages 
WBIX " 

ISO 157,05S 19 ISS .857 42 1,177 76 00 11177 76 
IS7,035 180 

WBIN . . 16FEBOI 16FEDDI I access 
CXL 160 -157,055 lb ~155 .857 42 -1 177 76 Do -1 .177 76 

-IS7 .035 180 

WlIX " 16rElOl 16FEDO) 1 000000 
355 157 .035 IS 155 .aS7 42 1 .177 76 go 1,177 76 

157,035 180 

WDIX . . 16FEBOI 16FEDDI I access 
CXL 355 -157 055 is -155 .a57 42 -1,177 76 00 -1 .177 76 

-157 .035 160 

0359979BB 107AI 
. . . . . . . . . . . . . . . . . . Do 00 00 L 00 go L 

039006AE) ARCADIA AU70MOBILE R 1997 B AU 2005/02/15 6 700 17BECOI ]?DECO] 1 000000 
WBIZ - 

332 1 .122 784 AS 1,179 .710 15 -6 925 25 00 -6.92S .25 
1,122 744 930 

039006SS9 ARCADIA AUTO RECEIVA SER 1999 2002/07/15 5 715 ISJULOO 17JULDO I causes 
WI)O . . 

CXL 137 -36 .409 16 -36 .267 21 -141 95 00 -141 95 
-56,409 1A0 

WBID . . 15JULDO 17JULOO 1 000000 
259 36 409 16 36,247 21 241 95 as 142 95 

36,409 166 

039906IS9 307AL 
- ------ ---- . . . . go 00 00 5 00 00 S 

040114IJ8 ARGENT] MA REP SERIES D 2002/10/15 a 010 26MR01 29MROI I access 
W,IY ., 

447 924 .000 00 943 .525 10 -19,525 10 09 -19 .525 10 
I'looloac 000 

WBIV 27APROI 02MAyal 3 .000000 
571 3,432 .000 00 3.376 .599 90 5S .100 10 Do 55,600 10 

3 .900 .000 coo 

41 

a 

0 

PACE 212 
AS-OF DATE 31DECOI 

I 

NET SECTY QVL& 
NEI SAS SECTY GM/LS 



Wl?C MONTHLY WILLIAM H GATES FOUNDATION PAGE 215 

- 
COMPOSITE - AS-0F DATE SIDIral 

SUMMARY REALIZED rAIN/LDSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECUR17Y DESCRIP71ON MAI DATE "I RAI[ 7RD III S71. OF SELL RATE 
SN SELL107C C01 LOCAL PRINCIPAL NET LOCAL COST LOCAL SEC7Y GMILS NET SECTY CM/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SEC7Y CM/IS BASE CURR GWLS NET BAS SECTY GN/tq 

055959AD6 AM YEN OWNER IR 1999 A AS 2001112125 6 160 25APROI 26APROl I collooll 
WAIF - 

641 201 .905 41 201 .&57 Go 245 41 00 249 41 
201 .905 414 

055959AM2 ANN VEHICLE OWNER 7R MI Ct A 2 7003/)1/25 4 ?60 26DECOI 26DECO] 1 000600 
sIU . . 

Dal 1,661,705 47 1 .661 .703 06 2 41 go 2 41 
1 .661 .705 470 

06050MAUI BANK AMER CORP ITT SR 7RANCHE 7 7005/DS/26 1 000 31AUG01 06SEPOI I colooo 
WBIY " 

212 5 .004 .056 on 5 .004 .014 23 55 77 go 35 77 
5 ODD .DCD 000 

'812 . . BIAUGGI 06SEPOI 1 000000 
797 20 .019,200 Do 20 .016 .056 DO 143 12 go 143 12 

70 0001000 DOD 

060SOMAUl 70TAL 
------------------ 25,029 .250 00 25 070,071 11 178 99 1. 00 178 19 L 

06050SAD6 BANK OF AMERICA N7 DID 70)01021ls 7 goo 21AUGOI 24AUGDI I coolloo 

429 21931 .875 It 2 .159 .705 70 79 .173 10 go 79.173 10 
2 .690 .DCD 000 

'51H . . 24AUGOI 29AUGOI I accoall 
656 1 .3S9 .159 20 1 .318,134 05 41,005 15 00 41 .005 15 

1 .240,000 000 

06050SAD6 107AL 
. . . . . . . . . . . . . . . . . 41795 BID 00 4 177 039 75 I?D,175 25 L Do 120 170 2S 1 

O6OSOSAC9 SANK AMER CORP SUB W! 701]/D]/]S 7 400 17JANCI 23JANOI 1 000000 

272 4 .207 .031 00 4,278 323 00 9 505 00 00 91503 on 
A 500,0110 000 

WAIN . . OIFE1101 DAFEBOI 1 000000 
422 3 .254 DOB 00 3 .191 063 27 72 .944 73 Do 72 .944 73 

3 Too ago GOD 

WAIN . . 12FE101 ISFEB0I- 1 000000 
557 4,099.572 40 4 054 .550 95 55 .321 42 go 35 321 42 

51930,000 goo 

WAIN 05SEPOI IOSEPOI 1 000000 
774 1 .954,659 60 1,956 391 04 .1,731 44 a -1 .731 44 

0 

WILLIAM 0 GATES FOUNDATION PAGE 214 
- COMPOS I I E - Stalement 29S-OF 

DATE 
31 

DE 
c 
n 

I 
SUMMARY REALIZED GAT N/LOSS REPORT 

JANUARY 1 . 2001 TO DECEMBER 31 . 2001 

ASSET in SECUR17Y DESCRIPTION MAT DATE "I RATE Tan DT S71. nT SELL RATE 
SH SELL/OTC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SFCTY CWLS NET SECTY CN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTV GN/LS BASE CURR GWLS NEI BAS SFCTY GN/LS 

wely . . 190C701 24OCTOI 1 000000 
390 41116I .Soll Do 4.533 .952 10 325,547 90 go 5211,547 90 

5 000 .000 000 

040114DJE 701AL 
. . . . . . . . . . . . . . . . . . 9,223 .500 00 8 .850,877 10 364,622 90 L go 364,622 90 1 

0429919E] ARMKEL LLC TERM LOAN 2009/03/26 B DOD 3inEcoi 3IDECOI I Ocoooo 
WDIX . . 

760 937 50 936 33 1 17 00 1 17 
937 Sao 

045424IF4 ASSET SECURIIIZAIION COMI "IG 20291t2/14 A 970 14SEPOI 14SEPOI 1 000006 
WAIN . . 

020 2 .942 is 31091 90 .139 75 00 -139 75 
2,942 150 

04600]AB9 ASSOCIATES AU70 RTC 2000 1 RE 2aa3/05/15 7 150 17DECRI 17DECOI 1 000000 
WAIF -- 

256 47,782 30 47 516 91 -34 61 00 -34 61 
47,782 BID 

046036AA? ASSOCIATES MANUFACTU 1999 1 PA 2030/07/15 1 Due 15AUGO) ISAUGOI 1 000000 
WBIZ . . 

054 2711 .112 82 276 .414 50 3al 68 no -301 60 
278 .112 220 

WAIN . . 2030/07/15 6 112 04myol a4MAyol 1 9110000 
425 7 .351 .935 56 ? .SS2,749 90 -814 34 Do -814 54 

7 349,732 690 

WAIN . . 04MAYDI 04MAyal 1 000000 
CXI. 425 -2,351 955 56 -2.357 749 90 814 34 00 934 S. 

-2 349 732 690 

We]" ., OAMAYDI 07MAYDI 1 000000 
446 21351 935 56 2,552 749 92 -814 36 00 -514 36 

2 .349,732 710 

04603&AA7 TOTAL 
. . . . . . . . . . . . . . . 2 650 048 Be 2 631 .164 42 -1 .116 04 L 00 -1,116 04 1 

05366VAC2 AVIATION CAP CROW I SER 2600 202S/13/15 1 000 17SEPOI 17SEPOI 1 000000 
W812 . . 

446 31 167 05 BB .?&5 49 .96 45 00 -96 43 
85,167 aso 

0 

0) 



W12C MONTHLY WILLIAM H GATES FOUNDATION Statement 28 PAGE, 2011 
- COMPOSITE - AS-OF DATE 

3 
IDEC I 

SUMMARY REALIZED GAIWLOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET 10 SECURITY DESCRIPTION MAT DATE MAT "It IRD DI SIL DI SELL RATE 
SH SELUDIC L07 LOCAL PRINCIPAL NEI LOCAL COST IOCAL SECTY GWLS MET SIXTY GNJLS 

SRARES/PAR BASE PRINCIPAL MET BASE COST BASE SECTY WLS BASE CURR GM/LS NET OAS SECTY CN/LS 

IIB3Q .oQo coo 

DADSOSA99 707AL 
13,596 .371 00 13 .470,333 29 

0642~1)5 BANK ONE CORP HT 2006109101 & 875 
WDIH - 

462 4,200,760 00 4 .030,994 67 
4 .000,000 001 

06423EEX9 BANK ONE AD, CHICAGO 7RAWCHE 1 2002/02/07 1 000 
Walu .. 

043 20,011 .230 00 20.000 .355 19 
20,000,000 000 

065579ANS BANK TOKYO HIISUDISH GLOBAL So 2010/04/15 9 400 
wol" .. 

394 223 .450 30 209 .922 50 
210 .000 000 

WITH . . 
627 697,590 40 700,910 94 

660 .000 coo 

WBIH -- 
512 517 .776 00 517 .717 42 

480 .000 000 

D65379ABS 707AL 
. . . . . . . . . . . . . . . . . . 1 .435 .344 70 1 .426,451 16 

06605LGQS BANKAMERICA CORP MTN 7 RANCHE S 2001/09/1) 1 000 
WILD " 

652 10,029 .000 go 10,002,119 94 
10,000 .000 000 

0669969"3 BANKIRUS7 MTGE TRUST SER I CL 2073/1?/Ol 5 700 
WDIE -- 

016 204 .311 on 201,174 91 
204 .315 goo 

072699AA9 DAYAN IELECOKKUNICA7 SR HT 14A 2006/07/15 15 goo 
WNIN . . 

409 79,750 00 499 .406 54 
550 .000 000 

W32C MONTHLY WILLIAM H GAIES FOUND4710H 
- COMPOSITE - 

SUMMARY REALIZED GAIW LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2DOI 

ASSET ID SECURI IN DESCRIPTION MAT DATE MAT RATE IRD DI STL ITT SELL RATE 
SH SELL/BIC LOT LOCAL PRINCIPAL MET LOCAL COST LOCAL SECIY GWLS 

SKARFS/PAR BASE PRINCIPAL NET BASE COST BASE SECIY GWLS BASE CURR GN/LS 

072732AGS BAYER CORP PU77ABLE 2OD2/03/19 4 750 OSSEPOI 05SEPOI 1 000000 
WBIY . . 

222 41020 .960 00 3.998 .992 48 22 .877 52 go 
4,900 .020 000 

07354MAN? BEAR SI URNS ARM IR 2000 1 MI 2030/12/2S I coo 25OCTOI 2SOC701 1 000000 
WDIE .. 

361 90,425 14 91 .671 33 -11245 19 00 
90 .42a 140 

073902BT4 BEAR STEARNS COS INC GLOBAL NI 2003103128 1 Duo 09AUGOI 14AUGGI 1 000000 
WIlz .. 

740 1 .002,300 00 997,615 99 41684 01 an 
1 .000,000 000 

07795GAD2 BELL ATLANTIC FINL S SR MI FXC 2003/04/01 5 750 50MAY01 04JUM01 1 000000 
WBIY .. 

AID 21000,000 00 11943 .910 19 56 .089 111 00 
2 .000 .DDO DOD 

0778SHCY2 BELL AIANIIC FINL SV IRANCHE 1 2092103121 1 000 07JUNDI 12JUNDI 1 GDOOOD 
WBIU . . 

778 15,023 .500 Of 15,048,060 an 13,500 00 no 
islocclooo coo 

065790AFO DER" PLASTICS SR SUB NI 2004/04/15 12 250 24MYDI 5DMAVDj 1 000000 
WDIJ .. 

034 251,2SO 00 223 .00A 43 23 .24S 57 00 
252 .000 000 

0%7714AC5 BETTER MINERALS - AG SR SUB HI 7009/99/15 13 goo 26MROI 29MR01 1 000000 
WBIJ . . 

792 41170 goo Go 4 .960,000 00 -781,200 00 00 
4,961 goo 000 

WDIJ : . DSAPROI 10APROI I CDOODO 
004 3.3)4,9SO 00 3,970 .DDD 00 -65y, 050 Do 00 

3,970,000 000 

087714AC5 70TAL 
. ..... . . ...... . . . . 7 .493 .750 00 B.930,000 go -1,436 .250 00 1 00 

PACE 217 
AS-OF DATE BIDECII 

NEI SECTY GM/tS 
NEI ILAS SECTY GM/LS 

22,077 52 

-1 .243 19 

4 .624 01 

56 .089 51 

13,500 Do 

23,245 57 

-?BI .200 00 

-65519so Do 

-1 .434 .250 00 1 

S-I-A I E I RE 

rp 

s 

116 .037 71 L go 116 .037 .71 1 

O)AUGOI O&AUGoI 1 000000 

119,765 33 no 119,765 33 

OBAUGOI 13AUGOI 1 000000 

10,924 11 09 20 .924 11 

51JANCI 05FLOCI 1 000000 

15 .665 50 no 13 .665 so 

20FERDI 23FEDDI 1 000000 
3 .330 54 go -5.550 54 

09MR01 14MROI 1 000000 
5a so go 56 55 

10,393 54 1 Do 10 .393 54 1 
olimol 06JUNDI I cougoo 

26'sag 06 so 26 .BBQ 06 

SIDECOI 31DECOI 1 000000 

3 .143 04 00 3 .143 04 

050clol 110clul 1 000000 

-418,656 54 go -419 .656 54 



PAO W12C MOST HL Y WILLIAM H GATES FOUNDATION Statement 28As.uF DATE 3'1111117 - COMPOSITE - 
SUMMARY REALIZED GAIN/LOSS REPORT 

JANUARY 1 . 2001 10 DECEMBER 31 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAT RATE IRD DT STL 01 SELL RATE 
SH SELUITC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SFCIY GM/tS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECIY GN/LS BASE CURR GN/IS 

09774LADD BOMBARDIER UP INC M 7"MCHE 1 2002/07/76 1 goo 24SEPOI 27SEPOI 1 000000 
WBIU . . 

325 91954 .600 no 10 .000 .000 no ~51400 00 00 
10 .000 .000 Ban 

1057SAAPS BRAZIL FERERAUVE RE GLOBAL SO 2040/011/17 11 000 24APROI 27APRDI 1 000000 
Wei" . . 

332 737,500 00 732 500 Do 5 .000 Do 00 
1 .000,000 000 

110122AFS BRIS70L MYERS SOUIBB CD 20061101al 4 750 16OCT01 19uCI9I 1 000008 
W110 . . 

049 11013 .410 Do 997,377 35 16 .102 65 Do 
1 .000 .000 Dog 

WILH -- 29NOVal 04DECOI 1 000000 
608 5 .021 .499 30 S.017 109 64 41339 66 go 

5 .030 .000 000 

110122AFS TOTAL . . . ... . . . . . . . . . . . S .021 .499 30 51017 109 64 4 .319 66 1 on 

MET SECTY GM/I.S 
MET BAS SECTY GM/LS 

~S,400 00 

$ .Dan 00 

IA .102 65 

4 .359 66 

4 .359 66 L 

IA .102 65 S 

101 1000 Do 

47 682 55 

19,61HI 05 

62 .570 59 L 

101 .900 Go s 

1 .013 480 00 997,377 35 

111023AB7 DR171SH TELECOM PLC N7 FL7G R 2003/12/15 1 000 
WILD . . 

171 10 .101,800 00 in 000 000 00 
10 BOO Ono coo 
'81, . . 2003/12/15 7 620 

502 7 322 500 00 7,279 .917 47 
7,25O .DOO 000 
WITY " 

5B5 2,778 077 50 2 .752 199 45 
2 .750 000 000 

111021417 TOTAL . . . . . . . . . . . . . . 10 .100 577 50 10 032 006 92 

101101 Boo no 10 .000 .000 Go 

62 .570 58 t Go 

101 goo 00 5 ad 

1 .000 Ono DOD 

111021AC5 TOTAL 
. . . . . . . . . . . . . . . . . 2,599 752 80 2,590,294 24 38,951 56 L 00 38 .9S8 56 1 

1219999QI COMMUNITY HEALTH TERM LOAN D 2005/12/31 1 000 31DECOI 51DECOI 1 000000 
WBIX . . 

755 11,169 99 9 .199 99 -27 00 go -27 00 
A .196 990 

12476VAIE CAPCO AMER SECUR171Z COML MTG 2000/09/15 6 260 09MAYO) 14MAYOI 1 000000 
WBIO ' . 

656 338 009 77 333 .15a 91 4 .950 86 00 4.850 86 
335 .000 000 

12489WCD4 C BASS IR SER 2000 2029/09/25 1 coo 26EACOI 26DECOI I Canada 
WBIZ . . 

4S9 ?9,609 25 79,779 37 -171 09 Do -171 09 
79 608 250 

124AWDio C BASS ITT 2001 Cl? 7033/08/25 0 ODD 25JULOI 25JULOI 1 000000 
WBIZ " 

117 69,458 45 69 447 58 IQ 55 cc 10 as 
99,453 430 

12557RAD4 CII EC Ey 2001 A RE 7032/09/20 4 549 7DOC701 2DOC701 1 DODDOO 
WIZJ -- 

435 13,151 77 2,359 .873 00 -2 346,721 23 cc -2 .346 .721 23 
2 .360 .000 000 
WI?J . . 200cial 200cial 1 DOODOO 

CXL 435 -13 .351 77 -2 .3S9,673 00 2 .346,721 23 00 2 .346,721 23 
-2,360 BOO 000 
W,?J . . 200CIDI 2DOC701 1 000000 

476 13 151 77 I3 .]SI 06 71 cc 71 
13,151 770 

W12J - 2DOCIO1 2DOCIO) 1 000000 
CXL 416 -13 .151 77 -13 .151 06 - 71 00 71 

-13,151 770 

is 

16,102 65 S Do 

07MAY21 04MAYDI 1 000000 

Jai 000 00 00 

O)MAYDI 04MAY01 1 000000 
42 687 53 00 

ujMAYDI 04MAYDI 1 000000 
19 sea 05 00 

WIZC MONTHLY WILLIAM H CATES FOUNDATION PAGE 219 
- COMPOSITE - AS-OF DATE 31DECAl 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET ID SErllRIlY DESCRIPTION MAT DATE MAT RATE IRD OF SIL OF SELL RATE 
SH SELL/87C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SEC7Y CM/LS NET SFCIY GN/LS 

SHARE%/PAR BASE PRINCIPAL MET BASE COST BASE SECly GNILS BASE CURR GWLS NET BAS SECIY GN/LS 

111021ACS BRITISH 7ELECOMMUNIC NI 2005/12/15 7 875 30JANOI O?FFIDI 1 000000 
WBIN . . 

376 1 .517 .162 50 1,477 .474 24 39,4BB 56 Do 39 4BB 56 
1 .410,000 Ono 

W02L -- 2005/12/15 7 675 020clal 050CIDI I occolo 
059 1 OIZ 090 00 1 067,629 Do 530 00 00 -530 cc 

4 



W52C MONTHLY WILLIAM H GATES FOUNDATION 
- COMPOS I I E - 

SUMMARY REALIZED GAIWLOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

MAT DATE KAI PATE IRD DT 
LOCAL COST LOCAL SfrTY WLS 
BASE COST BASE SEVY WLS 

Statement 28 PAGE 226 
AS-OF DATE 31 DECOI 

STL 117 SELL RATE 
MET SECTY GH/LS 

BASE CURR GM/LS MET %AS SECTY QWLS 

ASSET 10 SECURITY UESCRIPTION 
SH SELL/07C LOT LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NET 

12557RAD4 70TAL 
no 

125577AE& C17 GROUP INC HE 
WBIZ . . 

559 100.250 10 
100 .000 goo 

125S77AFS CIT GROUP INC HT 
WBIY . . 

042 2 .053 .920 00 
2 .000 .000 coo 

Holy " 
043 2 .03q,220 00 

21000 .000 DOD 

WBIZ . . 
306 521,055 00 

524 .006 ago 

WRIZ " 
557 520 .955 00 

Socloop 000 
WDIZ .. 

550 521105S 00 
500 .000 goo 

Holz . . 
CxL 558 -521 .DSS Do 

-509 .002 DOD 

WBIY " 
049 1 .042,040 00 

1 .000,000 goo 

IZSS77AFS TOTAL 
61252 .090 00 

125577AG) Cli GROUP INC "I 
WBIV . . 

703 4,213 .677 54 
4,214,000 000 

Woly . . 
CXL 705 -4 .215,677 54 

-4,214 000 000 

6 .237 .753 74 19 .336 26 1 00 19 .336 26 1 
2002/05/31 1 000 DAJUNDI 15juNal 1 000000 

41206,065 41 12.612 15 Do 12 .612 13 

05JUM01 ISJUNOI ~l Usages 
-4 .206,065 41 12 .612 13 go -12,612 13 

Won MONT HI V WILLIAM H GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JAHLARY 1 . 2001 TO DECEMBER 31 . 7001 

ASSET III SECURITY DESCRIPTION MAI DATE MAT RAI[ IRD DI SIL DI SELL RATE 
SH SEIL/BTC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GM/(S 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SEC" GN/LS BASE CORR WLS 

Holy . . asimol 13jumal I Rococo 
712 4 .216,677 54 4,206,065 Al 12 .612 13 go 

41714,00a coo 

Holy . . 24JULDI 50JULOl I cooDoo 
041 51006,645 go 4 .992 .173 01 14 471 99 00 14 .471 99 

15 .524 12 1 00 15,524 12 L 

59,100 00 S Do 59130D Do S 
260clol SIOCIal 1 000000 

319 07 go BI9 07 

26OCT01 31OCTOI 1 000000 
-319 07 -319 97 

260cial 310clol 1 000000 
8)8 87 00 818 87 

26OC701 31OCIDI 1 000900 
201 96 go 202 96 

a] NOVOI O&NOVal 1 000084 
4~1 26 Go- 

)OIDS91300 Da jolovo .DDO 00 

125996ARI CKS ENERGY CORP "1 2095/07/15 a 900 
W02L . . 

)73 67,117 70 66 .293 63 
65,000 goo 

W32L 
C;; 173 -67,112 70 66,293 63 

-65,000 Bag 

WB21. I- 
174 67 .12. 50 dd .?V3 63 

65,000 000 

WB21. " 
17S 70,600 00 20 .39a 64 

20,000 000 

W12L -- 
218 67,112 50 66 291 24 

65 .000 000 

0 

0 

00 00 L so 00 L 

?002/10/01 1 000 24JULDI 30JUL01 I ocoooo 

100 .061 as 139 44 00 IB9 64 

7095/03/15 7 375 24JULCI SOJULDI 1 009906 

2,077,47a 2B 61391 72 00 9,391 72 

24JULD) 27JUIOI I GDOODD 
2 .077 .903 40 6,416 60 go 6 .Q6 60 

24JULPI 27JULDJ I coagoo 
519 .4" 85 1 .624 is go 11604 15 

24JUID) 3#JVL*I I vDaloo 
519,357 07 11597 93 00 1 .597 93 

74jutol 27JULDI I clause 
519,450 B5 1 .604 15 00 11604 is 

24JMDI 27JUtOl 1 094000 
-519 .450 as -1 .604 15 Do -1 .604 15 

25JUttl 3DJULOI 1 800280 
1,053,714 14 3,525 86 00 3 .525 96 

PAGE 221 
AS-OF DATE 51DECOI 

MET SECTY GN/LS 
NEI BAS SECIY GIVIS 

12 .612 is 

5 .000 .000 000 
125577AGI TOTAL 
. . . .. . . . . . . . . . . . . . 9 .225 .522 54 9 .199,239 42 

12560POZ3 CII GROUP INC HIM SR 7FLANCHE S 2003/04/07 1 000 
WBIZ . . 

739 10 .054 .300 00 10,041,100 as 
)0 .000 .8§0 coo 
WBIU . . 

051 10 .059 .109 00 10,009,000 Do 
10 .000 .000 goo 

WBIZ . . 2003/04/07 4 270 
007 15,096 .400 00 lS .Da3 .775 00 

15 .000,000 coo 

]2s6DPD?5 7D7AL 
.... . . . I . .. . . . . . . . 25 .140 .700 00 25 .174 .975 86 

27,084 12 1 Do 27 .084 12 L 

09AMBI IAAUGGj 1 000000 
13 .199 12 00 13 .199 12 

IDAUGUI 15AUGOI 1 000000 
59 .100 00 00 59,100 on 

IqAUGOI 17AUGOI 1 000000 
2 62S 00 00 2 .625 00 



WILLIAM IF rATES FOVNDA710N PAGE 222 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT Statement 29'-DF DATE 31D[col 

I K I 

JANUARY 1 . 2001 TO DECEMBER 31, 2001 

ASSET TO SECURITY DESCRIPTION M7 DATE MA7 RATE IRD DI STL OF SELL RATE 
SH SELL/BIC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECIY GN/LS BASE CURR GM/LS 

W12L -- 19HOVOI 23MOVOI 1 000000 
340 9S .625 00 91,778 51 3 .346 49 Do 

90,009 Goo 

WB2L - 27NOVOI 50HOVOI 1 000000 
414 6? .550 00 611163 09 1,566 91 00 

NET SECTY CN/LS 
MET BAS SECTY GK/LS 

3 .646 49 

1 .366 91 

7 .055 49 1 

-11 .553 10 

10 04 

10 04 

-30 04 

60 .000 000 

125896ARI TOTAL 
. . . . . . . . . . . . . . . . . . 31310DO DO 505.944 51 7,05S 49 1 

12613XAB7 CNN EQUIP To 2000 A IN 2003/03/15 6 goo isocial ISOCID1 
WDjU . . 

507 246 .361 71 260 .214 81 -11 153 10 
241,361 750 

126342FKS CS FIRST BOSTON MIG PTO M7G A 2009/09/25 & 620 25MY01 50MAY01 
WBIH . . 

047 1 .111 95 1 .171 59 10 04 
1 .161 930 

WDIH -- 25MAY01 25KAVOI 
742 1 .181 93 1 .171 89 10 04 

I'll] 950 

'BIN . . 25MAY01 25MAYDI 
CXL 742 -11101 93 -1,171 119 -10 04 

-11131 930 

126342FKS 707AI 
. . . . . . . . . . . . . . . . . 1,101 93 1 .171 89 10 04 1 

126406AM4 CSX CORP Dfl 2027/05/01 7 950 somovol 05DECOI 
WB21 - 

4S4 172,556 90 172 .940 3a -583 41 
155 .000 ODD 

12667)FY7 CWAIS INC ASSET 5KD 2029/05/25 1 goo 76DECOI 26DFCOI 
W%17 . . 

441 211,545 27 211 .480 20 65 07 
211,545 270 

12669AP40 CWMIS INC PASS IHROU MID CTF S 207AIII125 6 goo 51JUL01 ouUGol 
WBIE . . 

641 21604.87S go 2,221 037 64 323 .137 36 
2 .600 .0nD 000 

Do 

00 

000000 

go 

GODOOD 
Do 

I oacoon 
00 

10 04 1 

-583 43 

65 117 

323 .1137 36 

11 

Do 

1 000000 

no 

000009 

00 

1 000000 

no 

PAGE 221 
AS-OF DATE 31Drrmi 

NET SECTY GN/LS 
NET BAS SECIY "/I% 

-6 .365 31 

6.345 38 

-6 373 63 

6 .573 63 

-A .342 3s 

6 362 55 

00 1 

.4 104 77 

-75 .105 73 

-62 .215 50 L 

13,311 52 

4 

I 

WD?C MONTHLY WILLIAM H CATES FOUNDATION 
- COMPOSITE - 

SUMMARY REAL12ED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET 10 SECURITY DESCRIPTION MAT DATE MAT RATE IRD D7 STL 01 SELL RATE 
SH SELL/BIC L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SEC7Y GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GW/LS BASE CURD GWLS 

12669SM58 CWMBS INC PASS TMU 2001 6 ]A 2051/04/75 7 000 25SEPOI 25SEPOI 1 000000 
'PIZ . . 

506 316 .211 17 322,579 55 -6 .365 38 00 
316,211 170 

Holz . . 255[Pol 25SEPOI 1 000000 
CYL 5116 -316 .211 17 -322 .579 55 6 .560 39 00 

316,211 170 

olz . . 25SEPOI ?5SFPO] 1 000900 
534 316 .211 17 322,5114 80 -6,573 63 00 

316,211 170 

olz . . 75SEPOI 2SSEPDI 1 0000110 
CXL 534 -316 .211 17 -322,554 80 9 .373 63 an 

,316 .211 17D 

wolz . . 090C701 090CTOI I goolloo 
621 316,211 12 322 573 47 -A .3&2 55 Do 

316,211 120 

"I? . . 09OC701 090clol 1 009000 
CXI. 921 -316 .211 12 -322,573 47 6 .362 35 go 

-316,211 120 

12669BM59 107AL 
. . . . . . . . . . . . . . . 00 go 00 1 Do 

128017AC4 CA17HNFSS COSO FOG C So SECD N 2001/12/15 6 goo 27NOVOD 04JANDI 1 000000 
WDIE . . 

233 201 .140 55 205 .24S 32 -4 104 17 00 
255,245 52a 

WPIE . . 27NOVOO 30NOVOO 1 000000 
CXL 379 -201,140 55 -125 .031 92 -711,203 73 00 

123,031 820 

128017AC4 TOTAL 
. . . . . . . . . . . . . . . . . . 00 $2,213 50 -52,213 50 1 Do 

12999F9115 CMPS INDEX RETURN SW 2002105131 a 010 03JIlL 01 03JULGI 1 000000 
WITH . . 

574 13,311 5? Do 13,311 52 go 
13 .311 520 

a 



WB2C MONTHLY WILLIAM N G&TES FOLINDATICK Statement 28 - COMPOSITE - 
SUMMARY REALIZED GA]WtMS REPORT 

JANUARY 1 . 2401 70 DECEMBER 31, 2003 

ASSET To SECURITY DESCRIP710H PLAT DATE My RATE IND OIL S7L 07 SELL RATE 
Sk SELL/IlIC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY WLS 

SHARES/PAR BASE PRINCIPAL MET USE COST BASE SECTY &WIS BASE CURR GN/LS 

130535AD4 CALIFORNIA INFR . EC PTGE SELL 2003/06/25 6 ISO 25JUNal 27jumol 1 coollob 
Will? . . 

SAS 162.984 62 163 .205 49 -320 87 go 
IdZ .664 dZ# 

130335AE2 CALIFORNIA INFILASTRU PC - E SE 2004/09/25 A 250 ?SJMOI 26JUNDI 1 000000 
WBIN . . 

207 Sil .247 11 362 .04S 97 -799 76 00 
361,247 )19 

131347AWA CALPIKE CORP 2011/02/15 9 500 10OCT01 ]social I agoollo 
W021 . . 

106 60 .769 20 55,341 82 2 .427 38 go 
40,000 coo 

W52L . 10OC701 150CID] I ocalloo 
107 126,247 50 121IS45 45 4,702 05 as 

125 .000 coo 

W121. . . 12MTOI 170CTOI I goopoo 
114 317 .271 15 3Q& .26? 73 11 .005 42 so 

315 .000 000 
131347AWS IDIAL 
. . . . . . . . . . . . . 504.287 85 486,350 no )3 .137 DS I go 

131347AZ9 U LPINE CORP SR NI CON 2006112126 4 000 26DECOI 31DECOI 1 000000 
WO)w .. 

009 2.927 .100 as 2,640 .000 00 207 .100 Do go 
216qolooo 000 

139732BAB CAPITAL AUTO RECEIVA 1999 1 AS 2002/06/15 5 560 16JUL21 16JULGI I DOCOOD 
Wall " 

490 250 .590 12 250 77A 89 -IlL4 09 on 
759 .590 800 

Half . . 16JUtOl IfiJULD) I agooto 
740 173,647 36 175,27t S9 576 77 00 

173 .947 370 

139732OAa TOTAL 
I . . . . . . . . .. . . . . . . . 424,438 ]A 424,045 43 592 sa t go 

-320 87 

-798 76 

2 .A27 59 

41702 05 

ji .oua 42 

13.237 as I 

2a7 .100 00 

-154 09 

57A 77 

397 66 1 

N L F, 

WB2C MONTHLY WILLIAM H GAIES FOUH~IIDM 
- COMPOSITE - 

SUMMARY REALIZED GAIN/ LOSS REPORT 
JANUARY 1 . 20DI 10 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIP11OW "I DATE MA7 RAIE IND DI STL DT SELL "I[ 
tH SELUOTC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GM/LS 

SHARISIPAR BASE PRINCZPAL NET BASE COS? BASE SECTY GAVLS BASE CMR GWLS 

139732BIS CAPIIAL AUTO RECEIVA 1999 1 NT ?DO4/09/15 5 65D SIAUGOI SIAUGOI I collooo 
WO)Z . . 

329 2,4S3,637 16 2.473,310 31 -19,673 Is 00 
2 .453 .637 160 

WSIZ . . 31AUCOI 31AUGOI I cooball 
CXL 329 -2.453,637 16 -2.473,510 31 19 .675 is Do 

-2 .453 .637 160 
Wall .. 31AMOI SIAUGGI 1 000060 

505 2,453,437 IS 2.473 .S7? 96 -19 .935 so so 
2 .455 .637 160 

WvjZ .. 31AUGI) 3)AUGvI I DDOODD 
Cxt 505 -2 .453 .657 16 -2 .473 572 96 19 .935 so go 

-2,453,657 160 

WBIZ .. 25SEPOI 25SEPOI 1 002000 
524 2.276,151 06 2,294 .675 03 ~111,493 97 00 

2 .276,131 060 

1397323116 TOTAL 
. . . . . . . ..... . . . . . . 2,276 .191 06 2,294,675 03 -13 .493 97 L 00 

14040KA"D CAPITAL ONE MASTER 7 SER 1998 2007/01/15 5 430 040tcol 06DECOI I odooso 
W12, .. 

606 1 .525,412 11 1,521,ISO 16 4,261 95 09 
1 .470 .000 BOO 

140409ce? CAPITAL ONE MAS7ER 1 20121 S AS 2011/0d/15 I DOD 24SEPOI 27SEPRI I 00000D 
W12J . . 

200 1 .99317so go 2 .000,000 Do -61250 Do 00 
2 .000,000 too 

14931RA 
Is 

CATERPILLAR FINL SVC M7 2002,05101 1 000 2SAUGOI SIAUGOI 1 000000 
WIIU . . 

249 20 .057,000 00 20,027 .153 53 29 816 67 00 
20,400 .0vo 000 

14912LG?l UIERPILLAR FIML SVC IFLANCHE 1 2002,11/04 1 coo 260001 SIOCIDI 1 000000 
WDIU - 

555 23 .015,743 32 22,999 .975 54 15 .919 45 to 
25,000 .000 Dog 

PAGE 225 
AS-()F Mit 51DECOI 

NEI SECTY GH/LS 
NET BAS SECTY GNItS 

-19,673 IS 

19 .975 .15 

-19 .955 90 

19,935 90 

-la.495 97 

-19,493 97 L 

41261 95 

-6,250 00 

29 .516 67 

15,919 40 

to 

sl- R RET, 

6 

0 

PAGE 224 
AS-OF DATE 31DECO, 

I 

MET SECTY QVLS 
NET ILAS SECTY ~LS 



A 

wh2c MONTHLY WILLIAM H GAIES FOUNDATION PACE 226 
- COMPOS17E - Statement 28AS-OF DATE 

3 
1 
JOE 

cc] 
SUMMARY REALIZED GA]N/tOSS REPORT 

JANUARY 1 . 2GOI TO DECEMBER 31 . 2001 

ASSET 10 SECUP17Y DESCRIPTION KAI DATE MAT RATE TOO DT S71, 07 SELL RATE 
SH SELL/ITC L07 LOCAL PRINCIPAL MET LOCAL COST LOCAL SECTY GN/LS NET SECIY GM/LS SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECIY GN/LS BASE CURR GN/LS MET OAS SECTY GN/LS 

14912LG62 CATERPILLAR FIRL SVC IRANCHE 7 2001/01/25 1 eat 25APROI 2SAPROI 1 000000 
Holz " 

It 
1 

1 .900,760 00 I'dad .160 53 599 A? to 599 47 
1 .000 .000 000 

14917LH95 CATERPILLAR FIRL SVC IRANCHE 7 2002/04/05 1 goo 230clal Z&OCID) 1 000000 W"U . . 
525 10 .007,514 69 10 .000 coo 00 7 .316 69 00 7.316 69 

10 .000 .000 BOO 

14912LMS2 CATERPILLAR FINL SVC IRANCHE T 2005112119 7 59D 24SEPOI 27SEPOI I collooo 
WIjU . . 

323 16,063 .050 go 15,744,949 12 31511co as go 318.109 Be 
15 .000 000 000 

14917LZV6 CATERPILLAR FINL SVC IRANCHE 7 2001/09/12 5 470 16MAY01 21MAY01 1 000000 WBIU . . 
369 4,015,840 00 41000 .00D go 15 .540 go 00 15,940 00 

41000,000 coo 

151313ADS CENDANT CORP HT 2003112101 7 750 11JANOI 17JAWO) 1 000060 
WIIH . . 

246 736 .s9o 00 765,741 34 -29,151 54 Do -29 .151 34 
750,000 000 

152314BY5 CENTEX HOKE EQUITY L 2000 A AS 2018/05/25 7 510 25NUVOO 25NOVOO 1 000000 
IIIF -, 

550 21 .423 95 21 .552 60 71 35 Do 71 35 
21 .623 950 

WBIF . . 25NOVOC 25NOVOO 1 000000 
CXL 796 00 -21 .S52 60 21,552 60 Do 21 .552 60 

-21 623 9SO 
WRIF . . DIDECOO DIDICOO 1 000000 

405 27 .537 92 27 .247 69 90 23 00 90 23 
27 .337 920 

IIIF - 25JANDI 29JANDI 1 000000 
455 52 .669 70 52,495 30 174 40 Do 174 40 

52,669 700 

, 
f 

W112C MONTHLY WILLIAM H CATES FOUNDA TION PACE 227 
- COMPOSITE - AS-OF DATE SIDECOI 

SUMMARY REALIZED GAINILOSS REPORT 
JAN"" 1 . 2001 10 DECEMBER 31 . 2001 

ASSET ID SECUR17Y DESCRIPTION MAT DATE MAT RATE 7RD DI STL DT SELL "IF 
SH SELL/IlIC 101 LOCAL PRINCIPAL NET LOCAL COST LOCAL SFCIY GWLS NEI SECTY GM/LS 

SHARFS/PAR BASE PRINCIPAL NET BASE COST BASE SECIY GN/LS BASE CURR GWLS NET BAS SFC7Y CN/tS 

IS2314BYS 701AL 
101 .631 57 79,742 99 71,668 58 L go 21 .631 SO L 

152314DRO CENTEX HOME EQUITY L 2001 0 AS 2030101125 1 000 25JULOI 25JULDI 1 000000 
WI)Z " 

607 61 .343 78 61 .353 36 -9 So 00 -9 so 
61 .343 750 

IS2514DV9 CENTEX ROME EQUITY L 2001 C AS 2019/06/2S 3 340 25NOVOI 26NOVOI 1 000900 
WBIF -- 

727 16,259 IS 16,2S9 66 19 00 19 
16,259 059 

WDIF -- 2SHOV0I 26NOVOI 1 000000 
CxL 727 -16 .259 85 -14,259 66 19 00 - 19 

-19 .2S9 ISO 
WBIF . . ?ANUVcI 26NOVOI I cocooo 

722 14.259 B5 16,259 66 19 Do 19 
16,259 850 

WBIF . . 26DECOI 26OFC01 1 000000 
338 41 236 75 41 .237 21 46 00 - 46 

41 .256 756 

152314DV9 707AL . . . . . . . . . . . . . . . . .. S?149& 60 S7,496 87 77 L Do - 27 L 

156431AA6 CENIURY AtUh CO SO SECT) 1 2009/04/15 11 750 09MOVDI 15NOVDI 1 000000 
WBIJ . . 

151 4,974,750 00 4 595 ISO 02 79 599 98 go 79,599 98 
4 .950,900 000 
WBIJ . . 09MOV01 15NOVOI 1 000000 

Cxt 151 -4197417so Do -4,1195.150 02 -79 .599 91 go -79 .599 90 
-4 .950 .000 000 
WIIJ . . 12"Oval SONOVOI I asooto 

177 41891,689 a] 4,995 .101 70 -5,412 69 Go -3,412 69 
41950,000 coo 

15&ABIAA6 TOTAL 
. . . . . . . . . . . . . . . . . 4 .691 .699 111 4,895 101 70 -3 412 69 1 go -3 .412 69 1 

4 

d 



W112C MONTHLY WILLIAM H GATES FDUWDAIIOM Statement 28 
OSI 

7 
F SUMMARY R~;LCJZOND GAIM/LOSS REPORT 

JANUARY 1 . 2001 10 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAT DAIE MAI RATE IRD III S7L ITT SELL RA7E 
SO SELL/BIC LOI LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GNILS 

SHJHIES/PAR BASE PRINCIPAL NEI BASE COST BASE SEC7Y CM/LS BASE CURR GM/LS 

15&A3IAC2 CENTURY At UN CO SR SECD I 2003/04/IS 11 750 09NOW01 03DECol 1 099000 
WlIj . . 

Igo A .974,7SO 00 A .391,659 01 53,066 99 Do 

4, 

950 .000 000 

1415055xg CHASE COML MTG SECS 1998 1 MT 263DIDS118 A 340 lasEpol )BSEPOI I ovolou 
W3ZF - . 

052 14 .449 66 14,954 11 -50S 15 00 
14.449 690 

16154?AZB CHASE FOG LM ACQUISI 2001 FFI 2031/04/25 1 coo IASEPol 19SEPOI 1 090006 
WE]" " 

017 4 .997 .&56 25 51900 .000 go -2 .343 75 cc 
5 .000,000 000 
WBIZ . . I'SEPQI 19SEPOI 1 000000 

404 39 .595.656 25 30 .690.Doo cc -14 .343 75 go 
30,900,000 coo 

161542AZI 70TAL 
. . . . .. . . .. . . . . . . . . BSIS53,512 50 35.600,000 00 -16,667 50 1 cc 

16153IBH5 CHASE MAKAHAITAH AM 1995 C AD 2003/05/15 5 Aso ISJUNDI 15JUNOI 1 00110110 
W"U . . 

129 1 .174,651 95 111341964 55 -10 .312 60 00 
1 .174 .6SI 950 

1616)LDLS CHASE MANHAIIAN CORP IRANCHE 1 2092109111 1 coo 25AUGGI 28AUG01 I coccoo 
wolu . . 

233 is 022,995 go 15,072,186 95 ass 05 Go 
15.000 .009 000 

JAIAILDM3 CHASE MNHA77AN CORP 2003/DS/15 I coo DIOC701 040clol 1 009000 
WBIU ' . 

421 15,052 .550 00 1q.996 205 06 34 .346 94 00 
15,000 .000 coo 

16162LAAI CHASE MANHAIIAN CORP CAP SECS 7028108101 1 000 06FFBOI 09FEDGI I agooca 
WBIN . . 

462 221,327 20 252 431 43 -10,604 28 00 
240,000 000 

63.060 .99 

-505 Is 

2 .3q3 75 

14.343 .75 

16.687 .50 L 

10 .312 .60 

ass 05 

36,546 94 

-10 .904 28 

W82C MONTHEY WILLIAM H GATES FCUNOv*TION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/tOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 20al 

ASSET ID SECURITY DESCRIPTION MAT DAM MAT RA7E 7RD DT STL DT SELL RATE 
SH SELUBIC LM LOCAL PRINCIPAL NEI t OCAL. C057 LOCAL SECTY GWLS 

SKARES/PAR BASE PRINCIPAL NEI USE COSI BASE SECTY "/IS BASE CURR GN/LS 

16165MA4 CHASERS 00 1 CIF 2001/01/04 1 Goo D3JAN0I 04JANDI 1 000000 
W)JU . . 

250 Is .oDclooo so 15,190 098 67 -190,99B 67 Do 
15,000 .000 coo 

17297IS90 CITICORP MIG SECS IN REMIC CTF 2024/04/25 6 250 27AUGOI SOAUGOI 1 009906 
WBIE -, 

227 4,954,375 00 4,641,739 98 342 .635 02 Do 
5 .0001ODD ago 

372967BAS C111GROUP INC HT 2005/12/91 A 75D ISMAY01 IBMAYDI 1 000000 
WBIZ . . 

181 11031 .860 00 1,043,559 05 -11 .679 05 Do 
1 .009,004 Goo 

1729671132 CITIGROUP INC 07 2004,02/09 5 700 06SEPOI IISEPOI 1 000000 
WDIU ., 

793 15,400 .050 00 IS .152 .495 67 247 551 38 00 
15,000,000 000 

172967DE2 CITIGROW INC SR GLOBAL 2004/03/09 1 000 10AUGOI 15AUGGI I oflogoo 
WBIZ .. 

767 2 .005,000 00 2 .000,530 78 4,469 22 cc 
2 .009,000 009 

17"671GS CIIIGROUP INC GLOBAL MI 2003,05150 1 coo 24SEPOI 27SEPOI 1 000000 
- Walu . . 

375 20,022,240 00 Z0 .000 .000 00 22 .240 00 00 
20 .000 .000 000 
- W112 . . 2003/05/30 4 lie OINOVOI OINOVOI I cocoso 

003 111101,127 Do 1,000 459 66 667 34 Do 
1 .006.000 Goo 

- Holz . . DINOVDI 02NOVOI 1 000000 
004 24,027,046 20 24,009,515 so 17,229 62 cc 

24,000 .000 000 

17296TOG5 TOTAL 
--------------- 25 .029,175 00 25.010 .275 04 17,896 96 L 00 

20,022 .24D go 20 .000,000 Go 22 .240 DO S to 

AS-OF DATE 
PAG3fl 

DEC20291 

NEI SECTY GN/LS 
NET BAS SEC7Y GM/LS 

-190.1193 67 

342.635 07 

-11,679 05 

247 .SSI 39 

4 .469 22 

22,240 00 

667 34 

17 .229 62 

17 .896 96 L 

22,240 DO S 

F L 

0 

6 

0 

AS-OF DAIF 
PACE 226 

SIDECII 

NEI SEC7Y CHYLS 
NEI US SECTY GH/LS 



W32C MONTHLY WILLIAM M U 7ES FOUNDATION 
- COMPOSITE - Statement 28S-DF DAT 

EPAGECE230 
31 rol 

SUMMARY REAL12ED GAIN/LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31 . 2001 

ASSET III SECURITY DESCRIPTION MAT DATE MAI RATE TRI) 07 STL D7 SELL RATE 
SH SELL/117C LOT LOCAL PRINCIPAL MET LOCAL COST LOCAL SEC7Y GN/LS MET SECTY Gfl/tt 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECIY GM/LS BASE CURR WLS NET OAS SECTY GN/LS 

17303CAA9 CITIBANK CR CARD MAS CIF PRIM 2005/02/07 a BID 07FEVOI 07FEDDI I 00000c 
MOTU . . 

659 8 .04& .000 00 7 .576 .940 SS 4&7 .359 45 00 467 .359 45 
11046 .000 Boo 

17305EAF2 CITIBANK CR CARD ISS FIT Ct 200 2005/11/07 1 Goo 94DECOI 06DECOI I VOODOO 
W32j . . 

607 499 .617 50 500.144 &S -457 is Do -457 15 
soolooll 000 

191716AD2 COCA COLA CO 2002/10/01 6 625 ogiviial 13JUN01 1 000000 
W110 . . 

610 10,257,900 00 10,26A .400 00 19 .500 00 Do 19 .Soo go 
]a 000 .000 ODD 

191219AS3 COCA COLA ENTERPRISE FIT 2005/01/04 a 000 31OCTOI osmoval I VOODOO 
WSIZ . . 

794 3 .321,540 00 3 .240 .943 87 09 .591 13 00 891591 13 
3 .000,000 coo 

195325AY1 C010"VIA RE? FIT 2012/01/75 It Ott 71DECII 31DECOI 1 000001 
WITT) . . 

233 839 375 00 529 .123 32 10,251 6a Do 101251 69 
050,000 000 

200337ANI COKED TRANSITION FOG SER 1991 2003/06/25 5 290 2SJUNOI 05JULCI I VOODOO 
'DIN . . 

252 2 .344,51Z 06 2 345 715 16 -1 126 To 00 -1 125 10 
2,34A .S67 070 

205997AYS CONAGRA FOODS INC N7 2005/09/10 1 coo 06SEPOI IISEPOI I VOODOO 
W912 . . 

340 10 .013 .500 00 10,000 .000 00 13,500 00 no 13 .500 00 
10 .000,000 000 

205IB7AZ5 CONAGRA INC 2006/09/lb & coo DASEPOI I)SEPOI I OOODOO 
'BIN . . 

740 5,000 550 00 4 .990 309 29 20,240 71 Do 20 .240 71 
51000 .000 coo 

2012SUAA2 CONOCO FIX CC "I ?DD6/10/15 5 450 05OCICI I]OCIOI I VOODOO 
WBIH . . 

Is) 11946 964 60 1 .937 20A 40 9 .759 20 Do 9 753 20 
1 .940 coo Poo 

WNIN . . 03OCTO) 13OC701 1 000000 
cxt 181 -1,946,964 60 -1 .957,246 40 -9 .751 20 00 -9 750 ?a 

-1 940 .000 000 

W12C MONTHLY WILLIAM H F;AIES FOUNDAITON PACE 2~3 
- COMPOSITE - AS-OF DATE 31DErpl 

SUMMARY REALIZED GAIM/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET JD SECURITY DESCRIPTION MAT DATE MAI RATE 7RD ITT SIL ITT SELL RATE 
SH ~ELL/BTC LOT LOCAL PRINCIPAL KF7 LOCAL COST LOCAL SFCIY GN/LS MET SECIY GM/LS 

SHARES/PAR BASE PRINCIPAL ME7 BASE COST BASE SEC7Y GM/LS BASE CURR GN/LS NET OAS SECIY GN/Ll 

WITH -- OBOCIOI Iloclol 1 000000 
192 119q& .9&4 so 1 .937 .206 40 9175a 20 go 9 .758 20 

1 .940 .000 000 

2052SUAA2 TOTAL . . . . . . . . .. . . . . . . . 11944,964 60 1 .937 206 40 9,758 20 L CC 9 .7511 ?Q L 

70925"Ca CONOCO TOO CO FIT 2031/10/15 7 250 IRDECOI ?IDECDI 1 000000 
W32L -- 

591 710 .267 20 725,073 06 -14 610 16 00 -14,910 R6 
695,000 000 

209251AG3 CONOCO INC NI 2003/04/15 1 DOD 14DECO) 19DECOI 1 000000 
W821 . . 

553 403 .006 00 ficelcoo an 3 .006 00 on 31006 on 
600,000 000 

20846GAR9 CONSECO FIN SECUR171 1999 H NO 2029/12/15 6 450 15JULOI 15jutal 1 000000 
WDIF . . 

770 20,803 26 20 .660 02 223 24 Do 223 21, 
70 903 260 

206460DRS CDMSEC0 FIN SECS CDR 2000 1 MF 2031/05/01 6 540 OINOVOI GINOVOI 1 000000 
IDIF - 

296 36,473 41 36 367 02 106 39 go In& 39 
36 .473 470 

2DR460OZO CONSECO FIN SECURIII 2000 0 NO 2014/)I/IS 6 940 15JULDI ISJULDI 1 000000 
WDIF -- 

765 41 955 90 41 .856 44 99 46 00 99 4& 
41 955 900 

WDIF -, 15DECOI 15DECO) 1 000000 
246 2 229 81 2 224 68 5 is an 5 13 

2,229 530 

205460OZO 107AL 
. . . . . . . . . . . . . . . . . 44 1115 71 44 all 12 104 59 1 Do 104 59 L 

2OR464ARB CONSECO INC HT 2006/10/15 9 coo 30MOVDI 05DECOI 1 000000 
1112L -- 

465 20010no 00 397 .545 97 -197,545 97 00 -197 .545 97 
500 .000 000 



W12C MONTHLY WILLIAM H GATES FOUNDATION Statement 29 PACE, 232 
- COMPOSITE - AS-OF DATE 31DECOI 

SUMMARY REALIZED GAINVLOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31, 7001 

ASSET III SECURITY DESCRIPTION MAY DATE MAY RATE IRD DI SIL III SELL RATE 
SH SELL/OTC LOT LOCAL PRINCIPAL MET I OCAL COST LOCAL SECTY GMJLS NET SECTY rN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY QN/LS BASE CURRY GWLS NEI OAS SECTY GM/LS 

205477AJO CONSECO I]" HOME EDO SER 2001 2032/03/15 9 460 IoMAYOI 15myel 1 DOODDO 
WDIH - 

489 779 .722 66 774 .7SI 99 41965 67 00 4,965 67 
775.000 000 

71HORD612 GNKA 11 TBA JAN 36 JUMBOS 2099112120 a ago 17JANal 29FEBOI 1 000000 
WDIE - 

051 2 .DS9,296 85 2,03B .125 00 21 .171 as 00 21 .171 so 
21000,000 ago 

21HOD9620 GNMA I I IDA FED 39 JUMBOS 2099/12/51 a ago 14FEBOI 20FESO) I voccoo 
WDIE .. 

356 Z .OSQ,156 25 2,058,125 09 -7,965 IS 00 -7 .968 75 
2,000 .000 goo 

21HOBOASS GNMA I I IDA MR 30 JUMBOS 2099/12/31 9 000 ISMARDI 22MROI I DDOODO 
WDJE I . 

023 2,057,137 So 2,049,57S 00 71612 so Do 71512 so 
2 .000,000 coo 

21"080644 GNMA I I IDA APR 30 JUMBOS 7099/12/5) a goo IBAPROI 2UPROI 1 000052 
- WDIE -- 

762 ?.VS9,375 00 2,956,375 00 2,506 00 go 2.500 00 
21000,000 000 

21HOOD653 GNMA I I IDA MY 30 JUMBOS 2099/12/3) a 000 14MBYOI ?IMAYOI I 00000D 
WDIF . . 

401 2 .06S .312 So 2 .060.009 00 5 .312 SO 00 S .312 so 
2 .8folova Goo 

21"080661 GNMA I I IDA JUN 30 JUMBOS 2099/12/31 a 000 14JUNDI 20JURol 1 Gooloo 
WDIE . . 

040 2,07S .625 00 2,065,000 01 10,625 00 00 11 .625 00 
21000,000 000 

21HOOD679 GHM 11 70A JUL 30 JUMBOS 2099/12/31 a coo Isjumol 24JUL01 I 000ODD 
WBIE . . 

ass 2 074 .575 00 2,073.750 00 625 so 00 625 00 
2 .000.000 Goo 

21075WKP9 CONT1MORICACE HOME E IPPY 3 Al 2014/94/25 6 478 29MYRI 29MAY92 1 VOODOO 
WDIN . . 

695 32 .237 12 32,221 15 65 00 15 68 
32 237 149 

W31H ?9MAYOI 29myol ~--l 006000 
730 32,237 12 32 .2~1 44 is &a an Is 65 

32,237 140 
S-1 S 

Wo?C MONTHLY WILLIAM H "YES FOUNDATION PAGE 235 
- COMPOSITE - AS-OF DATE SIDECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTI ON MAT DATE MAI RATE IRD III S71. DT SELL RATE 
SH SELL/07C LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GH/LS NEI SEC7Y GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GWLS BASE CURR CWLS NEI BAS SEC7Y QM/LS 
'BIN . . 29MAY41 29MAyos 1 000000 

Cxl 730 -32.237 12 -32 .221 -15 66 00 -15 as 
-32 .737 140 

210?SW%Pg TOTAL . . . . . . . . ... . . . . . . . 37 .237 12 32,221 44 15 6B L 00 15 65 L 

2219959NS COTT CORP TERM LOAN 2006/12/31 1 coo SIAUGOI 31AUGGI 1 000000 
WDIX . . 

303 8.750 00 81739 06 10 94 00 10 94 
1 .750 000 

22237LEHB COUNTRYWIDE FOG CORP IN 001092 2GO2110108 6 590 cloclol 040clol 1 00000D 
WBIZ . . 

564 13 .225.601 00 15,073 .281 20 155 .326 72 Do 155 .326 77 
12 .900 .000 000 

WBIZ . . OlOC701 040CT01 I ODDOOO 
CXL 564 -13,225 .608 00 -13 .073,251 26 -155 326 72 00 -155 .326 72 

-12,900 .000 000 

WBIZ . . oloclol 04OCIal 1 coocce 
579 1312261ABO 00 13 .075 .251 23 155,198 72 go 155,190 72 

12 8001000 000 

22"7LENA TOTAL 
- --------------- 13,220,400 00 13 .073 .211 2a 155,198 72 1 00 155,193 72 L 

22257LJV5 COUNTRYWIDE FOG CORP 7RANCHE 1 2002105122 1 000 DIOCIDI 040clol 1 000000 
WIJZ . . 

565 2,94a,622 3S 2,949,640 30 -11017 95 00 -11017 9S 
2 950 .008 ODD 

22237LKUS COUNTRYWIDE FOG CORP IRANCHE 1 2003105122 5 250 cloclul 04OC701 1 DOOODO 
WBIU . . 

4)9 12 .251,760 00 li .983,194 19 293,565 a,, go 293 .565 82 
12,000 .000 coo 

22237LLS9 COUNTRYWIDE FOG CORP IRANCHE 1 200511DI01 1 000 77NOVDI OSDECOI I ovegoo 
W52L . . 

393 I .F51 .393 75 11259 .000 so 1 .393 1% cc 1 .393 75 
1 .250,006 600 

-ax SIATE' -REET, 



W92C MONT HL Y WILLIAM H GATES FOIINM71DN PAGE 235 
- COMPOS17E - AS-DF DATE 31DECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1, 2001 70 DECEMBER 31 2001 

ASSET IV SECURITY DESCRIP71ON MAI DATE MAI RATE 7RD ITT S71. DI SELL RATE 
~H SELL/BIC L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY UH/LS MET SECTY GM/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SEC7Y GM/LS BASE CURR GWLS MET BAS SEC7Y GH/LS 

CXL A56 -515 .712 16 -515 .631 72 -60 44 00 -80 44 
-515.712 Ida 

27542FABI TOTAL 
515 .712 16 515,907 go 105 01 1 00 105 01 L 

226372AC2 CROWN HOME EQUITY IN 1996 1 AS 7011/06/25 6 910 29FEBOI 2aFEBOI 1 000000 
Welt -- 

sI6 63 552 51 62 .845 05 504 76 Do 504 76 
63 .352 610 

Welt . . 211FE801 76FEIGI I coacco 
CXL 516 63,352 a] 62 .948 05 504 76 00 -504 76 

-63,352 910 

Welt . . 28FEVOI 28FE101 1 000000 
653 63 .352 81 62 .1121 10 524 71 Do S24 71 

63,352 620 

228372AC2 TOTAL 
. . . . . . . . . . . . . . . - 63 .352 al 62,121 10 524 7t I no 524 71 1 

23322IFE3 DLJ COML RIG CORP COML M76 2032106110 1 ago 05MAY01 [HIMAY01 1 000000 
Wolo . . 

566 402,532 61 396 .164 27 6,366 54 00 6 .344 54 
390,000 goo 

23323FAYI DAIMLERCHRYSiER MORI TRANCHE 1 2002/09/16 1 000 26 .111101 DIAUGGI 1 000090 
Welu - 

756 19 962 600 00 19 756 064 29 206,535 71 Do 206,555 71 
20,000 goo ago 

23313VAha 13AIMLERCHRYSLER AUTO 7000 A AS 2003/01/06 6 760 06JANOI 06JANOI 1 000000 
Well) . . 

252 1 .013 690 59 1 013,673 48 17 11 00 17 11 
1 .013,690 590 

NOW . . 05jumal 06jumol 1 000000 
693 1 095,900 so 1,095 .AB5 45 14 85 Do 14 as 

1 .095 .900 308 
WO]U . . 06DECOI 06DECO] 1 000000 

705 734 .771 36 734 771 3B 6 9b no & so 
734 771 360 

Well) . . 06DECOI C&DECOI I goccou 
CIL 705 .734,770 36 -734 771 38 -6 9a go -4 so 

-754,771 560 
Wall, 06DECO) 06DECOI I 0000DO 

Id . 

WILLIAM N GATES FOUNEVIION PAGE 234 
- COMPOSITE - Statement 28AS-OF DATE, SIDECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION MA I DATE MAT RATE IRD ITT SIL ITT SELL RATE 
SH SELL/11TC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SFCTY GWLS MET SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECIY GNILS BASE CURN WLS NET DAS SECIY GN/LS 

22237WAA6 COUNTRYWIDE HOME IN 2001 HL7V 2012103110 5 913 12FE101 12FEBOI I avocco 
WITH - 

561 199,239 93 199,258 45 38 Do 39 
199 731 530 

wal" . . 12FEBOI I?FEBDI 1 000000 
Cxl. 561 -199,235 as -199 .235 45 - Be no - So 

-199 .239 830 

WITH .1 2012103110 5 913 12FEDDI 12FE101 1 000000 
566 199 .738 83 199,258 41 42 00 42 

199,238 930 

22237WAA6 707AL 
. . . . . . . . . . . . . . . . . . 199,235 83 199 .239 41 42 1 go 42 1 

2254CAJL3 CREDIT SUISSE FIRST COMI MIG 2030111111 5 990 19NOvol 19NOval 1 000000 
'02L . . 

509 5,932 34 61135 29 252 95 00 -257 95 
5 .932 340 

2254CASSI CREDIT SUISSE FIRST WASH MY B 2003/07/26 1 coo 27NMOI 27NOVOI 1 000000 
WBIU . . 

707 656 351 94 IS6 .351 97 03 00 - 03 
1156 .351 970 

22541AAAS CREDIT SUISSE FIRST PERP SUB 7007/05/01 1 goo IIDECOI 14DECOI I 000DOO 
-- WB21. - 

555 446 .337 30 459 .372 04 -12 554 74 Do -12 .554 74 
430 000 coo 

22542tAb) CREDIT SUISSE FIRST SIR 200D 21130/12/15 1 too 17SEPII )7SEPoI I collage 
WBIZ . . 

548 515 .712 IA 515,607 05 ]as as of 105 as 
515 .712 160 

welz . . )ASIPOI IRSEPol 1 009000 
S46 515 .712 1& 515,656 06 56 10 00 S& 10 

535,712 160 
'017 . . 18SEP01 IOSEPDI I cogago 

CAL 546 -S15,717 16 -515,656 06 56 10 go -56 to 
-515,717 16D 

W117 20301121)5 4 090 ISSEPOI lasEpal 1 000000 
456 515,712 16 515 .631 72 so 44 go so 44 

sis 717 160 

WBIZ lasEpol 11151pol I goodoof !11 

4 

Id- 



MONTHLY PACE 236 
AS-OF DATE 31DECOI 

I 

MET SEC7Y WLS 
NET US SEC7Y WLS 

& 91 

WILLIAM N GAUS FOMDA71ON 
- COMPOSITE - 

SUMMARY REAt]ZFD GAIMfLOSS REPORT 
JANUUUffY 1 . 2091 TO DECEMBER 31, 2001 

MAI DATE MAT RATE IRD DT 
LOCAL COST LOCAL SECTY GWLS 
BASE COST BASE SECTY ~LS 

754,771 45 6 91 

W52C 

ASSET ID SECURI TY DESCRIPTION 
S" SELL/ATC LOT LOCAL PRINCIPAL MET 

S"ARES/PAR BASE PRINCIPAL MET 

723 754.778 36 
734,775 430 

23323VAAM TOTAL 

SIL DI SELL FAIL 
BASE CORR GM/LS 

Do 

734 .771 3& 734.771 45 

2.109,590 39 2 .199.550 93 

233113VAM2 DAIMLERCHRYSLER AUTO 2000 D Ct 2003,06109 6 70D 
Walu . . 

290 3117 .918 03 397 .91S 51 
387.918 030 

WBIU . . 
277 537 .910 03 387 .915 49 

3117,91a 030 
WBIU . . 

CAL 277 -367,916 05 -3117,915 49 
-587.916 030 

23523VAM? TOTAL 
. . .. . . . . . . . . . . . . . . 3a7 .915 03 337,915 51 

23383VBC3 DAIKIERCHRYSLER AUTO 2001 C AS 200~117/06 3 710 
Wl2j . . 

609 1 .006,750 00 999,963 99 
11000 .000 Coe 

233233AC6 DAIMLER BENZ VEHICLE SER 1990 2003101120 S 160 
WAIF . . 

007 151 .081 90 ISO .337 14 
151,031 90D 

WDIF . . 
139 45 .701 49 43,491 91 

43,701 490 

WAIF . . 
CAL 139 -43,701 49 -43 .491 91 

-43,701 490 
WAIF . . 

342 43,701 49 43 .511 92 
43 .721 600 

WAIF 
43,721 60 43 .511 92 

43 .721 on 

6 91 L 

31 96 s 

2 52 

2 54 

-2 54 

2 52 S 

517116 0) 

744 76 

209 59 

-209 51 

159 57 

209, fie 

2 S2 S Do 

O~DECOI OADECOI 1 000000 
5,796 01 09 

20JULDI ?DJULDI I coacoo 

744 76 no 

l5stpu ISSEPOI I coccoo 
2D9 58 go 

15SFPOI ISSEPOI I alloollo 
-209 50 00 

15SEPOI 15SEPOI 1 000000 
189 57 Do 

ISSEPOI ISSEP01, -1-000000 
209 Go 00 

5 

WI?C MONTHLY WILLIAM H GA7ES FOUNDATION 
- CUMPOSIIE - 

SUMMARY REA112ED GAIN/tOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAI DATE MAI RATE IRD 117 SIL DI SELL PLATE 
SH SELL/IlIC 107 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SEC7V GWLS BASE CORR CWLS 

WAIF .- 15SEPOI ISSEPOI 1 000000 
CXL 768 ~3 .721 60 ~3 .511 92 -209 6a 00 

NEI SIXTY GN/LS 
NEI OAS SECTY GM/LS 

-209 68 
-43,721 609 

23333SAC& TOTAL 
. . . . . . . . . . . . . . . . . . 194,783 59 193 .849 06 

253535ADS DAIMLER CHRYSLER NOR G70 M7 2004/09/0) 6 900 
WIIH . . 

~56 2,056 .926 50 21013 .926 93 
2,050 .000 000 

233935AD9 DAIMLER CHRYSLER NOR GIB NI 2005101120 7 400 
WAIN p 

451 1,015,750 00 11004 .691 96 
1 .000,000 goo 

233935AE7 DAIMLERCHRYSLER NA H CID NT IL 2002,01116 1 Boo 
WO)U P . 

172 41954,300 Do 5,000,9SI 77 
5 .000,000 DOD 
J]u . . 

775 4 992,550 00 5,000,017 91 
S .DDD.OQD 000 

233a35AE7 TOTAL 
. . . . . . . . . . . . . . . . . . 9 .976,850 00 10,001 .769 65 

23393SAFG DAIMLER CHRYSLER NO HT 2002103101 7 125 
WBIU . . 

173 15,263,70D 00 14,997,307 55 
15,000,900 goo 
WBIU I . 

779 15,276 .150 00 14 .997,632 83 
15,000,000 000 

23335SAF4 701AL ------ ----------- 30,559.850 00 29,994,940 38 

233235AHO DAIMLER CHRYSLER N A NT 2003105/27 7 Ise 
WO)U . . 

623 20,443,800 00 20,145,753 46 
19 .500 400 000 

0 
1 

544 .909 62 S Do 544,909 92 S 

14NM a 1 19HOV01 1 000000 

2911,046 54 00 2911 .046 54 

8 

6 

Statement 28 

A 91 1 Do 

51 96 s go 

07PAYGI IOMAYOI I cognac 

2 52 00 

IOMYCI lo"Yol 1 00011110 
2 54 Do 

IoMKYOI lamycl 1 000002 
-2 54 00 

PAGE 737 
AS-OF DAIE 31DECOI 

934 53 1 Do 934 53 L 

SOJANGI 9611101 1 acouce 

42,899 57 go 42 .699 57 

30JANOI 06FEDDI I booooo 

IA,055 04 an 14 .058 04 

02MAyal 07MAYDI 1 Conoco 

16 651 77 Do -16,651 77 

07JUNCI 17JUM01 I occuou 
-6,267 91 00 -11,267 91 

-24,919 65 S 00 -24 .919 69 S 

02KAYDI 07MYOI 1 000000 

266,592 45 go 266 .392 45 

07JUNDI 12JUMOI 1 000900 
278 

'51 
7 17 

00 
276 .517 17 



ASSET In SECURITY DESCRIPTION 
SH SELL/BIC L07 LOCAL PRINCIPAL NEI 

SHARES/PAR BASE P01MCIPAL NEI 

233035AJ& DAIMLER CHRYSLER NOR GIB NT 'BIH . . 
453 1 .035 .710 00 

1 .000,000 000 

23383SA"9 DAIMLER CHRYSLER NOR HT 
WIjU . . 

714 19,56S .400 00 
20,000 .000 002 
w5ju . . 

CXL 714 ~19 865 .400 Do 
-20 .000,000 000 
'Diu . . 

743 19.665 400 00 
20,000,000 goo 

233135AM9 707AL 
------------------ 19 .565 400 00 

25303SAP2 DAIMLER CHRYLSER HLD M7 

231 521,315 00 
500 .000 goo 

23383SA00 DAIMLER CHRYSLER HiD MI 
'Aly P . 

757 2 .500,000 00 
21500,000 000 

WI?L -- 
S24 359 14D 45 

345 .000 000 

233535AOO 70TAL 
------------------ 2 .as9 .141 45 

233935AS6 DAIMLERCHRYSLIN NA H MI 
W02L I, 

520 S21 .710 he 
520 .000 BOB 

W82L -- 
511 478 .204 80 

480 .000 coo 

20 .000,000 00 -134,600 Do S 00 -134,600 Do 5 

2011/01/18 7 750 06MOVIT 09HOvol I Doccoo 

525 646 64 -4 .331 94 Do -4 .331 44 

705110111B B 500 ]]JAMB] WANOI 1 000000 

2 .480 425 00 19,575 00 cc 19 575 no 

IDDEC01 13DECOI 1 000000 
362 315 94 -3 .14S 49 go -3,165 49 

2 .842,735 94 16 409 51 L Do 16 409 51 L 

zno6/OS/15 6 400 07DECOI 12DECO) I coccloo 

526,230 04 -4,519 24 go -4 .519 24 

IDDECOI 13DECDI- I nonage 
435,744 73 -7,539 93 00 -7,539 93 

W112r MONTHLY WILLIAM H GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET 10 SECUR17Y DESCRIPTION MAT DATE MA I RATE 7RD D7 
SH SELL/67C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECYY GM/tS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GN/LS 

STL III SELL RATE 
NEI SECTY GH/LS 

BASE C MR GN/LS MET OAS SECIT GH/LS 

255ABSAS6 707AL 
999 915 60 1 .011 .974 77 

2442]?BD6 DEERE JOHN CAP CORP SR NI 2DO2110115 7 000 
- 'I, . . 

294 25 531 .500 Do 24 . "9 .006 43 
25,000 .000 000 

24422ILV9 DEERE JOHN CAP CORP 1RANCHE I 2DC2/02/11 1 000 
WBIU - 

Got 15 .029 .560 00 IS .002 042 21 
15,000 000 coo 

2Q42?E"S5 DEERE JOHN CAP CORP TRANCHE 1 2002105106 1 000 

270 9 .991,900 Do 9,996 .302 36 
14 .904 .000 one 
MITI) . . 

IS3 9 .000,224 00 7 .997 A72 24 
81000 .060 000 

24422EMS5 TOTAL 
. . . . . . . . . . . . . .. . 9 .991,900 00 9,996 .302 36 

B DOC 224 00 7,997,672 24 

24422EMX4 DEERE JOHN CAP CORP IRAMCHE 1 2003/01122 1 Ito 
WBIU . . 

790 17 958 .440 00 13 .000,000 no 
18 .000 .000 coo 

246611AC9 DELHAIZE AMER INC MI 070 04 2011/04/15 1 125 
Wl?L Iv 

625 1 .092,590 00 1,092 .242 35 
11000,000 ODD 

24763LFC9 DELIA FOG HOME EQUII 1999 1 AS 20021051)5 6 000 

723 Do 7 .323 26 
05,119 Sao 

WOIH " 
427 go 6 .350 33 

79,561 240 
"I' . . 

259 Do 7,037 51 

-4,402 56 1 on -4 .402 56 1 

21551 76 S an 2 .551 76 S 

21DEC01 21DEED) I Dome 

-61 560 00 Do -61 .560 cc 

17DECOI ?7DECO] 1 008000 

337 65 cc 537 65 

20FEBOI 28FEBOI 1 000000 

-7 320 26 cc -7 321 26 

DIAPRO) O)APROI 1 000000 
-6,050 35 00 -6 850 33 

29JUMol 29JUNDI 1 000000 
-7,057 51 

1 
00 - -7 .D37 51 

0 

W12C MONTHLY WILIAM H GATES FOUNDAIJON Statement 24,,, DA, PAGE 230 
- COMPOSITE - I 31DErn 

I 
SUMMARY REALIZED GAIN/jDSS REPORT 

JANUARY 1 . 2001 TO DECEMBER 51, 2001 

MAT DATE MAT RATE 7RD D7 STL 07 SELL RATE 
LOCAL COST LOCAL SECIV GM/LS MET SECTY GN/LS 
BASE COST BASE SECIY GM/LS BASE CURR GN/LS NET OAS SECIY GH/t% 

?COS/pd/]S 7 750 30JANDI 06FEDDI 1 0110000 

1 019 .813 44 14,996 56 Do 14 894 56 

2002112116 1 coo 14FEBOI 20FEB01 1 000000 

20,000,000 Do -134 .600 00 00 -134.600 no 

)AFE101 25FESSI 1 Deanna 
-20 .000 000 Do 134 .600 Go 00 134 .6no 00 

14FIDDI 16FEBBI I Doccoo 
20,000,000 00 -134 600 00 00 -134 600 no 

PACE 2~9 
AS-DF DATE 11DErril 

-12,059 17 1. on -12.059 17 L 
06SEPOI JISEPOI 1 000000 

991,693 57 go 591 .693 57 

17JANCI 22JANDI I Bannon 

26 517 79 00 26,517 79 

17JANDI 22JAMOI 1 000000 

-4,402 36 cc -4 .402 36 

SDAPROI 03MAY01 1 000000 
2,551 76 00 2 .551 7A 

is 

4 



Statement 28 AS-OF LAIEP4310EC'411 GE 0 

STL DT SELL RATE 
NET SECTY GH/LS 

BASE CURR GWLS NET GAS SECIY ~ILS 

MONTHLY W112C WILLIAM N GATES FOUNDATION 

- 
COMPOSITE - 

SUMMARY REALIZED f.AIM/LOSS REPORT 
JANUARY 1 . 2091 70 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION "I DATE MAI RATE IND 07 
SH SELL/17C L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY CM/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GM/LS 

11,742 Goo 

WIIN . . 
422 00 12 .346 52 

143 .407 970 

WBIN . . 
oss on 2,222 37 

25,313 420 

24763LFC9 TOTAL 
------------------ no 35 .714 99 

24763LFT2 DELIA FOG HOME EQUIT SER 1999 2002/06/15 6 coo 
MEIN ' . 

42S 00 31790 so 
40 .993 530 

will" . . 
036 go 3 .780 80 

40,095 030 

WBIN . . 
CXL 036 00 -5.750 Go 

-40 .093 830 

WDIH .. 
057 Do 3,537 2a 

37 .516 140 

24763LF72 TOTAL 
. . . .. . . . . .... . . . . . on ?Isla Do 

24763tGZ7 DELIA FDG HOME FQUJ7 SER 2000 2019/05/15 7 260 
WIIIH .. 

724 00 56,752 05 
09,176 460 

25D65WAC4 DETAILS INC SR SUB HT 2005/11/]S 10 coo 
WBIJ . . 

782 4,440 .DOO 00 4,205,605 32 
4,440.000 000 

WDIJ . . 
Col. 712 -4,440,000 Do -4,203 .605 82 

-4,440 .000 000 
WBIJ . . 

7114 4,675 .11919 Do 4,205 .665 112 
41440,000 DOG 

35 .76A 99 L go -35,7114 99 L 
3104:101 aluciol I cocoon 

-3,780 00 Do -3.730 80 

31DECOI 31DECOI 1 000009 
-5.790 90 go -31750 so 

3JDFCDI 3JDECOJ I VOODOO 
3 .760 50 go 3 .750 32 

31DECOI BIDECOI I DOOODO 
-SISS? 25 Do -3 .557 29 

-7,516 08 L go -7 .316 05 L 

25FEDDI 26FE1101 I DOOGOD 

-96,735 03 go -26.73S 03 

09MROI 09MROI I coopoo 

231,394 13 00 231,394 18 

09MARDI 09MROI I coccoo 
-231,394 15 -- 00 -231,394 Is 

~ 12- 
09MRO 1 15MAROI"- 1 .000000 

466 .492 15 Go- I Afifi.492 15 

WB2C MONTHLY WILLIAM H ~IES FOUNDAIIOM 
- COMPOSITE - 

SUMMARY REALIZED GAJN/kOSS REPORT 
JANUARY 1 . 2DO) 10 DECEMBER 31, 2001 

ASSET ID SECURI TY DESCRIPTION MAI DATE MAI GAIT TOD III 
SH SELL/BTC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GN/LS 

SNARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GWLS 

STL DI SELL RATE 
NEI SECIY ~/LS 

BASE CURR QWLS KEY GAS SFCIY GWLS 

25063WAC4 TOTAL 
4 .675 .095 go 41203,605 62 

25DES4AFS DEIR017 EDISON SECUR 2001 1 ED 2DIA/03/01 6 A20 
WOlH " 

419 1,356,993 44 1 .399 .790 76 
11400 .000 000 

25156PAAZ DEUTSCHE 7EtfXOM INT G7D MY 2065IDdliS 7 750 
W32L . . 

060 1,071 .540 00 1 073 .070 00 
1 .000 .000 DOG 

25179SAB6 DEVON FING CORP U L DEB 14" 2051109130 7 875 
W1121. - 

147 237,617 90 237,622 35 
235 .000 coo 

W02L ., 
187 168,709 70 172,040 56 

170 .000 000 

W821 . . 
302 96,328 10 96 .139 112 

95,000 ago 

WD7L . . 
393 2S2,910 go 2S2,999 52 

250 .000 ago 

WIZL ., 
375 45,964 50 50,599 92 

50,000 000 
W92L ., 

376 196 102 Do 202,399 19 
206 .000 coo 

251 79SABS TOTAL . . . . . . . . . . . . . . . . . . 1 .000,632 20 1,012,001 26 

2569919E2 DOANE PEI CARE TERM LOAN 2001/05/OB I coo 
WRIX ' . 

564 27.658 27 25 .649 63 
27,659 270 

WBIX . . 
CAL 564 -27.653 27 -25 649 63 

-27,655 270 

A66 .492 III I Do 466,492 16 L 
03MAYGI QBMAYOI 1 0011820 

-10,892 32 00 -10 .692 32 

02OCTRI OSOCT01 1 000280 

-1 .230 00 Go -1 230 00 

190CT91 2AOCTOI I VOODOO 

-204 45 00 204 45 

BOOCIGI O2MOVGI 1 000000 
-3 .330 86 Do -3,330 06 

15NOVOI 20NOVOI 1 DOOODD 
158 28 go 188 20 

15NOVOI 20HOV01 1 Doom 
-39 52 ad -89 52 

20"Mol 26MOVOI 1 000000 
-1,635 32 go -1,635 32 

21MMOI 27MVDI 1 000010 
-61297 19 go -6 .297 19 

.11,569 06 L Do -11,369 06 L 
DSMAYOI OEMAYQI 1 000000 

2,008 64 go 2 .905 64 

OOMAYDI D a M Y UV-` I cocoon 
-2 .003 64 1,"JFE S FA-005-1 

1i 

31OCID1 31OCT01 1 000009 
-12,546 S2 go -12 .346 S2 

31DECOI 3IDECoI 1 000000 
-2 .222 37 Do -2 .222 57 

PACE 241 
AS-OF DAIL 31DECOI 



W12C M owl HL v WILLIAM H GATES FOUNDATION PAGE 743 
- COWnSIlE - AS-OF DATE 31DECD) 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 2001 

ASSET To SECORITY DESCRIPTION MAI DATE MAT RATE TOO D7 Sit Di SELL RATE 
SH SELL/BIC L07 LOCAL PRINCIPAL NET LOCA L COST LOCAL SECIV GRAS NEI SICTY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SFC7Y GRAS BASE CLOTH GRAS MET PAS SECTY GM/LS 

2569919HS DOANE PET CARE TERM LOAN 2001/04/30 1 000 30APROI 50APRO) I cocoa@ 
MIT, . . 

511 75 755 58 6b .400 10 5 .355 28 go S.35S 25 
73,755 310 

'a" . . SOAPROI SCAPRO) 1 000009 
CXL 511 -73,755 38 -69 400 10 -5 .35S ?a Do -5,355 79 

-73 755 Soo 

2569919HS TOTAL 
. . . . . . . . . . . . . . . . . . 00 00 00 L cc 00 L 

2569919j) DOANE PET CARE TERM LOAN ?003/06/29 1 000 29JUN01 29JUND) 1 o0cooo 
WDIX . . 

760 4.217 89 3.911 03 306 36 go 306 86 
11217 890 

256992934 DOANE PEI "RE COMPA TERM LOAN 2005/12/31 0 CIO SOAPROI SCAPRO) 1 000000 
WBIX " 

669 SIS49 45 B .SSO 01 - 56 go - 56 
9 .219 420 

WBIX . . SCAPROI 3nAPRDl 1 000000 
670 63 .400 To 68,399 54 56 00 56 

73,755 360 

256992934 TOTAL 
. . . . . . . . . . . . . . . . . . 76 .949 55 76,949 55 00 1 go 00 L 

2569969FO DOANE PEI "RE TERM LOAN 2005/12/31 1 000 28SEPOI 28SEPOI 1 000000 
WDIX . . 

414 760 60 705 33 55 27 00 55 27 
760 600 

25766COY9 DONALDSON LUFKIN - J TRARCHE 1 2003/02/14 1 one 14DECO] 14DECOI 1 000000 
WBIY . . 

592 3 .011 250 80 5 004 362 04 6 .597 96 00 61BBT 96 
3,000 000 age 

wely . . 14DICal JADECOI 1 000000 
CXL 599 -3 .011 250 00 -3 .004 362 04 -6,957 96 Do -6 .857 96 

3 004,000 Goo 

WBIY ., 14DEEDI 17DECOI 1 000000 
600 3 011 .145 00 3 004 562 04 4,792 96 00 6 .762 96 

310041000 ODD 

W32C MONTHLY WILLIAM H GATES FOUNDATION Statement 28 PAGE 242 
- COMPOS I I E - AS-OF DATE BIDECOI 

SUMMARY REALIZED GAINAOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET ID SECUR17Y DESCRIP71OR MAT DATE MAT RATE TWO ITT sit ITT SELL RATE 
~11 SIAL/17C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SFC7Y GRITS MET SECIV GRAS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GNJLS BASE CURR GN/LS MET OAS SECIY GRAS 
WOIX ., ORNAYOI DEMAYOI I Ocom 

460 77,658 27 PS 649 43 2 .006 64 go 2 .008 64 27 .658 270 
W1IX . . OBMAYO1 DIMAYDI I cougoo 

CXL 660 -27 6SI 27 -25 649 63 -2,1108 64 00 .2,009 64 
-27 08 270 

2569919F? 107AL 
. . . .. . . . . . . . . . . . . . 00 Do 00 L 00 00 1 
2569919F9 DOANE PET CARE TERM LOAN 2001/04/30 1 000 30APROI 30APRO) 1 000000 

WBIX . . 
510 9 219 42 8 549 45 669 97 00 669 97 

9 219 420 
We], . . 30APROI 30APROI 1 000000 

CXL SID 9 .219 42 -8.549 4S -669 97 00 .649 97 
-9,219 420 

2569919F9 707AL 
. . . . . . . . ... . . . . . . . 00 00 00 1 no 00 1. 
2569919G7 MANE PEI CARE TERM LOAN 2003/05/Ca I ODD ORMAYO) ORMAYO) 1 000000 

W,IX . . 
565 73,765 39 95 409 37 5 .356 01 00 5 .354 01 

73,795 550 
'DIX . . OOMAYCI asmycl 1 000000 

CXL S&S -73,76S 38 -65 409 37 -5 556 01 00 S .556 01 
-73 765 390 

WNIX - CBMAYDI OsMAYQI 1 000000 
691 73 .79S 38 61 .409 37 5 356 01 Do S .356 a] 

75,765 380 

WBIX . . OBMAYOI ORMAY01 I Conoco 
CXL 661 -73,765 58 -65.409 37 -5 .3sd al 00 .51356 a] 

-73 .765 390 

2569919G7 107AL 
. . . . . . . . . . do 00 00 1 Do 00 L 

a 

4 . 



WDZC MONTHLY WILLIAM H CATES FOUNDATION Statement 28 PACE 244 
- COMOSITE - AS-DF DAIE- SIDECOI 

SUMMARY REALIZED GAIMILOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2091 

ASSET ID SECURITY DESCRIPTION MAI DATE NAT DATE IRD DI STL 07 SELL RATE 
SH SELL/117C 107 LOCAL PRINCIPAL MET LOCAL COST LOCAL SECIY GWLS NET SIXTY GM/LS 

SNARES/PAR BASE PRINCIPAL MET BASE COST BASE SECIY QN/LS BASE CLIFF GhVLS NEI BAS SECIY WLS 

25766CBY9 ]DIAL 
3 .011 .145 Do 5 .004,362 04 6,752 96 1 00 61782 96 1 

25766CCAO DONALDSON tUFKIN~JEN TRANCHE 7 2062/03/]S 1 000 12JULOI 16JULD) 1 000000 
WBIV . . 

SOB 15,041 .250 00 15,000 .000 so 41 .250 00 to 41 .250 Do 
Islooologe goo 

2605431JI DOW CHEM CO HT 2029111101 7 575 12FEDDI ISFEOOl 1 000010 
WIIH - 

S35 73 .165 40 69 .215 66 31946 74 go 3 .946 74 
70 .000 ODD 

260543INS DOW CHEM CO MT 2005~VBIJS 7 DOD DSJAMDJ I D~Wbj I DODODD 
WDIH . . 

I&A 2 .099 .580 00 2,095.480 00 4 .102 Do go 41100 Do 
71000,000 000 

2605435MA DOW CHEM CO NT 14" 2004/05/14 5 ?SO ?BAUCDI 31AUGOI 1 060000 
WBIU . . 

245 25 .251,250 00 24 .962,160 41 289 .089 59 go 259,089 59 
25.000,000 ODD 

26157V9C5 MESSER INC TERM LOAN 2009/04/10 1 Goo 30SEpol 30SEPOI I DDDoDD 
WDIX . . 

438 2.500 00 2 .495 00 5 00 00 5 go 
21500 Goo 

WBIX . . 30SEPOI 30SEPal 1 000000 
CXL 430 -7,500 00 -2 .495 00 -5 00 no -5 Be 
-2 .500 ODD 

WDIX . . 30SEPOI SOSEPOI 1 000000 
539 2,540 61 2,495 00 45 &1 00 AS 61 

21500 000 

WDIX . . )DOCTOI ]Dacia] 1 000000 
776 2 .500 00 2 A95 00 5 00 Do 5 00 

2 .500 000 

26I57v9C3 TOTAL 
------------------ 5 040 61 4 .990 no 50 61 L 00 50 61 L 

.. . . . . . . . . . . . . . . . 37,179 57 36,504 20 295 29 L an 295 29 L 

27746QACO EASTMAN KODAK CO MTN MANCHE I 2006/D6/15 6 375 22JUNOI 27JUNDI I DOOOGO 
WBIN . . 

192 31077,705 70 3.064,167 00 13 535 70 00 13,532 70 
3,070,000 000 
WD21. -- 

-3 .795 45 00 -3 .795 AS 

WB2L 31OC701 05MOVDI 1 Dooool 
193 25,750 00 25 .245 79 -1,495 79 00 -I .A95 79 

25,000 000 

WB21 -- 310clol 05MOVOI 1 000000 
196 61,621 9S 6S .639 95 -4 .017 10 00 -A .017 10 

65 .000 000 00! -El, W02L 310clol OSHOVOI I Gooo FRI 

to 

W02C MONTHLY WILLIAM H GAIES FOUNDAIION PAGE 2A5 
- COMPOSITE - AS-OF DATE SIDFCDI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31, 2001 

ASSET ID SECURITY DE%CRIPII ON MAT DATE MAI "IF 7RD DI sit DI SELL RA7E 
SH SIAL/BTC LOT LOCAL PRINCIPAL NEI I OCAL COST LOCAL SECTY GM/LS NEI SECIY GH/Ls 

SHARESIPAR BASE PRINCIPAL NEI BASE COST BASE SECIV GM/LS BASE CURR GM/LS NET BAS SECIY GA/LS 

298917EV9 LOCC HOME EQUITY IN 1999 3 AS 2079/ID/15 I ODD 1951pol 19SEPOI I DOODDO 
Holz . . 

460 672,250 79 672 .774 05 -523 26 00 -523 29 
672,250 790 

240927EY3 FOCC MORE EQUITY LK 199a 4 AS 2029/01/15 1 000 17JUNDI 17JUNDI 1 000000 
WIIZ . . 

337 11143 45 1,14A B2 -3 37 00 -3 37 
1 .143 450 

WBIZ . . ISSEPOI ISSEPOI I 00000D 
455 11246 is 1 .249 04 -5 66 Go -3 66 

1 .246 180 

268917EYS 707AL 
---------------- - 2 .399 63 2 .39& 66 -7 05 L Do -7 03 L 

269917FPI EUCC HOME EQUITY LN 1999 3 AS 2010/04/25 6 543 250CTOI 25OC701 1 000000 
- WBIF .- 

251 155,179 01 151,952 26 1,226 75 00 1 .226 75 
155,379 DID 

- WBIF -- 250CIDI 250CTDI 1 000000 
CXL 251 -155,179 01 151,952 26 -1 .226 75 00 -11226 75 

-153 .179 010 

- WDIF , 26NMOI 31DECUl 1 000000 
339 37,179 57 36 B64 28 295 29 00 295 29 

37,179 560 

269917FPI 701AL 



MUN I HtY WILLIAM N GATES FOUNDATION 

- 
COMPOSITE - Statement 28S-OF DATEPAG3E]DEC2401 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2061 

ASSET ID SECURITY DESCRIPTION MAT DATE MAT RATE TRO OF STE D7 SELL RATE 
SH SELL/9TC L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SEC" GIVES 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECTY GIVLS BASE CURR GN/LS 

198 61 .592 10 65,639 05 ~.25& 95 00 
65 .000 goo 

W02L . . SIOCTOI 05NUVOI 1 0110000 
199 61,750 Go 65 .639 05 -3 .089 as 00 

65,000 000 

W12L -- 16NOVOI 21MOVDI 1 020000 
304 127,400 00 131 .267 49 -3 .8&7 49 00 

130 .000 coo 

W92L -- 16HOV01 21NOVOI 1 000000 
32S 68,457 20 70 .682 50 -2 .225 30 on 

70 .000 000 
W02L -- 27NMOI ScHoval 1 000000 

413 14.943 75 15,14S ss -501 SO Do 

MET SECIY GH/tS 
NEI BAS SECTY GH/tS 

~ .256 95 

-31569 05 

-3 .867 49 

-2 .225 30 

-501 90 

-10 51Q 2S I. 

-95,520 On 

-4,995 .156 37 

-6,123 43 

-22 073 99 

-20 602 39 

-1 .009 949 05 

15,000 009 

2774&OACB TOTAL 
. . . . . . . . . . . . . . . . . . 3 .556 .554 so 3 .549 C44 53 

277460AD6 EASTMAN RODACK CO 7RANCHE 7 2002/09/16 1 ago 
Wl]Y . . 

406 7 .904 430 00 11000 000 Do 
B .000.000 000 

293561OL9 ENRON CORP MI 2002106101 6 Soo 
WBIZ . . 

319 966 .000 go 5 381 .156 57 
5 .500 ago 000 

293561077 ENRON CORP HT 2006/07/15 6 400 
WBIN - 

4S6 77,000 op is 123 43 
loolooll 000 

WBIY . . 
619 102 .750 00 124 .1123 99 

150,000 coo 
WBIH -- 

563 95.900 00 Ild 502 59 
140 .000 000 

wely . . 
597 268 .600 00 1 .277,549 03 

1 .580 000 goo 
wal" . . 

-IQ .SI4 23 L go 

240CID) 29OC701 1 coolloo 

-95 .S20 00 Do 

13DEcol I8DECOl 1 1300001) 
-4 .895 156 57 00 

OSHOVOI 14MOVOI 1 000000 

-6 .12S 43 Do 

2DMOVOl 26NOVD) I coocco 
-22 .073 99 ou 

?ONOVO) 26MOVIll 1 000000 
-20 .602 39 00 

33DECO) ISDECOI 1 000000 
-1 .008,949 03 go 

ISOECOI ISDECOI 1 0011001) 

0) 
W32C MONTHLY WILLIAM H GATES FOUNM710H 

- COMPOS17E - 
SUMMARY REALIZED GAJN/LDSS REPORT 

JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET ID SECOR17Y DESCRIPTION MAT DAIL MAT RATE 7RD D7 STL D7 SELL RATE 
SH SELL/BTC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SEVY GN/LS 

SHARESIPAR BASE PRINCIPAL NEI BASE COST BASE SECTY GIVES BASE CURR CN/LS 

722 255 .300 go 1 .202 .521 89 -949,201 89 Do 

HIT SECIY GN/LS 
NET OAS SECTY GN/LS 

-949,201 89 
1 .490,000 ago 

293561672 TOTAL 
797,550 ou 2 .504.500 73 

29356ICA2 ENRON CORP 144A 2DOI/09/10 1 000 
W82j . . 

164 71009,000 no 2 .000,192 00 
7 cooloca goo 

295561CIld ENRON CORP SIT NI 7003/06/15 7 STS 
WIIZ . . 

SIB 1 .5346 .730 00 8 .130 .901 12 
7 .363 .000 000 

29444HAE? EQUISIAR CHEMI CALS L SIR RI 144 2009/09/01 10 125 
WB2L - 

395 374 .000 00 374 797 28 
400,000 goo 

29444MAF9 EOUISIAR CHEMICALS L SR NT 2009/09/01 10 125 
W82L -- 

600 125 .937 so 1161975 Do 
125,000 000 

301965AN9 FF CA SECD LENDING CO SER 1997 2015/07/15 1 coo 
WbJH . . 

721 Do 990 63 
21 .415 970 

WBIN " 
267 so 2,340 13 

S@ .6L2 410 

WBIN " 
473 of 506 34 

10 947 $To 

WBIH I- 
197 Do 2 .554 76 

54,905 9BO 

WBIH - 
421 go 1,435 24 

31 .097 Dec 
WSJ" . . 

661 00 497 61 
10,759 140 

-2 .006 .950 73 L 00 -2 .006 950 73 L 
IOSEPOI IOSEPOI 1 olocoo 

-192 00 00 -IB? 00 

ISDECOI JBDECQl 1 000000 

-6,794 .191 12 Do -6 .794.191 12 

IAMOVD) 29NOV01 1 000900 

-297 2B 00 -297 20 

26NMOI 29MOVOI 1 000000 

9 062 SO Do 91062 so 

25FIDOI 23FEBOI 1 000000 

-990 63 SO -990 63 

25JUNDI 25JUNGI 1 990000 
-2 .340 83 go -2 .340 as 

SIJULOI 31JULDI 1 000000 
-506 34 Do -506 34 

30SEPOI SOSEPOI 1 000000 
-2 .S34 78 Do -2,534 7B 

SIOCTOI 310clal 1 000000 
-1 .438 24 - an -1 .430 24 

30HOVIII 30moval 1 009000 
-497 61 

00 
-497 61 

PAGE 247 
AS-OF DA TIE SIDELO] 



W11?C WILLIAM M GATES FOUNMATIM Statement 28 - COMPOS17L - 
SUMMARY REALIZED GAIN/LOSS REPORT 

JANUARY 1 . 2001 10 DECEMBER 31, 2001 

MAT DATE MT RATE IRD OF STL DT SELL RATE 
LOCAL COST LOCAL SECI'Y WLS 
USE COST SASE SECTY CM/LS BASE CURTI WLS 

3IOECOl 51DECIII 1 020001) 
484 79 ~114 79 no 

MONTHLY 

MET SECYY GN/LS 
MET US SECTY GWLS 

79 

ASSET ID SECUR17V DISCRIP710H 
SH SELL/11TC LOT LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NET 

-1,575 150 

WBIE -- 
192 1 .584 99 

1 .564 990 
WBIE . . 

CXL 294 -11554 99 
-1,534 990 

WDIE -P 
195 1,594 90 

1,594 900 

WIIE -- 
CXL 613 -1,594 90 

-1 .594 900 

WSIE -- 
194 1,604 57 

1,604 870 

WBIE -- 
CXL 750 -1 .604 27 
-1,604 $70 

WDIF .. 
195 11614 90 

1 .6)4 900 

W01E I- 
CXL 762 -1 .614 go 
-1,614 90D 

WBIE .. 
191 1 .645 37 

1 

.64S 570 

WBIE .. 
CXL 556 -1,645 37 

-1 .645 370 

WBIE . . 
199 11455 65 

1 .655 650 

WDIE -- 
CXL 298 -1 655 AS 

-1 .655 650 

2SAPROO 25APROD 1 000008 
11638 7& -SB 77 Go -53 77 

25APROO 25APROO 1 000000 
-1 .442 45 57 46 00 57 44 

2SMAyoo 25MYGO 1 000001) 
11648 92 -53 92 Go -53 92 

25MYGO 25MYCO 1 000000 
-1,652 72 57 52 Go 57 52 

Dijumoo OIJUMOD I boacoo 
1 .659 ca -54 21 00 -54 21 

a] JUMOD oliumoo I floccoo 
-1,665 05 59 111 00 59 is 

26JULOO 26juloo 1 000000 
11669 05 -54 Is go -54 16 

26JULOO 26JU100 I coooDo 
-1 .669 05 54 19 Do S4 III 

250CTOO 2SOCTOG 1 000000 
1 .699 95 -54 56 OR -54 58 

250CIOD 2SOCIOD 1 000000 
-1,699 95 54 511 Do 5q SO 

DINUVOO OINOVOO 1 000000 
1 .710 54 -SA 89 Do -5q 89 

01 
NOVCO OIMOI~00 :~~-_x~voocooo 

-1,711) 54 U 09 00 54 89 

-1-1- 

to 
ASSET ID SECURITY DESCRIPTION 
SH SELL/RTC 

'07 
LOCAL PRI .NCIPAL NET 

S"RES/1AR BASE P, C PAL ET 

WBIH 
039 Do 

10,481 910 

30196SAM9 701AL 
------------------ 00 

3019909112 FKA 22ID4 PC OAK PARK 
WBIE I, 

CXL 509 -7 .754 55 
-7 .754 150 

WBIE -- 
157 11539 35 

1153A 380 

WBIE -- 
"1 495 -1,536 3B 
-1,536 580 

Wolf . . 
ins 1 .545 91 

1 .54S 911p 

WPIE . . 
CXL 799 -1,545 93 

-1 .545 950 
WDIE . . 

169 ilsss 64 
1,555 640 

WBIE . . 
,CXL 457 -11555 64 
-I .SS5 440 

- WBIE -- 
CXL 093 -1 .555 64 
.1,55S 640 

- WBIE . . 
1913 I,S55 64 

1 .555 640 

WBIE . . 
191 I .S75 15 

IIS75 150 

WBIE 
" CXL 53a -1 .575 15 

W32C MONTHLY 

PAGE 248 
AS-OF DATE 31DECOI 

B.793 22 -3,793 22 L OR -3 .793 22 1 

2017/10/91 7 451 DIMM99 02DEC99 1 000000 

-9 .035 96 231 11 00 261 11 

24NOV99 24MOV99 1 000000 
11569 45 -53 07 cc -53 07 

24MOV99 24NOV99 1 000000 
-1 S92 97 55 69 on 55 69 

23DEC99 23DEC99 I cooood 
IIS99 21 -53 23 00 -53 23 

23DEC99 23DEC99 I BOD000 
-1 .602 02 56 04 on 56 04 

25JAMOO 25JANDO 1 000000 
1 1608 99 -53 3S 00 -53 SS 

25JANDO 25JAMOO 1 000000 
-1 .6)2 03 56 39 00 56 39 

25FESSO 25FEBOD 1 000000 
-1,612 03 56 39 Do 56 59 

2SFEBOD 25FEBOO 1 000000 
11608 79 -53 15 cc -53 IS 

06APROO 06APR00- -1-000000 
1,623 71 -53 56 Go -53 56 

a 
6APRDO 06APRDC~- 1 00 

0* 
Do 

-1 .632 2S 57 10 103 15 7. 1 1 

WILLIAM N GATES FOUNDAIIOM PAGE 749 
- COMPOS17E - AS-DF DATE SIDECOI 

SUMMARY REALIZED GAIN/tOSS REPORT 
~AHUARY 1 . 2001 70 DECEMBER 33, 200) 

NAT DATE MAT RATE IRD DI STL ITT SELL RATE 
LOCAL COST LOCAL SECTY GWLS NEI SECTY GN/LS 
BASE COST BASE SECTY ~LS CASE CURR GN/LS NET RAS SECTY GN/LS 



- COMPOShE - AS-01 DAU,-iiDEEii SUMMARY REALIZED GAIN, LOSS REPORT Statement 28 JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECLIR17Y DESCRIPTION HAT DATE HAT RATE 7RD DT STL DI SEIL RATE 
S" SELL/OTC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GM/LS NET SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECTY GN/LS BASE CURR GWLS NET SAS SECIY WLS 
WRIT -, 22EIECOD 2?DECDQ 1 000000 

040 11666 00 1,729 67 -54 87 Do -54 87 
1 .666 Got 

Welt P . 22DECO9 22DECOO 1 goolloo 
CXL 040 -1,666 00 -1 .720 87 54 67 go 54 87 
-1,666 PRO 

Welt - 22DECOO 22DECOO 1 000600 
702 11666 00 11720 57 -54 BY Do -54 57 

1 .666 000 
WDIE . . 22DECOD 22BECOD 1 0001165 

CXL 2A2 -1 666 00 -1 720 37 S4 37 go 54 87 
1 666 000 

WITE :- 25JAND) 25JANDI 1 000060 
155 1 .676 41 1 .731 39 -54 91 Do -54 98 

1,476 410 
We]( " 25JANDI 75JANDI 1 000000 

CAL 155 -I .d76 41 -1 .731 39 54 99 go S4 90 
-1 .676 410 

WITE . . 25JAND) 25JANDI 1 000000 
203 1 .676 41 1 Yet 39 .54 91 00 -54 96 

1 .679 410 

WITE P . 25JANDI 25JANOI 1 000000 
204 12,222 BY 12.623 75 -400 86 00 -400 Be 

12 222 370 
'DIE . . 25JAWDI 25JANDI I ougooo 

322 12 .722 87 J2 .625 75 -400 Be 00 -400 so 
12 .222 B70 

Welt . . 25JANCI 25JANDI 1 000000 
CXL 522 -12 .222 67 -17,623 IS Act as to 424 Is 

-32 222 970 
'BIT . . 25FEBUI SIMARD] 1 000000 

205 1 696 Do 1 .741 9B -55 09 Do -55 09 
1 .6116 890 

WITE -- 25FEBOI 25FEBOI 1 000000 
489 11696 89 11741 96 -55 09 00 -55 09 

1 696 190 1 

Welt ., 25FEBOI 25FFBOI I 000000t 
Cxt ASS -1 .696 19 -11741 9% 55 49 Go t5 si 

W3?C MnN7HLy WILLIAM H GA7ES FOUNDATION PACE 251 
- COMPOS17E - AS-OF DATE 31DECOI SUMMARY REALIZED GAIN/LOSS REPORT 

JANWRY 3 . 2001 10 DECEMBER 31 . 2001 

ASSET in SECURITY DESCRIPTION MAI DAIE MAI RATE IRD D1 sit DIV SELL PLATE 
SH SELL/11IC LOT LOCAL PRINCIPAL NEI LOCAL COS1 LOCAL SECly GWLS MET SECIY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COS7 BASE SEC7Y CH/LS BASE CURR GN/LS MET RAS SECIV GN/LS 
-1 .656 1190 

Welt -- OIKAROI DIMARIT 1 000000 
206 4,326 21 41985 75 -157 54 cc -157 54 

4 826 210 

WDIE -I 0IMAROI 02APROI 1 000000 
218 4 85A 58 5 014 26 -157 At Go -157 Be 

4ID56 350 
Welt . . OIMARDI OSMARUI 1 000000 

527 4 126 21 4 .953 97 -157 46 Do -157 46 
41826 210 

Welt p QIKARDI 05MARDI I coccoo 
CXL 527 -4 826 21 -4.983 67 )57 46 cc 157 46 

-4,326 210 

WDIE . . 01APROI 04APRO) I DOGOOD 
051 1 .697 43 1,752 60 -55 17 Do -5S 17 

1,69? 430 
WIJE . . 25APROI 25APROI 1 000000 

117 5,345 00 5.510 24 -175 24 00 -173 24 
5,345 000 

WDIE -- 25APROI 25APROI 1 000000 
CXL 117 -5 .345 00 -5 515 24 173 24 Do 173 74 
-5,54S 000 

WBIE . . 25ArROI 25APROI 1 000000 
lie 11700 04 1 .793 40 55 36 an -5S 36 

1 .701 040 
Wolf . . CIMAYDI OAMAYO) I DOCCOO 

126 4 .086 74 51044 94 -153 20 cc -158 20 
4,836 740 

Welt . . 01MAY01 04MAYOI 1 000000 
CXL 126 -4 .896 74 -5 .044 94 158 20 no 150 20 

.4 .896 740 

WITE - 04MAY01 04MAYOI 1 0110000 
567 4,59fi is 5,244 95 -159 20 OR -155 20 

41986 750 

Welt -- 75MAY01 25MYCI I GDODOO 
499 1 .710 71 1 774 20 -55 49 00 -55 49 

1,719 710 

A 

A 

A 



ASSET ID SECURITY DESCRIPTION 
SH SELUETC LOT LOCAL PRINCIPAL NET 

SKARES/PAR BASE PRINCIPAL MET 

WBIE 
577 4 .917 29 

4,917 230 
WDIE . . 

311 1 .729 46 
1,729 460 

WBIE 1 . 
297 4.945 91 

4.943 019 

WBIE - 
CXL 292 -4 .940 01 
-4,946 010 

WBIE . . 
050 4 .975 93 

4,978 930 

WBIE -~ 
672 4,975 95 

4,978 930 

WIZE -- 
Cxk 672 -4 .973 93 
-4 .975 930 

WDIE . . 
656 4,975 93 

4.97a 93a 
WNIE - 

?54 1 .751 14 
1 .751 140 

WNIE . . 
537 5 .019 05 

5 .010 050 
WBJE . . 

747 662,316 BE 
662.318 gas 

W62C MONTHLY WILLIAM H GATFS FOUNDATION 
- COMPOSITE - 

SUMMARY REAL12ED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 bECEMBER 31, 2901 

ASSET III SECURITY DESCRIP72ON MAT DATE NAT RATE TRD 07 STL D7 SELL RATE 
SH SELUSIC L07 (OCAL PRINCIPAL NET LOCAL COST LOCAL SECTY CN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SEC7Y GM/LS BASE CURR CWLS 

3019909H? 707AL 
713,209 49 729 .)06 65 -IS.697 16 1 of 

3019949K7 F HA 221M PS 2022/03/25 7 450 CIFE101 DIFEB01 1 000000 
WBIE ., 

546 Do 40 .147 71 -40,147 71 00 

25APROI 25APROI I Canoga 
66,159 60 -2,184 fit 00 

25MY03 25MYCI I Canoga 
I'lan 09 -35 83 00 

25JUNDI 25JUNDI 1 0000110 
1 .136 85 -53 93 00 

39AUGOI 19AUGOI 1 000090 
1119A 97 3B 97 go 

25SEPOI 2SSEP01 I aDODOO 
6q 24 -2 09 00 

250091 250CIDI I oQoCBQ 
1,412 75 -45 75 Do 

SoNavol SONOVOI 1 000000 
S7 012 00 -1 .845 64 Do 

31DEC01 31DECCI I floccDo 
149,177 S3 -4 .807 60 00 

317 .561 54 -49 145 12 L Do 

-38 93 

-38 97 

-2 09 

-45 75 

-1 .543 64 

-4 .1197 60 

-49 .IAB 12 L 

0 

I 

0 

W52C MONTHLY WILLIAM H GAIES FOVHDAIIOM Statement 28 PACE . 252 

- 
COMPOSITE - AS-OF DATE 31DECOI 

SUMMARY REALI 
Z 
ED GAIN/LOSS REPORT 

JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

KAI DATE MAI RATE IRD III SIL DT SELL RATE 
LOCAL COST LOCAL SECTY WLS NET SECTY CH/JS 
BASE COST BASE SECTY WLS BASE CURR GM/LS NEI BAS SECIY ~/LS 

OIJUNCI 04jumal 1 Beason 
5 .075 83 -Ise 55 00 -Ise S5 

22JUMDJ 22JUNDI 1 000000 
1 .711S 99 -55 63 no -55 63 

01JUL01 05JUL01 I o0cono 
51106 95 -156 94 00 -15a 94 

alimal 03JULDI I gooses 
-5 .106 95 158 94 go Ise 94 

25JULCI 25JUL01 1 000000 
$1138 40 -IS9 47 go _IS9 47 

25jual 2SJUL91 I Datong 
5,138 49 -159 47 as -159 47 

?SJULDI .15julal 1 009009 
-51135 40 159 47 Do 159 47 

01AUG91 02AUGOI 1 000000 
5,155 24 -IS9 51 an -159 31 

ZSAUG81 21AUGOI 1 000000 
1 .306 98 -SS 94 Do -55 34 

DISEPI)i 19SEPOI 1 000020 
5 .169 33 -159 28 go -159 29 

25SEPOI 25SEPOI 1 000000 
67& .625 29 -14,306 41 00 -14,306 41 

311 .811 000 
- WDIE ., 

119 64,005 00 
64,005 000 

- WBIE 1, 
569 1 .141 26 

1,141 260 

WBIE . . 
297 1 .147 92 

1 .147 920 

WSIE 1, 
343 11156 go 

11156 coo 

WBIE - 
030 15 

62 150 

WbIE ' . 
478 1 .367 00 

1,367 000 
WBIE . . 

392 SS1169 I& 
55 .169 160 

WDIE - 
762 144.364 93 

144 .564 9SQ 

3a]9949K7 TOTAL . . . . . ... . . I . . . . . W65,413 42 

PACE 253 
AS-OF DATE 51DECOI 

WET SECTY GN/LS 
MET BAS SECTY GN/LS 

-15,997 is L 

-40,147 71 

_2 .12A 60 

-38 63 



PACE 254 1,1112C MONTHLY WILLIAM H GATES FOUNDATION Statement 28AS-OF DATE 3 
- COMPOSITE - IDECII 

SUMMARY REALIZED GAIN/ LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAI RATE TITO OF SIL DT SELL RATE 
SH SELL/BIC L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GH/LS MET SECTY GMAS 

tHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECIV GM/l.S BASE CURN GN/LS NEI OAS SECIY rM/IS 

125 .662 77 

-633 .600 00 

-90 96 

-16 94 

-36 02 

.30 36 

-177 05 

-17 07 

-80 99 

-12S 25 

-JI2 2S 

30399z9y6 3 MONTH LIBOR BOND INDE 2001112105 5 Sao 30HOW01 OSDECGI I ODOGOD 
WDIH . . 

700 125,332 77 so 125 .882 77 Do 
9 .900 coo coo 

304550ADD FAIRFIELD MFG IFIC SIT SUB M7 2002/10/IS 9 675 03AUGOI OBAUGOI I coolloo 
Woll . . 

032 11546 409 Do 119RD .040 Do -633 .600 00 cc 
11930,000 000 

5D99929x5 FHA 22I/D4 PTO Do CS 2021112101 7 4SO 25JAHOI 25JANDI 1 000000 
WDIE - 

232 3.112 00 3,192 96 .90 96 cc 
3,112 Coo 

WDIE .. 24FESCI 26FEBOI 1 090000 
515 3.052 go 31139 94 -72 94 00 

3,052 000 

WBIF . 23MARDI 23MROI I Doccoo 
237 2 .992 00 31078 02 -56 02 so 

2,992 Boa 

NOTE - 31HAYOI 31MAYDI I access 
566 3 .109 55 31189 94 -19 3& go 

3 .109 580 
WDIE .. 25JUNDI 25JUM01 1 000000 

299 6 .B57 14 7 .064 19 -177 05 00 
6 1117 140 

WIJ[ . . 25JULDI 25JULOI 1 000000 
SSE 667 95 664 92 -17 07 00 

667 850 

WDIE -, 25SEPOI 25SEPOI 1 001000 
032 3 .207 63 31290 112 -90 99 Go 

3,207 950 

WDIE -- 250CTO] 25OC701 1 000000 
477 4,961 00 5,086 25 -125 25 Go 

4 941 000 

NOTE -, 26NOVDI 26NOVOI- 1 0001100 
723 3 .228 04 3 .310 29 -22 25 Do 

3 728 040 
WDIE -, 26DECII 26DECCI I accooo 

430 262 .712 70 299,894 64 -7,121 RD Do , 

WB?C MnNl NJ Y WILLIAM H CATES FOMI)ATION 
- COMPOSITE - 

SUMMARY REALIZED CAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION MAI DATE MA 7 RATE LINT DI 
SH SELL/BIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY CN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECIY GN/LS 

PAGE 211, 
AS-[)F MIT 11DE1 01 

S7L DI SELL RATE 
HIT SEC7Y GN/L~ 

BASE rURR GNVLS NEI RAS SEC7Y GN/tS 

141 

1 -7 .121 so 

212 .712 780 

3099929)(5 TOTAL 
313,930 22 321,920 99 -7,990 77 1 Do -7,990 77 1 

312AGSW2 FED HM IN PC E76704 2014/05/01 6 000 08FE1101 72FEDDI 1 000000 
'BID . . 

715 453,54a 98 431 .436 09 22 .112 so 00 22 117 so 
456 .616 760 

SIPSGOP65 FED JIM I" PC E76745 2014/05/01 6 ODD (16FE1101 2?FEVDJ I coopoo 
w5le . . 

719 754 .372 76 757 .078 43 17,294 33 go 17 .294 33 
759 475 490 

3128coVU5 FED HM L" PC [769?7 2014/05/0) 6 000 ORFEDOI 22FFODI I DODOOD 
'310 . . 

707 91 .092 63 86 .951 39 4 .441 24 00 4 .441 21, 
91,705 790 

3128GBY76 FED HIM IN PC E76938 2014/05/01 6 000 DBFEBOI 22FEIGI 1 0211000 
WILLI - 

711 777,101 40 765 .591 29 13 .510 11 00 13,510 11 
771 .975 740 

31211GI2115 FED HM LN PC POOL V 708 0 2014/05/0) 6 000 011FE501 22TEIDI 1 000004 
'010 . . 

714 337 IRS 64 330 ART as -1 095 41 00 -I .D95 41 
340 .070 490 

3128GES14 FED HIM IN PC [77151 20]A/06/01 A 090 OIFEIOI 22FEIGI 1 000000 
WBIO . . 

706 411,32A 69 45 .971 17 2,5S7 52 00 2.357 52 
49,455 590 

3129CCCV2 FED MH IN PC E7728A 2014/07/111 6 000 OIFFBOI 22FEBOI I GODOOD 
'Ila . . 

717 669,910 30 934 .936 71 32,651 59 00 32.651 59 
674 147 730 

117tGriEs FED HK IN PC E??q4I 2014/06/41 6 call DIFEIGI 22FEBOI 1 000000 
W510 . . 

709 111 943 79 96 .970 69 4,972 90 00 4 972 90 
102 633 360 

4 



W32C MONIHLY WILLIAM H ~`FES FOUNDATION PAGE 257 
- COMPOSITE - AS-OF DATE 33DECDI 

SUMMARY REALIZED GAIN/LGSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 51 . 2001 

ASSET To SECURITY DESCRIPTION MAE DATE MAT RATE Igo DI SIt DI SELL RATE 
SH SELL/BTC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GN/LS NET SECIY "/IS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECIY GN/LS BASE CURD GWLS MET BAS SECTY WLS 

WDIO . . 20SEPOI IBOCTDI I Goacco 
079 99,414 85 96 .422 66 2 .932 19 go 2 .932 19 

93,179 930 

3120GJE7$ TOTAL 
------------------ 91A .706 66 971 .776 97 14,929 69 S 00 14,929 69 s 

3128G.AWZ6 FED MGM IN PC E82464 2016102101 5 500 IBAPROI 17MY01 1 000000 
W510 . . 

709 589 .067 00 58I .J92 49 4 .874 51 00 4 .574 SI 
599 .940 L30 

31?BGJ2Z9 FED MM LN PC [82592 2016/05/01 6 Goo 25APROI 17MAY01 1 000090 
WILD . . 

692 395,119 89 394,036 in 11035 71 go 11035 71 
394 .234 300 

3126GRARS FED RM IN PC E82716 2016/03/01 7 000 ISMOVOI 19NOV01 1 000000 
WDIN -I 

542 132 .749 70 B35,249 70 -500 00 00 -500 go 
799.999 710 

31?BGKEWO FED HM IN PC C62849 2016/03/01 6 000 OBMAYVI 17MY01 1 000006 
W510 . . 

793 43 .936 56 A3,646 79 -10 23 DO -10 23 
43,650 200 

3129GKM§7 FED HM I% PC ESSO54 2016/04/01 6 Boo 25APROI 17MYDI 1 000000 
WBIQ . . 

701 299 .157 11 299,719 61 -562 50 Do -562 50 
300,000 860 

3125GKMFB FED WN LN PC F53053 2016/04/01 6 000 22AUGOI ?QSEPQI 1 000000 
W110 .1 

360 S77,012 25 570 .aD] 59 6 .210 66 00 6 .210 66 
57S .542 570 

WB]Q . . 22AUGOI 20SEPOI 1 000000 
569 201 .595 51 273,554 6B 31030 83 go 51039 BS 

201,014 700 

31?BGKMFB 701AL 
. . . . . . . . . . . . . . . 658,597 76 B49,356 27 9 .241 49 S go 9 .241 49 S 

-1 T- 

to 

16 

W02C MONTHLY WILLIAM H GAM FOUNDATION Statement 28 PACE 259 

- 
COWOS17E - AS-OF DATE 31DECOI 

SUMMARY REALIZED GAIWLOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECURITY DISCRIP71UN MAE DA7E MAT RATE IRD DI STL OF SELL RATE 
SH SELL/BIC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GWLS MET sEc7y wis 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECTY GWLS BASE CORR GH/LS NET GAS SECTY GM/LS 

3125GCKA9 FED HK IN PC E77489 2014/06/01 4 DOD USFEIGI 22FEBOI 1 009000 
WBIO . . 

716 460.451 72 440 .459 57 19,992 65 Do 19,992 65 
463 .565 Boo 

3129GCMDI FED HIM IN PC F77556 2014/06/01 A 000 GBFEBOI 22FEDDI 1 000000 
WB)Q .. 

705 92.112 00 57,624 41 4.493 S9 Do 41493 59 
92 .741 110 

3129GCNL2 FED RM IN PC E77595 2014/27/01 6 too GBFEBOI 22FEBOI 1 000009 
WBIQ ., 

712 277,929 40 266 .&64 70 11,264 70 00 11 .24A 70 
279,B99 370 

3129GCP63 FED HK IN PC E7764S 2014/67/01 6 000 DOFEDDI 22FEBOI I OODOOD 
WBIG . . 

710 276 .296 10 299,126 05 7,160 05 00 71160 as 
Z?l,lS4 950 

312IGa[7 FED HIM IN PC E77677 2014/07/01 6 goo OBFEDGI 22FEBOI 1 000000 
W110 " 

713 524 .163 74 303 .342 S2 15 .a?l 22 Do 15 .621 22 
324 .3S& 450 

3129GGVU4 FED HM LN PC E00627 2015/05/01 6 Goo 25APRO) 17MYQI 1 000000 
WBIQ .. 

690 213 .675 70 206 .410 66 7,265 07 00 7 .265 02 
214 .270 560 

31?9GH4WB FED HK IN PC E31737 2015/11/01 4 OGG 06FEBOI ISFEBOI 1 000000 
WBIQ . . 

726 49SI474 5S 491,907 15 3 567 20 00 3 567 20 
498 .277 16D 

312IGH5F4 FED HN IN PC E91746 2015111101 6 500 17APRD) 19APROI 1 000000 
WAJQ . . 

403 950 .513 74 9AO .352 96 10,460 75 00 10,460 7a 
941,691 LID 

3126CJE?a FED HM IN PC E91958 2015/12/01 6 ODD 06FEBOI 15FEDDI 1 000000 
Nola . . 

727 49B .990 20 492 .707 47 6 .192 78 00 6,192 76 
501,722 390 

W110 25APROI 17MAYOI-,~I~000000 
&91 3SBI391 61 392,586 99 5,104 72 go 5 .904 72 

389,457 040 
TF, i~'~ 



W12C MONT HL Y WILLIAM H "IES FOUNDAIJON PACE 259 
- rUMPOSITE - As-uf DAIE BIDEVOI 

SUMMARY REALIZED GAIN/LDSS REPORT 
JANUARY 1 7001 10 DECEMBER 31 . 2001 

ASSET 10 SECMIIY DESCRIP11ON MA7 DATE MAI RATE IRD DT SIL OT SELL RATE 
SH SELL/17C CUT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GM/LS NEI SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL MIT BASE COST BASE SECIY GH/LS BASE C MR GN/LS NEI bAS SECIV GN/LS 

512ftGgWAS TOTAL 
598 .969 53 395,500 77 

3123GKX?4 FED MM LN PC E93412 2016/04/01 & Sao 
We], . . 

003 140,S34 16 1121 .273 79 
B20 .495 ISO 

3125GK201 FED HM LN PC E85455 201610slal 6 goo 
'910 . . 

345 las,446 77 104IS29 99 
IOS .719 330 

'01, . . 
344 714,540 16 703.327 74 

714 337 090 

512SCILZU) TOTAL 
. . . . . .. . . . . . . . . . 119,916 93 912 557 73 

3]2BGK2C7 FED HM LN PC E115471 2016/05/0) 6 coo 
W", . . 

666 507 .499 70 505,741 41 
510 250 350 

WBIQ ., 
367 425 .015 70 420,444 02 

424 .157 130 

312NGK?C7 101AL 
. . . . . . . . . . . - - 952,516 411 926 Las 43 

312969799 FED HM IN PC E8347A 2016/05/0) 6 coo 
WBIO . . 

342 793 .002 SI 791 064 44 
goo 065 Too 

512bux2ffis FED HIM IN PC E15465 2516,05101 6 ant 
WBIQ . . 

704 999 687 Sn 999 .921 58 
1 000 .000 Ono 
WBIO . . 

CXL 70A -999,617 50 -999 .921 Be 
-1 000 coo 000 

3,468 79 S 

19,261 as 

lid ?a 

& .212 42 

7 .129 20 S 

1 .756 57 

4 .574 68 

4 .533 05 S 

6 938 07 

-254 55 

234 so 

4 533 as S 

aft"Yol ISJUNal 

6 938 07 

SSMAYSI 17hAvol 

-234 35 

OBMAYQl 17MAYDI 
234 39 

, ; . _. I 

WBiL MONTHLY WILLIAM N WES FOUNDATION PACE 
a - COKPOS17E - Statement 28AS-OF U17E 

3 
IOECSl 

SUMMARY REALIZED GAIW/LDSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, ZOO] 

ASSET ID SECURITY DESCRIPTION MAI DATE MAI RATE ISO DI SIL III SELL RATE 
SH SELL/IITC LOT LOCAL PRINCIPAL NEI LOCAL COST LQCAL SECTY GIVIS MET SECIY GN/LS 

SHARTS/PAR BASE PRINCIPAL NEI BASE COST BASE SECIY CN/LS BASE CURTI CM/LS NEI IRS SECTY GN/LS 

312069MV2 FED 1114 LH PC E83104 2016/03/01 6 age ORMAY01 17"Yol 1 000000 
WBIQ . . 

792 37 .391 64 37,400 41 -8 77 Be -8 77 
37 .403 330 

SIZOGKRSS FED HM LN PC E83197 2016/04/01 6 000 OBMAYGI 17MAYOI 1 000000 
W610 . . 

794 911 .635 02 913 850 39 -215 37 go -215 37 
912,922 150 

312BGK153 FED HM LM PC E83272 2016/04/01 a 000 DOMAY01 INJUM01 I OSGOOD 
WqIQ . . 

340 643 .203 01 657 .6ka 62 5,592 19 00 5 .592 19 
644,86S 550 

131Q . . OBMYOI IBJUNOI 1 000000 
CXL 340 -643 .203 ol -637,611) 82 S .S92 19 Do -5 .592 19 

644IB65 550 
Walo . . 118MAY01 11JUN01 1 000000 

341 93,973 21 93.156 is 917 03 go 517 03 
94 .216 Ila 

'310 . . DBMAYOI ISJUNci I access 
CXL 341 -93 .973 21 93.156 ]a -sly 03 00 -517 03 

-94 216 110 
3129GKTS3 TOTAL 
. . . . . . . . . . . . . . . . . . Do Do to S to Go S 

3121ICKWAR FED HM IN PC E53341 2016/04/01 6 see OSMAYO1 IBJUNHII 1 000000 
WIN " 

444 3911,969 53 595,SGQ 77 3 .468 76 00 3,468 76 
400 000 720 

WBIO " D11MAY01 ISJUNDI 1 1100000 
CX1 444 -391,969 53 -395 500 77 -5 460 76 Do -3,468 76 

-400 coo 780 
WBIO . . OSMAY01 03JULDI 1 000900 

46S 396 .969 53 395,500 77 3 .463 76 Do 3 .465 76 
400 000 790 

3,498 76 S 

?ISEP0l IROC701 

19 261 up 

OOMAYOl ISJUM01 

916 is 

08"Yal IBJUNCI 
6 .212 42 

7 .129 20 S 

ISJUNOI 19julal 

1 758 37 

22AUG01 ?DSEPOI 
4,574 68 

00 

1 000000 
as 

1 000000 
Do 

an 

I Staged 

00 

000000 
00 

go 

00 

Quacto 

00 

I cocoon 
00 

it 



PAGE 269 WILLIAM N GATES FOUNDATION Statement 28 AS-OF DATE 31DECOI - COMPOSITE - 
SUMMARY REALIZED GAIWLGSS REPORT 

JAWU0J?Y 1, 2901 70 DECEMBER 33, 200J 

MY DATE MAY RATE IRD DT STL ITT SELL RATE 
I OCAL COST LOCAL SEC" CWLS NET SECTY GM/LS 
BASE COST USE SECTY GM/IS BASE CORR WLS NET BAS SECIIF GN/LS 

ASSET 10 SECURITY DESCRIPTION 
SH SELL/117C L07 LOCAL PRINCIPAL NEI 

SK&RES/PAR BASE PRINCIPAL MET 

3I?BG%2M5 TOTAL 
Go S 00 00 5 

Isimol 19JULOI 1 000000 

1 .060 87 Do 1 .0&0 87 

isiumol 19JULDI 1 0110020 

11496 52 Do 1 .496 32 

Illiumol 19JULCI 1 000000 
1 .637 72 go 1,6117 72 

3,184 04 S go 31114 04 S 

OOMAYDI ISJUN01 1 000000 

2 .459 46 Do 21459 116 

ISJUND) 19JULDI 1 000000 
1195S 19 00 1 .955 19 

41414 65 S 00 4 .41 A 45 S 
OSMAY01 IBJUNDI 1 040010 

3 .079 68 00 5 .079 63 

22AMOI 20SEPOI 1 000000 

7.774 76 go 7 .774 78 

22AUGOI 20SEPOI I Congo 
1 .554 B3 00 1 .554 93 

no 00 

317OCK"I FED MM LM PC E35501 2016/a5/01 A Goo 
WDIO .. 

662 495 .118 43 494.057 S6 
497,801 190 

3128GKSD2 FED M LN PC EB3544 2016105/01 6 goo 
WlIQ - 

663 451 .565 65 430.369 36 
454 .206 320 

Welt) . . 
665 487 .109 S& 415,421 54 

419,749 620 

312BGKSD2 707AL ------------------ 916,97S 24 915.791 20 

3125GK5M7 FED HM LN PC E83552 7016/05/01 6 coo 
Willa . . 

345 282 .118? 15 250.422 69 
2a3 .&13 344 

WBIO . . 
664 562,745 02 S&C .737 B3 

56S .793 ODD 

312BG95M2 70TAL . . . .. . . . .. . . . . . . . B45,625 17 541 .219 52 

3128GK6MI FED HK LN PC E03S76 2016105101 6 coo 
W310 " 

339 354 .219 06 552 .139 35 
355 .134 640 

3125GLBA9 FED FIN IN PC E93633 7016/05/01 6 act 
WBIQ .. 

370 720 .4A5 69 712 .670 91 
718 .90 2so 

Wolo . . - 
371 144,075 14 142 .523 31 

143,786 000 

W32C MONTHLY WILLIAM H GATES FOUNDATION PAGE 261 
- COMPOSITE - AS-OF DATE SIDECOI 

SUMMARY REALIZED GAiNILOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 , 2001 

ASSET ID SECURITY DESCRIPTION MAI DATE MAI R.All IRD DI SIL OT SELL RATE 
SH SELUSTC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GM/LS MET SfCIY M/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GMJLS BASE CURR GWLS NEI PAS SECTY GN/LS 

3120CIDA9 TOTAL 
964,523 95 BSS .194 22 91329 61 S go 9 .329 61 S 

3129CLICS FED HOME IN PC E95635 2036/05/01 6 goo QBMAYOI Isiumol 1 000000 
WNIQ . . 

339 39a .968 4P 39a .789 99 2,237 50 Do 2.137 so 
399 .999 741 

WBIO . . isiuNol 19JULD) 1 006000 
660 100,565 07 100,536 55 25 52 00 25 S? 

J01,110 129 

WBIQ . . 22AUGOI 20SEPOI 1 000000 
372 057 .952 16 851 .394 63 6 .S57 55 00 6 .SS7 55 

856 .213 coo 

W910 . . 22AUGDI 20SEPOI I occooD 
373 1 .022 .030 4s 994 371 68 7,656 77 Do 7,651 77 

999 .999 210 

WBIQ . . 22AUGOI 2*SEPQI 1 000000 
374 1 .002,030 45 994,371 68 7,619 77 Do 7 .650 77 

999,999 210 

WBIQ " PISEPOI IBOCIDI I coccoo 
004 1?4 .277 67 17D .769 27 3 455 45 00 3 .4511 45 

171 .732 ISO 

3129GLBC5 701AL 
. . . . . . . . . . . . . . 3,5S5,774 31 3,503 .224 75 27 .549 56 S 00 27.549 56 S 

3126GID41 FED HK IN PC Ea3723 ~016105101 6 000 ~VSEPRI ISOCID) I oopoov 
WBIQ " 

024 913,162 96 1193,955 so 19 .204 39 00 19 .204 39 
901,519 760 

WRIC ' . 20SEPOI J3DCTD) I DOODDO 
025 1,012,577 74 991,252 61 71 .295 13 go 21 .29S is 

999,999 620 

W1110 . . 20SEPOI ISOC701 1 000000 
026 1 .0)2.577 74 991,292 61 21 295 15 00 21,295 13 

999,999 620 

WBIO 20SEPOI I5UCTQI- I OODDOO 
027 1,012,577 74 991 .7112 63 21 .295 11 Do 21 .2%5 11 

999,999 620 

WBIO 20SEPOI lsoclo~,:, I ooocogr,~j 
I- 

0 

I 

0 

W12C M047MLY 



W12C MONTHLY WILLIAM H GATES FOUNDATION Statement 28 PAGE 2067 
- COMPOSITE - AS-OF DATE 

31LIE 
r I 

SUMMARY REALIZED GAIN/ LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET To SECURITY DESCRIP71ON MAT DATE MAT RATE IRV ITT SIT. 07 SELL RATE 
SH SELUITC LOT LOCAL PRINCIPAL NET LOU L COST L MAL S[CIY (`K/LS NET SEVY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SEMY GN/LS BASE CURR GWLS NET OAS SEC7Y GN/LS 

020 1 .012 .577 74 991 .292 61 21 .29S 13 00 21 .295 13 
999,999 620 

'NIQ . . 2ISEPQI IaUC701 1 000000 
002 173,996 34 170 .009 17 3 gal 17 Do 3 .987 17 

171,504 170 

WILD . . 21SEPOI IsOCTOI 1 000000 
005 040,302 92 121 .047 14 19,255 76 go 19.25S 71 

B25 .267 160 
Wolo . . 21SEPOI 130C701 1 ODODOO 

006 1 .014 .530 86 99IP262 60 73 248 26 00 23.248 26 
999 .999 620 

'910 . . 21SEPOI I1DCTOI 1 (100006 
007 1,014 .530 B6 991,202 61 23,246 25 00 23,248 25 

999 .999 620 
Welo . . ?ISEPOI ]$OCIDI 1 000000 

008 11014 .SBD 86 991 .202 60 23,249 26 on 23,245 26 
999,999 620 

WBIQ . . 21SEPDI Isocial 1 090008 
009 11014 530 86 991,232 61 23,248 25 of 73,24a 25 

999 999 A20 

HIM . . 21stpul ]social 1 000000 
DID 1 .014 .530 96 991 .2B2 At 23,249 25 cc 23,248 25 

999 999 670 
WILD . . ?ISFPOI Isoc7al 1 000000 

all 1 .014 .530 96 991,212 60 25 .248 29 00 73,248 26 
999,999 620 

W310 . . 21SEPOI IODC701 1 0001160 
012 1 .014 530 86 991 .232 61 23 .249 2S 00 23 249 25 

999 .999 620 

21SEPOI Isoc7ol 1 000000 
ols 1 014 .530 86 991 .282 A] 23 24B 2S go 23 248 75 

999 .999 620 

21SEPOI Isoc7al 1 000000 
014 11014 .530 86 991 .232 60 23 .248 26 go 23 248 26 

999,999 620 
W", 21SEPOI iftoc7ol, 1 000000 

cis 1 .014 530 96 991 .292 41 23 .248 25 go 23.240 25 
999 .999 670 

W021 MONTHLY WILLIAM H CATES FOUNDATION PAr[ 2,3 
- COMPOSITE - AS-OF DATE SIDEEftl 

SUMMARY REALIZED GAIN/LDSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET to SECURITY DESCRIPTION MAT DATE MAT UTE 7RD ITT Sit. DI SELL DATE 
SH SELL/BlC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SICIY GN/LS MET SECTY GN/tS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECIY GWLS BASE CURR GM/l.S NET BAS SIXTY GN/L~ 
'110 . . 21SEPOI laocial 1 000000 

Old 1 014,530 16 991 .252 61 23 .243 25 00 23,246 25 
999 .999 620 

HOLD . . PISEPOI ]social 1 DODOOP 
at? 1 .014,530 66 991,212 AD 23,248 26 00 23 248 26 

999,999 620 

HIM P . 21SEPDI IRDCTGI 1 000000 
Ole 1 014 550 96 991 .222 64 23 .248 26 00 ?S .24a 26 

999 .999 620 
Welo . . 2ISEPOI ]social 1 000000 

C19 11014 530 56 991,282 61 23 .241 2S 00 25,248 25 
999 .999 620 

HIM . . 21SEPOI IBOCTOI 1 000000 
020 1,014,550 86 991 .252 60 23 .240 26 00 25,249 26 

999 .999 620 
Walo . . 21SEPOI Illocial 1 000000 

071 1,014,530 86 991,252 61 23 249 25 go 23 .248 25 
999 .999 620 

WBIG . . 21SEPOI )social 1 000000 
022 1,014,530 66 991 .212 61 23 .248 25 00 23 .244 25 

999 .999 420 

WILL) . . 21SEPOI ISOCIal 1 000000 
025 1,014,530 81 991,282 do 25,24B 26 00 23,246 26 

999 .999 620 

3126GLD4] TOTAL 
. . . . . . ... . . . . . .. . 24 .239 .326 66 23 693 732 25 546 096 41 S 00 S46 096 41 S 

3128CLrA5 FEDERAL HOME IN PC EB3761 2016/05/01 6 000 08MAY01 IIJUNDI 1 000000 
'010 . . 

557 997,421 77 950,906 15 9,515 62 go 5 .515 62 
999,999 900 

'510 . . OOMKYOI IIJUNOI 1 000000 
338 997,421 77 933,906 is 9,515 62 00 3,515 62 

999,999 900 

ze, 

14 

4 

is 



W92c MONTHLY WILLIAM H GATES FOUNDATION 

- 
COKPOSIIE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 To DECEMBER 

3 
1 . 2001 

MAT DATE KAI DATE IRD DI 
I OCAL COST LOCAL SECTY CWLS 
BASE COST BASE SECIV WLS 

PACE 264 
AS-01' DATE 51DECOI Statement 28 

ASSET ID SECURITY DESCRIPIJCDI 
SH SELL/tic LOT LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

3129CLFAS 707AL 

SIL DI SELL MIE 
NET SECIY GK/LS 

BASE CLAIR CWLS NET US SECTY GM/LS 

1 .994 .1143 54 1 .9771BI2 so 17 .031 24 S Go 17 .031 .24 S 

312a6l"d FED MIT LN PC Insole 2016/06/0) 6 ago ISJUNCI 19JULOI 1 000000 
WIIQ . . 

661 398 .975 SO 396 .915 46 Ila 13 no )ID 13 
401 .087 710 

312BGLPH9 FED HN IN PC F114924 201~06101 6 000 Q5KAYQI IBJUNDI I Dancing 
WILD ' . 

445 244 .233 71 242 .110 27 2 .125 44 00 7.123 44 
244 .565 COD 

WILD . . CaMAY111 IIJUNDI 1 (110000 
CXL 445 -244p233 71 -242PI)a 77 -2,123 44 00 -2,123 44 

-244 .665 000 

WBIQ ' . CBMAYDI IBJUNOI 1 009000 
44 7 95,1177 35 93 .061 is 516 20 Do 916 20 

94PI20 000 

WBIO . . OBMAYAI laiumal 1 000000 
CXL 447 -93 .1177 35 -95,061 IS -316 20 go -516 20 

-94 .120 COD 

WDIO . . OBMAYDI 03JULD) 1 000020 
467 93,977 35 95,061 15 316 20 Do 816 20 

9A .129 000 
WBIO - OBMAYGI CSJULGI 1 000000 

468 244,255 71 242,110 27 2 .123 44 Do 21123 44 
244 .865 ago 

31211GLPH9 IOTAI 
71939 64 5 00 2.939 64 S 

02julgi 19JUL11 I Doccou 

41161 12 go 4 .161 12 

02jutol 19JUIDI 1 400000 

4,497 01 Do 4 .6&7 02 

---------- ------- 338 .111 06 335.171 42 

512BG17MB FED M LN PC E94500 2016/07/01 6 too 
. . WBIQ . . 
Y 693 464,645 03 q611,106 is 

471 .347 000 

3328GMAKS FED HM LN PC E11451a 2019/07,01 6 000 
. . Wale . . 
1 692 521,136 22 52S.503 23 

529,655 000 

. . . . . . . . . . . . ... . . . 141.779 AD 152.41& S9 -S .656 99 1 on -3 .636 99 1 

312OHDSC4 FED MM LN PC 946515 2030/09/01 1 Ong DIJULD) GIJULSI I Conoco 
WBIE . . 

674 519.097 83 531 .961 26 -12,993 43 00 -12 .863 43 
519,097 830 

Halt . . DIJUIOI OIJULOI 1 000000 
CXL 674 -SI9.097 35 -531 .951 26 12,333 as Do 12,683 43 

-S]91097 830 

WBIE -- ISAUGOI ISAUGOI I Gagnon 
139 519,097 83 531 .925 04 -12 .227 21 00 -12 .527 21 

519,097 830 

- WDIE - 
I 
7SEPOI 17SEPOI I DOOODD 

526 152 .380 75 156 .133 96 -3 .755 11 
0, 

-5.753 11 
152 .330 760 

- WBIE . . ISOCTOI 150cial 1 Conoco 
739 172,SIS 83 176,753 04 -4,257 21 go -4.737 21 

172,515 950 
WDIE . . SIOCID) 310clol I Counoo 

5Z? 360 .269 42 369 .104 21 -8,534 79 00 -8 .1134 79 
360,769 420 

WDIE 31OC701 3locial -~-,-I~OOQGDD 
CXL 5?2 -560 .769 42 -569,104 21 3 .654 79 00 5 .534 79 

-340,269 420 :~,TATE,- -REI: 

i 

WB2C KCNIHLY WILLIAM N ~US FOUNDATION PAGE 265 
- COMPOSIIE - AS-OF DATE 31DECO] 

SUMMARY REALIZED GAIM/LUSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31, 2001 

ASSET In SECUR17Y DESCRIPTION MAT DATE KAI RATE IRD DI STL D7 SELL RATE 
SH SELUBIC LOT LOCAL PRINCIPAL MET LOU I COST LOCAL SECTY GWLS MET SEC7Y ~/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GWLS BASE CURR GWLS MET BAS SEC7Y GM/LS 

312BHM65 FED "M I" PC 946809 2030/09/0) 1 000 BIOC701 SIOC703 1 ODOGOO 
WBIE . . 

529 3S .241 60 36110B 59 -866 99 Do -866 99 
35,241 600 

WOIE . . 31OC783 31OCIGI 2 000006 
CXL 528 -35.241 60 -5,6,108 59 8&6 99 00 at& 99 

-35,241 600 
WDIE . . ISNOVDI )5MOVCI I GDOODO 

779 35 .241 AD 36,107 59 -565 99 Do -965 99 
35 .241 600 

WBIE - DIDECOI I?FED02 1 000000 
304 113 .535 00 11A.509 00 -2 .771 00 00 -2 .771 00 

113,558 000 

312SHM60 707AL 



WILLIAM H GATES FOUNDATION PAGE 
- COMPOSITE - Statement 28AS-0F DATE . , 

IDECNI 
SUMMARY REALIZED GAIN/LOSS REPORT 

JANUARY 1 . 2051 TO DECEMBER 31 . 2001 

MAT DATE MAE RATE TRO D7 SEE. OT SELL PLATE 
LOCAL COST LOCAL SECTY GWLS 
BASE COST EASE SECTY GN/LS SASE CLOUT GM/LS 

ISHUND) 15NOvol 1 000000 
569 090 79 -6 .821 37 Go 

31DECOI 31DECOI 1 000000 
172,402 04 -4 .102 04 09 

ASSET To SECURIIY DESCRIPTION 
SH SEIL/07C LOT LOCAL PRINCIPAL MET 

SHARES/PAR BASE PRINCIPAL NEI 

WBIE . . 
764 360,269 42 

560 269 420 

Wolf . . 
014 160 300 Do 

168 .300 000 

312OHDSC4 TOTAL 

NEI SECIV GN/LS 
NEI $AS SEVY GN/LS 

-B .621 37 

-4,102 04 

-35,740 94 1. 

2 .702 71 

1,745 88 

591 97 

1 990 20 

1 745 89 

6 063 93 5 

-1 .321 72 

-276 as 

. . . . . . . . . . . . . . . . . 1,372,563 13 1 .406 304 77 
312%oopji FED 4" t% PC E69425 2015/03/01 6 000 

W010 . . 
6A2 49.31V 87 65 .617 16 

&S .733 750 

31282VCRO FED HM LN PC S10050 20291114/01 6 500 
'I'D . . 

762 33 351 25 31 .605 35 
130 .310 040 

"IQ . . 
763 11 .117 08 ]a 535 11 

43 .436 680 

Wole - 
769 33 .S95 S6 31 60S 39 

]so 310 040 
'510 . . 

774 33,351 73 31 .605 35 
130,530 D40 

312&?VCRI 107AL 
. . . . . . . . . . . . . . . 131,415 10 105,551 17 

3)292YCS6 FED MM IN PC Slocal 2029/06/01 6 500 W"O . . 
146 00 1 321 72 

4 445 000 

520 00 876 03 
2 949 920 

592 no 1 159 59 
3 899 400 

61063 93 S 

0IFEEDI OIFEIGI 

1 321 72 

DIMARDI OIMARDI 
-876 63 

QlAPR9I 0jAPRjj 
I .IS9 59 

SCAPRO) 14miol 

00 

1 000000 

00 

000020 
Go 

ocauso 
00 

000608 

1 .159 59 

ASSET To SECURIIY DESCRIPTION 
SH SELL/BIC L01 IOCAL PRINCIPAL NET 

SHARES/PAR BASE PRjNriPAL NEI 

469 92,299 93 
352 037 860 

"ED - 
CXL 4fia -92,299 93 

-352 037 BRO 

",a . . 
596 91,095 30 

547 A43 320 

"In . . 
469 00 

4 594 560 

3179?YCS6 707AL 
. . . . . . . . . . . . 91 .095 30 

31282YCW7 FED HM LN PC SIOD25 
WBIF . . 

391 Do 
66,029 600 

'BIF . . 
699 00 

90,635 300 

WIIF -- 
213 Do 

103 .503 400 

WBIF - 
S52 00 

112,724 BSO 

WBIF I- 
040 on 

126 .S95 350 

WBIF - 
412 Go 

$1,211 200 

WBIF . . 
751 DO 

92 248 450 

WDIF -1 
325 go 

95 150 700 

105,118 29 -17,022 99 S on -17,022 99 S 
2050/04/01 7 000 DIMAROI GIMAROI 1 000000 

13,702 17 -13 702 17 go -13,702 17 

D)APRIII GIAPRDI 1 000006 
16 $16 81 -18 Big a] 00 -15,916 a] 

31MAYDI 3)MAYoI 1 000000 
21,507 66 -71 507 96 00 21 .597 86 

50JUNDI 30JUN01 1 000000 
25 .434 go -25,454 99 00 -23 .434 99 

51JULDI S)JULGI I cogooo 
26,330 95 -26 330 95 00 -26 .530 95 

31AUG01 31AUGOI I 00000D 
16 099 36 -16 999 36 an -16,899 36 

30SEPOI 3oSFPcI 1 000000 
19 205 26 -19 205 26 go -19.205 26 

3]OCIOI 31OCTOI 1 000000 
29 820 68 -19 .820 go 00 j9.&20 66 

W62c HOME HE Y 

-33 740 94 1 

SIJAMII 22FEVOI 

2 .102 71 

16FEBOI 21FE90I 

1,745 89 

16FED01 21FED01 
Sol 97 

16FEDO) 21FEBOI 
11990 20 

16FEDDI ?IFE10I 
1 .745 as 

no 

00 

OD0090 

go 

090008 
00 

000000 
Do 

000000 
00 

Wo2c MONTHLY WILLIAM H GAIES FOUND& IInN PAGE 297 
- COMPOSIIE - AS-OF DATE 31DECDI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 51, 2001 

MAT DATE MAE RATE IND D7 SEE. DI SELL RATE 
LOCAL COST LOCAL SECIY GN/LS MET SFCTY GM/I.S 
BASE COST BASE SEC7Y GN/LS BASE CURTI GN/LS MET BAS S[Cly GN/LS 

104,759 14 -12 .4S9 21 go -12,459 21 

111"Ral 14mvill k coccac 
-ID4 .759 14 12.459 71 so 12 .459 71 

30APROI 14MAY01 1 000000 
103 391 so -12 .296 59 00 -12 .796 58 

30JUNDI 36JUNDI 1 000000 
1 368 27 -1 .3&6 27 an -1,560 27 

is 



W112C WILLIAM H GATES FOUNDATION Statement 28 
- COMPOSITE - 

SUMMARY REALIZED GAIWLOSS REPORT 
JANUARY 1 . ?DOI 70 DECEMBER 3J . 2001 

MONTHLY 

ASSET TO SECURITY DESCRIPTION MAT DATE MAY RATE 7RD DT SIT. DT SELL RATE 
SH SELL/DTC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECIY GWLS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECTY GN/LS BASE CLOUT WLS 

WBIF . . 25MOVal 25MOVOI 1 000000 
793 00 79,015 is -29,015 15 00 

139.245 050 

WDIF , 31DECO) 31DECOI 2 D80200 
365 go 45,785 37 -45.78S 57 as -A5.705 37 

-234 .516 S9 L 

-0 .714 60 

1 .315 29 

-167 92 

-169 q2 

219 .601 200 

31297YCW7 TOTAL 
--------------- - 00 234 .5111 59 

31232YCOD FED HIS LN PC 2031106101 a coo 
WBIF , 

792 00 65,734 60 
IS7 .S45 130 

31213HEN3 FED HN IN PC C01040 2029/07/01 A Sao 
WBIE . . 

151 964,770 10 865 .456 61 
884,741 410 

51293KNES FED MH LN PC G01129 2030/06/01 7 Doc 
WBIE - 

589 554,973 38 555 .141 so 
557,341 850 

WBIE . . 
590 626,023 71 676,213 13 

604 .134 910 

312BSHMEa TOTAL 
------------------ 1,150 .997 09 1 1511354 43 

51253HHL2 FED HM LH PC GO1155 2030/09/0) 5 Dog 
WDIH . . 

BIS 1 .075,046 13 1,029,061 76 
999 .999 280 

WITH " 
BS7 616 .766 68 617 .375 99 

599,940 230 

WBIH . . 
95B 1 .027,944 16 1 .028,959 69 

999,900 090 

-234 .515 59 t Do 

25OCT01 25OCTOI 1 000000 

-65.7B4 62 00 

07DECOO 31JANDI 1 500000 

1 .313 29 00 

030clal JANOVDI 1 000000 

-167 92 go 

03OCTBJ 14NOVOI I oloodo 
169 42 Do 

-357 54 L go -357 34 L 
09MROI 13MAROI I 0DODOO 

-1 1015 65 00 -1 .015 65 

09MARDI 13MR01 1 000000 
-609 31 go -609 31 

09MROI ISMARD1 1 000200 
-1 .015 55 Do 53 

W12C MUNI HL I WILLIAM H GAIES FOUNDAIJON 
- COWDS17E - 

SUMMARY REALIZED GAIWLOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET ID SECURI IN DESCRIPTION MAY DATE MAT RATE IRD D7 
SH SELL/VIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GM/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE S1C7Y GN/LS 

STI ITT SELL RATE 
MET SECTY GN/LS 

BASE CLIRR GM/LS NET NAS SECTY GNZLS 

3129301-2 707AL 
2,672 .756 97 2 .975,397 A4 

31283HHNB FED HN LK PC C01137 ?C30/99/01 7 Soo 
WBIE ., 

520 415 .247 37 41S .376 97 
414 .720 960 

31253NMA FED HM LN PC G01145 2030/11/01 7 000 
WNIE . . 

o3a 1 009 27S 32 1 ooa .925 44 
999,901 240 

3123310121 FED RM LN PC GOI)AS 2050/11/01 7 ODD 
WEIE . . 

591 40 .350 33 40,562 54 
39,068 400 

WBIE . . 
592 152 .176 97 152 .22? 91 

lq7 .342 200 

WBIE " 
593 SIS .QBS Is 514,773 76 

495 .268 610 

WBIE . . 
594 515,OB5 15 514,775 76 

499,268 610 

31263"HZI T07AL 
. . . . . . . . . . . . . . . . . . 1 .222 .697 56 1,222 .132 97 

312113HH51 FEDERAL HOME LH MTG C01155 2050108101 SOO 
Halt . . 

557 66,229 35 GS1944 92 
65,010 400 

WDIE . . 
Sao 51,516 24 al .166 17 

50 .015 940 

5&4 59 L Do 544 So L 

asocial 14HOvol 1 000000 
254 43 Do 2B4 4s 

03OCT01 14NOval I ocalloo 
350 07 Do 354 07 

7 

6 

0 

PACE, 263 
AS-OF DATE SIDECOl 

I 

NET SIXTY GM/LS 
NET BAS SIXTY GN/LS 

-29 .015 is 

PAGE 269 
AS-OF DATE 31DECOI 

-2.640 47 L an -2 .649 AT L 

02NMOD 05JANOI I ollopoo 

~129 60 go -1?9 60 

27NAROl C2MAY01 1 000006 

1 .249 67 00 1 .249 87 

DIOCTO) 14HOVOI 1 000009 

12 21 00 -12 21 

OsOcial 14MUVQI 1 000000 
-46 04 go -46 04 

040clol 14MOvol 1 DOODOO 
311 42 Do 311 42 

04OCTOI 14NOVOI 1 000000 
311 42 Do 511 42 



FAG 
E 

W62C MONTHLY WILLIAM H GATES FOUNDATION 
Statement 2&s-oF DATE 

5 
JDtc207jD 

- 
COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 To DECEMBER 31, 2001 

ASSET 10 SECURITY DESCRIPTION "I DATE MAI RATE FAD DT STL III SELL RATE 
SH SELL/OTC L07 LOCAL PRINCIPAL MET LOCAL COST LOCAL SECIY GNILS NET SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GN/LS BASE CURR GN/LS NEI OAS SEC7Y GM/tS 

512as"Hill TOTAL 
147,745 59 147,111 09 634 so 1. 00 634 50 1 

31295,14A6 FED WN LN PC GIDAI7 2013/09/01 6 000 31JANDI 22FEBOI 1 000040 

643 22 .199 A2 22,273 67 -77 05 00 -77 as 
22 .332 710 

312aSKEP9 FED HN IN PC C11047 2013112101 6 000 31JANOI 22FESOI 1 000000 
Halt . . 

641 329,544 As 317 .493 37 12,051 26 00 12 .051 26 
331 .565 Too 

31297LDG4 FED HM LN PC 2031112101 A coo 24OC701 13DECOI 1 000000 
WBIE . . 

639 999.250 00 996,567 50 -512 50 Do -312 50 
I'Doclooo ago 

WBIE - 24OCTOI ISDECOI I DOOODD 
640 996,2SO 00 996,592 so -512 50 00 -512 So 

11000,000 000 
WBIE . . 24OC701 13DECOI 1 000000 

641 994.250 go 996 .567 59 -312 So go -312 so 
I .O0Q .QDo 000 

31217LDG4 TOTAL - --------------- 2 .988,7SO 90 2 989,611 so -937 SO L 00 -937 50 L 

31292czhl FED TON IN PC COO748 2029/04/01 6 coo IOJANOJ I&JANOI I GORDIS 
Wolo . . 

475 Its.252 34 572,215 S4 21,06% so to 2B .56% SO 
410,292 990 

'010 . . 25APROI 14MAY01 1 000000 
S99 44 .131 36 41 .143 09 2 .96a 27 00 2 .968 27 

45 .219 4SO 

31297czhj TOTAL 
------------------ 44,131 36 41,163 09 2,968 27 L so 2,965 27 1 . 

400,282 34 372 .213 54 25,065 80 S 00 28 .060 so S 

W82C MONTHLY WILLIAM H GATES FOUNDA IJON PAGE 271 
- COMPOSITE - AS-OF DATE 3IDE( nI 

SUMMARY REALIZED GAIH/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET 11) SECURITY EESCRIPTION MAI DATE M^7 RATE 1RD III SIL OF SELL RATE 
SH SELL/OTC LOT I CAL PRINCIPAL NEI LOCAL COST LOCAL SEC7Y GN/LS NEI SECTY GN/LS 

SNARES/PAR BASE PRINCIPAL NET SASE COST BASE SECTY GN/LS BASE CORR GN/LS NEI $AS SECIY GH/LS 

31292G2S4 FED HM LN PC C00725 2029/0&/Ql 6 Soo OBJAMOI 16JANDI I BROODS 
WSJ, . . 

479 239,007 93 736 .495 39 2,522 54 go 2,522 54 
259,007 930 

31792G4V5 FEE) HM LN PC COO856 2029/117/01 7 ROD 03OC701 14NOVOI 1 000000 
'91F 

595 576.615 36 376 .729 33 -113 95 cc -113 95 
364 659 290 

31292G5D4 FED HIT LN PC coob44 2D?V/DB/01 7 coo 040clal 14muVal 1 000005 
'SIF .. 

601 424,793 35 424,526 51 2S6 82 00 256 32 
410,914 9so 

WBIE . . 040clol 14MOVOI 1 000080 
602 519 .767 11 519,454 16 SIS 65 to sis 65 

501,331 010 

3)?92G5D4 707AL - . . . . . . . . ... . . . . 943.551 14 942,990 67 570 47 1 cc 570 47 L 

Sl?9?G5RS FED HK LM PC COO556 2029/08/01 7 Soo 03JULat 16JULOI 1 000000 
WBIE . . 

481 26,916 71 26 .903 30 is 41 00 Is 41 
26,306 260 

3129?GSU& FED RM LN PC CODO59 2029/09/01 & Soo 09JULDI 16JUL01 1 800009 
WBIQ 

sas 193,632 67 183 .156 76 254 14 00 254 14 
164,991 ISO 

Welo . . 09JULOI 16JULOI 1 000000 
507 4S9.010 22 459,697 24 -s17 02 00 -617 02 

462 476 530 

51792G5U6 707AL 
- .. . . . . . . . . . 642.112 14 643 .554 00 -871 16 1 00 -371 16 1 

31292G6JO FED HM LN PC COG1173 2029110101 A Soo D6SEPOI 150C701 1 000000 
WDIE ' . 

192 1 002,694 95 1,003,749 62 -1 .054 49 00 1,054 69 
999,999 620 

WDIF ' . 06SEP01 15OCTOI -1 002000 
]as 1,092 .694 93 1 .003 .749 62 .1 .054 69 go -1 .1154 69 

999,999 620 - 
WBIF DIOCIGI 150CTOl' 'I 000~00, 

14 

4 

is 



PAGE 272 
A"F DATE, 31DECOI 

W112c WILLIAM N "IES FouNDATION 

- 
COMPOSIlE - 

SUMMARY REALIZED GAIM/LDSS REPORT 
JANCIARY 1 . 2041 TO DECEMBER 3J . 2091 

MAT DATE MAT RATE TOO OF 
LOCAL COST LOCAL SECTY GN/LS 
BASE COST BASE SECTY GN/LS 

1,003.749 62 14 .062 49 

MONTHLY 

SIL DI SELL RATE 

BASE CURR GWLS 
00 

NEI SECTY GN/LS 
NET SAS SECTY GR/LS 

14 .062 49 

WILLIAM H GAIES FOMDAIION PACE 273 
- COMPOSITE - AS-OF DATE 31DECOI 

SUMMARY REALIZED GAIM/ LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31, 200) 

MAT DATE MAT RATE IND DI SIL 07 SELL "YE 
LOCAL COST LOCAL SEM GN/LS NEI SECI-Y GM/LS 
BASE COSI BASE SEC" 6M/LS BASE CORR ~LS NEI PAS SEC7Y WLS 

19JULDI 19JULDI 1 000000 
22 .377 74 205 54 00 205 54 

2CAUGOI 20AUGUI 1 0110009 
739,769 49 -719,515 99 no -718.919 99 

20AUGOI 2CAUGOI 1 000008 
-739 .7ts 49 718,616 99 cc 712 .919 99 

POAUGOI ?OAUQOl 1 000000 
739,769 49 -719,519 99 go -71a'als 99 

20AUGOI 2CAUGOI I Collsoo 
-739,765 49 716,519 99 00 716,1118 99 

2CAUG21 2CAUGGI 1 000800 
20 .?59 35 190 15 Do 190 is 

31OC701 310clul 1 000000 
30,149 21 274 42 cc 274 42 

SIOCT01 51OCTOJ 1 01100013 
-30,149 21 -274 42 cc -274 42 

IlDECOl IIOECOI I cocool) 
21,496 64 194 66 00 194 a& 

15DECOI 19DECOI 1 000000 
28.677 91 259 93 00 259 95 

ISDECOI ISDECOI 1 000000 
29,004 00 235 75 ob 23S 75 

27DECOI 27DECOI~-1,900000 

ASSET ID SECONITY DESCRIPTION 
SH SELUSTC LOT LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NET 

wolo . . 
748 22,513 SO 

22,583 300 
Wolo . . 

152 20,949 SO 
747,336 530 

WBJO . . 
CXL 157 -20,949 So 

-747 .336 530 

WBIG . . 
157 20,949 59 

747 .336 552 
WNIQ . . 

CXL 157 -20,949 50 
-747 .336 530 

WBIQ . . 
349 20,949 so 

20,949 500 

WITO . . 
339 50 .423 65 

30,423 650 
WBIO . . 

CXL 336 -30 423 63 
-30,423 630 

WBIO . . 
240 21 691 50 

FI .&BI 500 
Wolo . . 

22B 75 .937 59 
29,937 690 

Wolo . . 
273 26,259 75 

26,239 750 
Nola . . 

lb 
251 52 .063 68 31,775 91 207 77 00 267 77 

32,063 650 
WIIE 2030101101 7 son 10DECol 15DEcol'-"~ I 

517 309,003 3A 391,532 as -2,929 74 a FAT r- 

6 

0 

ASSET 10 SECURITY DESCRIPTION 
SH SELL/BTC LOT LOCAL PRINCIPAL MET 

SHARES/PAR BASE PRINCIPAL NET 

124 1,017,812 11 
999,999 620 

31292G631 T07AL 
3 .023 .201 97 

31292FAKO FED KH LN PC C00910 
WBIQ . . 

147 on 
71196 650 

WHO . . 
321 Do 

7 .052 4SO 

Walo . . 
545 11 .200 70 

11,200 700 

WBIO . . 
isa 4,143 25 

4,143 2SO 
Wela . . 

193 11,202 94 
11,202 940 

399 16 .200 al 
1A .800 Pic 

Wolo . . 
CAL 599 -16,000 a] 

-16,500 CIO 
Willa . . 

402 16.900 111 
16 .900 010 

Wala . . 
S91 Is .796 as 

16 .796 950 

willo . . 
700 22,449 15 

22,449 ISO 
WqJQ . . 

428 20,953 49 
20 .9S3 690 

W12C MONTHLY 

Statement 28 

3 .011 .248 36 11,953 11 L Do 11,953 11 1 
2059181191 7 500 SUESS) QIFEBOI 1 009999 

7 .100 46 -7,100 46 00 -7 .100 46 

OIMAROl OIMAROI 1 11101100 
61987 49 -619117 49 an -6 .937 49 

01MARD) 03MAYOI 1 000000 
11,097 53 103 17 00 103 17 

05MROI 05MR01 I Buono 
4 .110 05 39 20 go 38 20 

15MARO) 15MR01 I ODOODO 
11 .099 57 103 07 go 103 D7 

15APROI 16APROI 1 000001) 
16 .645 67 

IS4 
14 154 14 

15APROI I "PROT 1 000000 
-16 .645 67 -IS4 14 00 -154 14 

15APROI 17APROI 1 000000 
16 .645 27 154 14 an 154 14 

15APROI ISAPROI 1 1100008 
16,642 55 IS4 12 00 154 12 

ISMAY91 15MAYBI 1 006091) 
22 .244 76 204 39 Do 20A 59 

01 
imol 15JUNoil~i~-I- 00 

0 
000 

20 .7d2 43 212 ?A 151 26 
ST k L l-.T -~T L 



W32C MONTHLY WILLIAM H GATES FOUHM710H PACE 275 
- COMPOSITE - AS-OF DAIL 31DECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31 . 2001 

ASSET 10 SErURIly DESCRIPTION MAT DATE MAT RATE IRD D7 STL ITT SELL RATE 
SH SILL/117C L07 LOCAL PRINCIPAL NEI LOCAL C057 LOLAt SEC7Y GVLS NET SECTY GM/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SEC7Y GM/LS BASE CURR GN/LS NEI BAS SECTY GM/LS 

31292HCYI FED HN IN PC C06917 2030/05/0) 7 500 OSJULDI I&JULGI 1 000000 
IIIIE -- 

4115 619 364 S4 61b .012 74 SS4 it Do 354 It 
604,344 170 

31292HEC4 FED HM LN PC colas] 2030/06/01 6 Soo DIDECOD I&JAN01 I DOODOO 
NOTE . . 

576 31 .194 92 51 .854 76 Be t6 04 so I& 
32,566 610 

3)29?HE98 FED HN IN PC Coloso 2030/09/01 7 500 03JULGI 16JULDI 1 000000 
-- WIIIE -- 

414 19 .438 09 19 .426 96 11 13 00 11 13 
19 .997 290 

31292HF74 FED ROME IN PC Colvill 2030/ID/0) 7 too 09MAROI 26APROI 1 000000 
WITH - 

339 100,803 37 100,779 94 23 43 00 23 43 
99 995 700 

WIIE - 040clol 14NDVOI 1 000000 
903 1)31441 19 113 .372 61 68 Be 00 611 so 

109 .737 550 

WBIE ., 04OCTOI 14NOval 1 000000 
604 518 .767 65 515,453 99 315 65 00 313 65 

501 530 540 

WBIC " 04OCTOI 14NOVOI 1 000000 
gas 608,963 41 606,A95 39 360 11 go 368 11 

566,9115 160 

31292HFTS 707AL 
. . . . . . . . . . . . . . . . . 1,341,375 60 11341 .101 as 773 77 1 00 773 17 1 

3129?HFU3 FED HN IN PC C01079 2030/10/01 7 Soo 19BECOD 16JANOI 1 000000 
Well) . . 

451 57,920 17 37 361 75 558 42 00 558 42 
37 .420 269 

WBIE . . IODECOI ISDECIII I ODDOOO 
522 107 306 83 108 .087 14 -700 31 Do -780 31 

104,039 340 

4 

MILLIAM M ~Itb ~UUNUAIJUN PAGE 274 
- COMPOSITE - AI-OF DATE, SIDECOI 

SUMMARY REALIZED GAINILOSS REPORT Statement 28 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET 10 SECURITY DESCRIPTION MAT DATE MAT RATE 7RD DT SIL 01 SELL RATE 
SH SELL/117C LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GN/LS NEI SECTY GMAS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECTY WLS BASE CURR GH/LS NEI OAS SEVY GN/LS 

577 ISO 210 

WBIE -, ioDECOI 13DECOI 1 000000 
SIB 1,031 .405 74 1 .033,905 90 -7 .500 16 go -7 .500 16 

999 .999 510 

31292M KO 707AL 
. . . . . . . . . . . . . . . . . 1,476 .416 09 11691 .510 54 -22 .994 4S 1 00 -22.094 45 1 

31292MV& FED HN LN PC C00920 2030102101 7 000 27MROI I&APROI 1 000922 
VSJE . . 

660 A95.919 31 695 057 49 861 92 go 661 B2 
669,455 660 

31292HAW4 FED HM IN PC C09921 2030/02/0) 7 500 03JULDI I 6JUL 0 1 1 000000 
WBIE . . 

432 6911 .91h; 41 69a,506 25 400 23 00 400 23 
613 .057 410 

WBIE . . IODECOI ISDECOI 1 000000 
S19 90,410 75 91,068 20 -657 45 04 -6S7 45 

37 657 750 

WBIE . . 10DEC01 13DECOI 1 000000 
520 642 .402 53 647,073 94 -4 .671 A] 00 -4 .671 41 

622,841 420 

WBIE -- IODECOI 13DECOI 1 000000 
521 11031 .406 as 1 .038 .906 21 -7 .500 16 00 -7 .SCO 16 

999 .999 AID 

3I?V?MAW4 TOTAL 
. . . . . . . . . . . . . . . . . 2,463 .125 BI 2 .47S 554 60 -12,428 79 1 ad -12,426 79 1 

3129?HCF9 FED HIM IN PC C00970 2030/04/01 7 COO 2?MRQI 16APROI I 00DOOD 
WIIIE -- 

461 1 .009,274 44 1 oat 024 52 1 2411 at to 1 .249 as 
999 .900 330 

31292HCXO FED HIM IN PC C00906 2030/05/Dl 7 000 07S[PQI ISOCIal 1 000000 
NOTE P . 

]as 645,984 07 6SA .195 41 -8,211 34 00 -3 .211 54 
631 .262 920 

19 

Is 



wowc MONTHLY WILLIAM H GATES FOUNDATION Statement 28 PAGE 211 
- COMPOSITE - AS--OF DATE 

3 
IDECOI 

SUMMARY REALIZED GAIM/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET IS SECURITY DFSCRIPTIOM HAI DATE MAT RATE IRO 07 STL D7 SELL RATE 
SH SELL/BTC L07 LOCAL PRINCIPAL MET LOCAL COST LOCAL SECTY GWLS NEI SECTY GN/LS 

04 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECIY GKILS BASE CURR GM/LS NEI OAS SECTY GN/LS 

31292HFUS TOTAL 
107 .306 33 106,087 14 -780 31 L on -730 31 L 

57,920 17 57,361 IS 55A 42 S go S51 42 S 

31292KC2 FED HOME LN PC C0109S 2050111191 7 goo 06DECOO 16JANOI 1 000000 
WBIE . . 

119 299 .902 35 297 .537 23 1 ?is 12 go 1 .265 12 
299 .910 040 

WBIE . . 06DECOD ISIANDI I SORDID 
CXL 119 -29B .B02 35 -297 .537 23 -1 .215 12 00 -1,265 12 

-299 .880 B40 

31292MC2 707AL 
. . . . . . . ... . . . . . . . . 00 go 00 t on no L 

31292HGL2 FED HN IN PC Collus 2030112101 7 500 19DECOO )&JAMS] I goodoo 
WSIQ . . 

490 $94.124 41 8801957 al 13 .167 40 Do 23 .167 40 
332,336 940 

51297HG40 FED RM IN PC C01119 2030/11/01 6 boo 27FEBOI 13MROI 1 000000 
WBIG . . 

log 309,554 59 309,998 94 -434 05 00 -434 os 
511,061 300 

31292HG57 FED HOME IN PC C01120 2031/01/01 7 000 06DECOD 16JANOI 1 000000 
WBlE -, 

577 179 .536 46 175,776 31 760 15 00 740 is 
180 .164 000 

WBIE " 06DIC00 16JANDI I goodso 
575 395,691 99 394,006 59 1 .67s 50 Do 11675 30 

397 .109 000 

WBIE -- 06DECOO 16JANDI I 00008a 
579 420 .50S 36 413 .724 95 1 .750 41 Do 1 .780 41 

422,022 000 

31292HU57 TOTAL 
--- -------------- 995,725 71 991,S07 05 4 .21s 86 1 Be 4 .715 86 L 

W87C MONTHLY WILLIAM N GATES FOUNDATION PAGE 277 
- COMPOSITE - AS-OF DKIE 31DECOI 

SUMMARY REALIZED GAIN/LOSS RIPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAT RATE TRD III SIL 01 SELL RATE 
SH SELL/BIC 107 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GW/LS NET SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GM/LS BASE CURR GN/LS NEI BAS SECIY GX/LS 

31292HHFA FED RM IN PC C01130 2030/12/0) 6 500 07DECOD ]&JAMBI 1 006604 
WPIE -I 

sea 91S 50s 33 914 .410 33 1,095 45 on J .D95 45 
934,755 790 

31292RHY3 FED HM tM PC C21147 2031/03/01 7 000 23FEEDI 22MR01 1 009000 
WBIE 1- 

090 405 .661 93 406,059 79 -577 55 00 -377 B5 
493,037 coo 

31292HJ07 FED HM IN PC C01160 203]/CA/01 6 506 29MARal 16APROI I agoode 
WBIE -- 

6&2 1 .992,500 no 1,956,250 00 9 .250 Do 00 6.250 00 
2,000 .009 000 

IBIE -- 17APROI 14MAYGI 1 000000 
301 513,455 59 514 .571 15 -1,135 56 to -1 .135 56 

519,113 394 

31292HJD7 70TAL 
------------------ 2,505,935 59 2 .5DO .621 15 5 .114 44 1 go 5 .114 44 L 

31292HJU9 FED HN IN PC C01175 2031105101 7 000 19APRO] 14MAYDI 1 000000 
WBlE . . 

392 133,594 37 155,367 70 226 67 to 226 67 
151166A one 

WBIE 11 19APROI IAMAYQI 1 000000 
313 1179 .374 38 A77 .a82 31 1,492 07 on 1,492 07 

66B .116 age 

WBIE .. 19APROI 14"Yol 1 000000 
31Q 1 .012 .965 75 1,011 .250 00 1 .711 75 Be 1 .719 75 

11000,009 000 

WBIE -- 19APSROI 14MAY01 1 G0000000 
515 1 .012,968 75 1,011,250 00 1 .7 a 7 1 .71B Is 

1 

1000,009 Ono 

WPIE -- 19APROI 14MYDI 1 900000 
316 1 012,968 75 1,011,250 00 1 .718 75 00 1 .713 75 

11000,000 009 

WBIE -- 19APADI 14MAY83- 1 010005 
317 1 .012,961 75 1 .011 .250 og 1 .71B 75 Go 1 .718 75 

1 1000 .000 000 

lu~ T - 



W02C MONTHLY WILLIAM H GA7ES FOUNDATION PACE 279 
- COMPOSITE - AS-OF DATE 31DECni 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31, 2001 

ASSET To SECUR17Y DESCRIP71ON MAT DATE MA7 RATE FAD Ill SIL DO SELL RATE 
SH SELL/07C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GWLS MET SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GH/LS BASE CURR GN/LS MET OAS SECTY GN/LS 

31292HJ54 707AL 
9,944,715 70 9 .90S .266 50 39 .449 20 1 00 59 .449 20 1 

31792HJ96 FED HN IN PC Callas 2031/06/01 7 000 03DC701 14movel 1 Doolloo 
WITT . . 

606 96,961 20 96,990 54 29 34 00 -29 14 
93,910 740 

312920KI9 FED HM IN PC C01190 2031/04/0) 6 Sao 29MAROI 16APROI 1 0001100 
WBIE . . 

463 996,250 00 996 .875 00 -625 00 00 -625 on 
I,DOO .DDO Doe 

WITT . . 29MR01 16APRO] 1 000000 
664 996 .2SO 00 996 575 00 -625 00 Do -625 00 

1 .000,000 000 

WDIE - 29KARDI 16APROI 1 000000 
665 999 .250 Do 996 .175 00 -625 Do 00 -625 00 

1 .000 coo ODD 

WDIE . . 03OC701 IGNOVDI 1 000000 
607 94 .916 91 84 .552 23 364 69 go 364 AB 

05,554 020 

31292HK99 707AL 
. . . . . . . . . . . . . . . . . . 3 .073,666 91 3 075,177 23 -1,510 32 L. no -1 .510 32 1 

31292HLZS FED HM IN PC 2031110101 6 Soo 27SEPOI 350C701 1 000000 
HIED ., 

743 255 154 44 231 939 17 1,215 27 go 1,215 27 
225 .756 000 

WBIO . . 27SEPOI ]Social 1 000000 
746 233.154 44 231 .939 17 1,215 27 no 1,215 77 

226,758 000 

WDIO . . 27SEPOI )5OCT61 1 OODDOO 
749 233 .153 42 231 .931 15 1,215 27 Do 1 .215 27 

228 .757 002 

Wela . . 27SEPOI 15OC701 1 000000 
752 233,155 46 731 940 is 1 .215 23 go 1 215 70 

229,759 000 

WDIE -- 03OCTOI 14NOVOI 1 000000 
244 29 361 61 29,23s 51 126 10 00 126 10 

211 .321 210 

I 

COMPOSITE Statement 28kS-OF DATE' IDEC;~ 
SUMMARY REALIZED GAIN/LOSS REPORT JAN 

UARY 1 . 2001 TO DECEMBER 31 . 2001 

ASSET To SECURITY DESCRIPTION MAT DATE MA7 RATE ?RD OF STE 07 SELL RAIE 
SH SELL/8TC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SEC7Y GWLS NET SEC7Y GM/tS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECIY GH/LS BASE CURD GRAS MET OAS SECTY GMIL~ 

31292HJU9 70TAL 
5,664 .843 75 5 .056 .250 01 8 .593 74 L 00 1 .593 74 1 

31292HJ54 FED HIM IN PC C01184 2051/06/01 6 Soo 21JUM01 16JULD1 1 000000 
WDIE -- 

415 994,471 57 990,526 65 3 .944 92 00 3 .944 92 
999 .900 120 

WDIE -- 21JUNDI 16JULOI 1 000000 
416 994,471 57 990,526 ds 3 .944 92 no 3 .944 92 

999 .900 720 

HITE . . 21JUINOI 16JULDI 1 000000 
497 994 .471 57 990 .5?6 65 31944 92 Do 3 .944 92 

999 .900 721 
WDIE . . 21JUNDI 16JULDI 1 000000 

Ass 994,471 57 990,526 65 3,944 92 Go 5 .944 92 
999,900 720 

WDIE - 21JUNDI 16jutol 1 000000 
489 994,471 57 990 .526 6S 3 944 92 00 3 944 92 

99S .105 720 

WITT . . 21JUNDI 16JULDI 1 000600 
490 994 471 57 990,526 65 3,944 92 Do 3,944 92 

999 .900 720 
WDIE . . 21JUND) I&JULDI 1 000000 

491 994 471 S7 990,526 65 3 .944 92 Go 3 .944 92 
999 .900 720 

WDIE -- 21JUNDI 16JULOI 1 000000 
492 994 .471 57 990 526 65 5,944 92 Do 3 .944 92 

999 .900 720 

WITE . . 21JW01 16JULDI 1 000900 
493 994,471 57 990 .526 65 3 944 97 00 3 .944 92 

999,900 720 

WITE I- 21JUHO1 16JUL01 1 000000 
494 994,471 57 990 526 45 3,944 92 00 31944 92 

999 .900 720 

I 

I 



W82C MONTHLY 
AS-OF DATE SIDECOI 

I 

NET SECTY GN/LS 
NET BAS SECTY GN/LS 

-138.92 

-2 .400 07 

-1 .100 76 

-235 74 

126 10 

?as 90 S 

-4,836 07 

-6,062 40 

WILLIAM H GAIES FOUNDATION 
- COMPOSITE - Statement 28 

SUMMARY REALIZED QAIN/L0SS REPORT 
JAMUILKY 1 . 201 70 DECEMBER 31, 2001 

MAT DATE MAT RATE ISO III STL D7 SELL RATE 
LOCAL COST LOCAL SECTY (MLfLS 
BASE COST BASE SECTY GH/LS BASE CURR GN/LS 

?cN0v0I 13DECOI 1 000000 
52,414 90 -155 92 Do 

womovol ISDECOI I agagoo 
11011 .462 24 -2 .400 07 Do 

?GNOVDI ISDECOI 1 000000 
?Sa,392 01 -1,800 76 00 

15DECOI 17DECO) 1 000000 
17,259 23 -235 74 00 

ASSET IV SECURITY DESCRIPTION 
SH SELL/BIC 101 LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NET 

WBIQ . . 
583 53 .276 25 

57,752 900 

Wala . . 
565 1 .009,062 17 

999.999 670 

Wela . . 
587 757 .901 2S 

7SO.281 820 

Wall) ' . 
lei 17,022 54 

17,022 S40 

31292HLZS TOTAL 
126 10 1 00 

23S 90 S as 

IDDEC01 13DECOI 1 000000 

4,356 07 00 

IODFCCI 13DECOI 1 000000 
61062 49 go 

------------------ 29,361 61 29 235 51 I 

2,774,060 00 2 .773,774 10 
C01753 2031/09/01 7 500 

665.045 S4 669 .801 61 

31292MMA9 FED HN I" PC 
WBIE -- 

523 
6"1794 950 

WPIE . . 
524 

801 .303 100 

51292HMA9 TOTAL 
------------------

3179?"HYS FED HK IN PC 
WBIE I- 

525 
472 .197 000 

WIIE " 
CXL S25 

-472,107 000 

WDIE -- 
526 

11000,000 ago 

WBIE . . 
CXL S26 

-],DDD,DDP 000 

933 .691 87 839,751 27 

-lO .B9B 47 1 00 -10 .89B 47 1 

240CTOI 13DECOI I access 

-332 05 00 -SS2 05 

240C701 13DECOI 1 000000 
332 05 00 332 05 

240cloi 13DECOI 1 000000 
-705 52 so -703 52 

24DC701 1 5DECOI ~I 000000 
703 32 00 r I'S 32 

;-I, 41 

1 .495,734 41 1 .509,632 99 

2031112101 6 goo 

471 .152 15 470.454 23 

-994.562 70 -995,159 30 

We?C MONTHLY WILLIAM H GALES FOUNM710M PAGE 281 
- COMPOSITE - AS-OF DAIE 31DECOI 

SUMMARY REALIZED GAIWLOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 3), 2001 

ASSET 10 SECURITY DESCRIPTION MAT DATE MAT RATE TRO DI Sit. DI SELL RATE 
SH SELL/WTC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECIY GWLS BASE CURR GHILS 

WBIE -I 24MTOI 15DECOI I 0000DO 
527 995,859 35 996 .592 70 -703 32 00 

1 .000,000 000 

WBIE I- 240clel ISDECOI 1 000000 
CXL 527 -995PS59 35 -996 .562 70 703 52 DO 

-1,000,000 goo 

WBIE -- 740clol 13BECOI I coacou 
642 995,958 96 996,662 16 -703 20 Do 

11000,100 goo 

Wj]E " 24DCIDI 13DECOI I access 
643 99519se 96 996 .662 16 -703 20 00 

11000 .100 ago 

WBJE . . 740clal 13DECOI I goacoo 
644 996,549 63 996,662 16 -312 53 00 

1 .001,100 coo 

WBIE I- 240cial 13DECOI I access 
645 996,349 63 996 .462 16 -512 53 on 

1 .000 .100 000 

WBIE . . 240CIDI 13DECO) 1 000009 
714 99SIDS9 39 996,562 50 -703 12 go 

11000,000 coo 

WDIE I- 240cial 13DECOI 1 000000 
715 995 159 33 99& .~62 50 -705 12 00 

)10091000 Dan 

WBIE -- 240C701 13DECOI 1 000000 
721 470 152 le 470 .4a4 13 -551 95 00 

NEI SIC7Y GM/LS 
MET $AS SECIV GW/LS 

-703 32 

703 52 

-703 20 

-705 20 

-312 S3 

-312 53 

-703 12 

-703 12 

-331 95 
472,107 000 

31292HMV3 TOTAL 
. . . . . . . . .

. . ..
.. . . . 6,446 .458 12 6,450,257 77 

312923VC4 FEDERAL HOME IN M7G PREASSIGN 2003/05/02 4 750 
WBIU . . 

576 20 .000,000 00 19.98S .865 39 
20,000,000 000 

-3 .769 65 1 00 -3,769 65 1 

o?N0vDI 0?NDVQI I ODODDO 

14 154 61 on 14.134 61 

!Lr!, --t, D T E -I 

11 

-410 .152 is 

995 .559 39 

-47D .454 23 

996,562 70 



d 

~1" PAGL Za? 
COMPOSITE 81S-OF DATE, 31DECOl 

SUMMARY REALIZED GAIN/LOSS REPORT Statement 2 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAT RATE 7RD DI STL Dy SELL RATE 
SH SELL/11C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SEC7Y GN/LS NET SECTY GM/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GN/LS BASE CORR GWLS MET SAS SECTY GN/LS 

31293KXB FED M LM PC C70339 2029/01/01 6 ago OSDECQD I&JANDI I DOOODD 
WDIE - 

Sal 99 .126 do 94 .905 ss 1 .221 is 00 1 .221 15 
100 .197 190 

31293JDFS FED MM IN PC C21002 2029/03/0) 6 000 08DECOO 16JANDI I aooooD 
WBIE -, 

583 42.714 94 A2 .241 42 543 52 00 S43 52 
".596 fiso 

3129SJ4"9 FED HM IN PC C21724 2029/02/01 6 coo OBDECOD 16JANCI 1 000000 WDIF ., 
532 80.663 74 79 .639 02 1 .024 72 an 1,024 72 

$4 .079 470 

31293KCF] FED HM I" PC C21970 2029/02/01 6 coo ORDECOO 34JAND) 1 000000 
WBIF . . 

504 47 395 S4 46,791 47 602 07 00 602 07 
49,400 430 

31293KDNS FED HM I" PC C21909 2029102101 6 age DAVECOO 16JANCI 1 000000 
WDIE -, 

585 23 .661 Be 23 391 04 300 84 00 Boo 84 
24,664 700 

31293KHG4 FED HOME IN PC C72031 2029/07/01 6 000 OBVECOD I&JANG) 1 000220 
WDIE -- 

586 37 .932 67 16,81S 56 1 117 06 00 11117 at 
91,656 159 

31293KHSI FED HIM IN PC C22041 2029/02/0) 6 000 OaDECOO IGJANDI 1 000000 
WSJ[ . . 

587 839 .474 21 321 .209 as 19,664 33 00 10,644 33 
575,021 980 

31293KNO5 FED RM IN PC C22199 2029/02/01 6 Coo 08DECOO 16JANDI 1 000000 
WBIE p 

5fto 89~066 29 17 954 as I Ist 46 an 1 .131 46 
92 837 830 

53293LCHS FED HN IN PC C22772 2029/02/01 6 000 aIDECOD I&JAMOI 1 000000 
WBIE . . 

599 43,574 21 43 .020 66 553 55 on 553 55 
45,419 370 

W52C MONTHLY WILIIAM H GA7ES FOUNDATION PACE 253 
- COMPOSITE - AS-OF DATE 31DECOI 

SUMMARY REALIZED GAIN/LOSS, REPORT 
JANUARY 1 . 2051 10 DELE"SER 3) 2801 

ASSET ID SECM17Y DFSCRIP710H MAT DATE MAT RATE IND OF STL D7 SELL RATE 
SH SELL/17C LOT LOCAL PRINCIPAL MET LOCAL COST LOCAL SECTY GWLS MET SEC7Y "/IS 

SHARES/PAR BASE PRINCIPAL NEI BASF COST BASE SFC7Y GN/LS BASE CURR GN/1.5 NET OAS SECIV GN/LS 

31293LJJ4 FED HM IN PC C22965 2029103101 6 000 DIDECOD JdJAWOI I ODDOOO 
DIE . . 

619 1165,592 11 549 .579 12 lt .sn 99 Do 10 .92S 99 
296 .738 log 

352931056 FED HOME IN PC 2029/03/01 6 coo CADECOD 16JAND) I DOODOO 
WDIE " 

620 780 .431 19 770,516 90 9 .914 25 00 9 .914 28 
813 .473 750 

WDIE . . 03DFCDO 16JANDI 1 000000 
623 972 .920 32 861,151 17 1) 089 21 00 11,069 21 

909 .694 44D 

3129SLOS& TOTAL 
. . . . . . . . . . . . . . . . 11653,351 56 1 632 343 07 21 003 49 1 on 21 .003 49 1 

31293LWAS FED HOME IN PC C23541 2029/03/Di 6 000 10JANDI 16JANDI I accona 
WSJO . . 

474 373,770 31 352 212 IT 26,557 50 go 26,557 50 
329,233 Soo 

53293MZJ4 FED M IN PC C?43A5 2029/04/01 6 Boo ORDECDO 16JANOI 1 000000 
WBIE . . 

622 89 782 34 55 641 79 1 140 56 Do 1 .140 56 
as 584 200 

31293HOF0 FED HN IN PC C24954 2029/04/01 A 500 03orTal 14NOVOI 1 000000 
WBIE . . 

609 20,310 14 20 .727 91 17 23 Do 87 23 
19 956 330 

31293NSW6 FED HM LN PC C25361 2D29/04/01 4 500 GBOCIOI 14NOVOI 1 000080 
'DIE . . 

609 74 134 97 73 116 60 518 37 Do 318 37 
72,770 520 

3129SP7V7 FED HM IN PC C25964 2029/05/01 6 500 16MY01 Ilium 1 000000 
WBIO . 

041 267 .630 B4 255 676 14 11 .954 70 Do 11 .954 70 
270 .312 150 

d 

4 



W52C MONTHLY WILLIAM H GAIES FOUNDATION PACE 23S 
- COMPOSITE - AS-OF DATE SIDECOI 

SUMMARY REALIZED GAIWIOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

ASSET 10 SECURI TY DESCRIPTION MAI DATE MAI RATE TRO DI SIL DI SELL RATE 
SH SELLIBTC 101 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GN/LS NEI SEClY ~/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SEClY GN/LS BASE CURR GN/LS NEI GAS SECTY GN/LS 

31293ONF6 TOTAL 
697,001 11 66A,114 83 35.666 23 L 00 35,656 29 L 

196 .571 97 162 .786 40 11,735 57 S 00 13 .79S S? S 

312930ON6 FEE) HM LN PC C24761 2029/05/01 6 SOD OSJAHQl ISJANOI 1 000000 
WBIQ . . 

4114 323,7D2 23 303,297 46 38,494 02 00 11,4D4 52 
521 .702 719 

31295OXA9 FED HN LN PC C?&989 2029/DS/ol 6 500 05OC701 S~"clvol 1 000000 
NOTE . . 

611 23,978 49 23,37S 51 102 97 at 102 97 
23,537 160 

W51E . . 03OCIDI 14NOVDI I OBOODO 
612 967,57B 71 965,655 77 1,724 94 Do 3,724 94 

$51,414 6aO 

3)2950XR9 T07AL 
. . . . . . . . . . . . . . . . . . 391 .357 19 667 .529 22 3 .827 91 t Go 3,527 91 L. 

3129302XV FED AM IN PC C27090 2029ID6101 6 500 0SJAMDI 16JANDI 1 000000 
" WIIQ " 

452 511,965 77 407 .627 ?6 24,35B 51 Do 24 .359 51 
511 .965 770 

" WO]a . . 16MAY03 IBJUMOI 1 000000 
059 12S,4?4 07 121 .050 11 4,395 96 Do A .393 96 

126 .660 990 

51293Q2XU TOTAL 
25,7S2 47 S Do 26 .752 47 S 

16myol 13jumal I OSGOOD 

14,177 09 OD 14 .177 09 

03OC701 14movel 1 GDOODD 

274 27 Do 774 27 

ro 

to 

W52C MONTHLY WILLIAM N "IES FOUNDATION Statement!8----"dC-~ 
- 

COMPOSITE - AS-OF DATE SIDECO 
SUMMARY REALIZED GAIN/LOSS REPORT 

JANUARY 1 . 
200 

1 
70 

DECEMBER 31 . 2001 

ASSET IS SECURITY DESCRIPIIUM KAT DATE MAT RATE IRD DT SIL ITT SELL RATE 
SH SELL/IITC LOT LOCAL PRINCIPAL MET LOCAL COST LOCAL SECTY WES NET SECTY Gk(LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECTY WLS BASE CLOUT QWLS MET GAS SECIV GN/LS 

31293pws FED KH LN PC C25965 2029/05/01 & Soo I&MAY91 ISJUNOI 1 000900 
WBIO . . 

043 345,924 16 350 .472 21 15.451 95 00 15,451 .95 
349 .390 770 

3129SM35 FED HN LN PC C2606A 2029/OS/01 6 Goo OBDECOO I&JANDI 1 000000 
WDIE 

623 S56 .333 24 353,630 49 4,5S2 75 00 4 .SS? .75 
373 .559 .030 

WDIF .. OBVECOO )6JANDI I GOOD111) 
624 S .B37 .117 69 3 .718 .372 Ss 45,745 14 00 45 .745 14 

5 .999 .601 500 

3129SM55 707AL . . . .. .. . . . . . . . .. . . 41195,500 93 4 .14?1203 04 53,297 19 1. Do 53 .297 119 L. 

31793PYA7 FED HM LN PC C2610S 2029/cs/ol A Boo DIDECOO I&JANDI I DOODOU 
WDIE . . 

625 600,396 57 593 .262 54 7 .633 55 00 7 .633 53 
626,341 180 

WBIE . . OIDECOG ]&JAMBI 1 000009 
626 3.137 .116 42 3.728 .371 30 41 .745 12 cc 48,745 12 

31999 .600 Too 

31293PYA? IDIAt 
------------------ 41433,012 49 A 381 .633 aq 56 .375 65 1 00 56,375 65 L 

3129301KS FED MM LM PC C?6qsa 2029,05/01 6 Soo G&JAM01 16JANOI 1 020004 
WBIQ .. 

4a3 500,025 14 22? .060 50 17 .164 64 00 17 .164 64 
300 .025 140 

31293QHPI FED RM LN PC C26538 2429/DS/gl 6 Soo 16mvel 13JUN01 1 009000 
Wala " 

044 355,936 46 566,7116 55 17 149 91 00 17 .149 91 
387 .754 coo 

3129SONF6 FED RM LM PC C26690 2029/05/01 6 000 19JAND) ]&JAMBI 1 00110110 
WBIO . . 

473 196 .571 97 192 .7a6 40 13 .785 57 00 13.785 57 
201,453 120 

WBIO 29MY01 )3JUM21- -~-l 000000 
036 697,101 11 664 .114 es 33 fisfi 25 Do 33 686 28 

722,992 890 

. . . . . . . . . . . . . . . . . . 637 409 B4 6DI1,657 37 

312930?YB FED HN LN PC C27091 ?029/06/01 6 50D 
Welo " 

042 317.539 07 503,161 96 
320,519 220 

3129306R9 FED KM LN PC C27180 ~029/06/01 6 500 
NOTE -- 

610 63,965 40 63 .591 13 
62,639 960 



MuNiNiv WILLIAM " GATES FOUNM71ON PACE 286 
- COMPOSITE - Statement 28AS-DF DATE 31 OF r 

, 
I 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31, 2001 

ASSET 10 SECURITY DESCRIP71ON MAT DATE MAT RATE 7RD DT S7L DT SELL RATE 
SH SELL/07C L07 LOCAL PRINCIPAL 14ET LOCAL COST LOCAL SEC7Y GN/LS NET SFCTY GH/LS SHARES/PAR BASE PRINCIPAL WtT BASE C057 BASE SfCIY GM/LS BASE CURR GN/LS NET OAS SECTY GN/LS 

31293RAV3 FED HM IN PC C21220 2029/06/01 6 501 03OC701 14NOVDI I coccoo 
WBIE . . 

613 60 093 16 59 .835 09 253 07 go 251 07 
59.967 150 

31293REK3 FED HM IN PC C2733a 2029/04/01 6 500 25MY01 13JUNGI 1 000000 
W110 . . 

051 24 .539 00 25 .25S 15 1 .103 as 00 11105 as 
241SAS 460 

'BID . . 23MAY01 13JUNDI 1 000000 
779 25,298 ~o 24,151 04 ) .147 36 00 11147 36 

25 .533 790 
WBIO . . 23MAYOI 13JUNOI 1 000100 

Cxt 779 25 .291 40 -24,151 04 -1 .147 36 on -1,147 36 
-25,533 790 

WDIO . . 15JUNDI ISJUNDI 1 000000 
203 963 33 913 39 54 94 00 54 94 

965 350 

WBIQ . . ISJUNDI 15JUNCI 1 000000 
364 968 33 913 39 54 94 00 54 94 

963 330 
'010 . . 15JUNDI 15JUNDI 1 000000 

CXL 364 -968 53 913 39 -54 94 Do -54 94 
969 530 

31293RE95 707AL .... . . . . . . . .. . . . . . 25 .507 33 24,148 54 1,155 79 1 00 1 .151 79 1 

51293RPS4 FEDHM IN PC C27633 2029/06/0) 6 500 16MAY01 13JUM01 1 000000 
'010 . . 

031 108 401 46 102 .062 63 6 345 85 Go 6,34S 83 
109 494 150 

31295ROS3 FED HM LN PC C27665 2029/06/0) 6 500 16MAYDI 13JUNCI 1 000000 
WBIO . . 

040 134 .466 91 131 . 160 02 31296 89 00 3 .28B 89 
135 816 470 

WB?C MONTHLY WILLIAM H CATES FOUNDATION PAGE ?A7 
- COMPOS17E - AS-OF DATE 31DErnl 

SUMMARY REALIZED GAIN/tOSS REPORT 
JANUARY 1 . ?001 10 DECEMBER 31, 200) 

ASSET IV SECUR17Y DrSrRIPTION MAT DATE MAT RATE 7RD 01 STL D7 ~ELL RATE 
SH SELL/11C L07 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SEC7Y GM/LS MET SECTY GN/LS 

~NARES/PAR BASE PRINCIPAL MET BASE C057 BASE SEC7Y GN/LS BASE CURR GN/LS MET BAS SECTY rAILS 

51293RYW6 FED W IN PC C27893 2029106101 6 500 16MAY01 21MAVOI 1 000060 
W,IQ . . 

714 459 304 99 419 .064 44 20,220 54 on 20 .220 54 
443,112 980 

31293R?G5 FED HOME IN PC POOL C27975 2029/06/0) 6 500 16MAY01 21MAY01 1 coccoo 
'DID . . 

715 514 768 92 300 .250 so 14 .416 34 00 14 .4as 34 
317,497 410 

31295R5P2 FED HM IN PC C26054 2029/06/Dl 6 Sao 16MYCI ?IMAYoI I collooo 
'610 . . 

716 509 .692 02 29S .427 33 14 .254 19 00 14,254 19 
312,366 420 

31293SNF2 FED "M IN PC C20490 2029/07/01 6 500 OBJANDI 16JANDI 1 000000 
WDIQ . 

478 196,390 26 195 .055 39 11,344 87 Go 11 .344 87 
196 380 260 

31293SV65 FED HM IN PC C29737 2029/07/01 6 000 ORDECOO 16JANOI 1 000000 
'BlE . . 

627 51 573 15 50,927 92 655 23 00 655 23 
53 .762 240 

31293SZSI FED HT IN PC C28253 ?029/07/01 6 500 DIJANDI I&JANDI 1 000000 
Nola . . 

481 292 .676 25 248,136 76 23,939 49 00 25 .639 49 
292,976 250 

W110 . . CAJANOI 14JANOI 1 000000 
437 576,179 95 529 .248 11 46 .933 84 Do 46 .931 MA 

576,179 ISO 

31293SZSI 70TAL 
.. . . . . . . . . . . . .. . . . 169,056 20 799,084 87 70 .771 33 S no 70,771 33 

512VIS746 FID M IN PC Em9fi 2029/06/01 & 000 29MY01 13JUNDI 1 000000 
WBIO . . 

037 779,370 56 765,415 61 13.954 75 00 13,954 75 
8071sod 950 



WILLIAM M CATES FOUHIAIIOW Statement 28 
- COMPOSITE - SUMMARY REALI 

Z 
ED CAI WLOSS REPORT 

JANUARY 1, 2001 70 DECEMBER 31, 2001 

W52C MONTHLY 

ASSET 10 SECURIW DESCRIPTION MAI DATE MAT RATE TRD DT SIL DI SELL RATE 
SH SELL/BTC LOT LOCAL PRINCIPAL NET Local. COST I OCAL SECTY GIQLS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SEC" CH/LS BASE CURR GWLS 

31293TFU& FED HN LN PC C29179 2929/07/91 6 Soo 0BJANDl I "Hol I OODDOO 
Wolo . . 

480 S14 .611 53 495 .595 20 19,016 13 go 
514 .611 330 

WBIO .. ORJANOI 16JANDI 1 000000 
497 195,337 So 188 .119 50 7,216 20 no 71?111 20 

195,337 490 

312937FU6 TOTAL 
. . . . . . . ...... . . . .. 709.943 53 613,714 50 

31295TF2B FED M LM PC C?9115 2029/07/01 6 000 
WBIF - 

623 790,683 10 760,438 S9 
824 .164 790 

312937JEI FED FIN I" PC C29261 2079/07/01 & 500 
WITO . . 

4116 23 .619 80 22,207 37 
23,1119 600 

3129317P2 FED HM IN PC C29S58 2029108101 6 500 
WILD . . 

4115 373,271 70 347,122 22 
378 .271 700 

WBIO . . 
033 177,745 72 165.215 65 

179 .397 540 

WILD " 
CXL 033 -177,743 72 -16SP213 65 

-179 .397 540 

WILD p 
sso 177,745 72 164,940 99 

179,612 130 

W110 .1 
710 177 .956 33 165,411 27 

179,612 130 

WO)O 1 . 
CXL 750 -177 .956 3S -16S.411 77 

-179P612 130 

26,254 53 S 00 24.2S4 33 S 

OODECOD 16JANCI 1 000000 

10 .044 51 00 10 .044 51 

OAJANGI 16JANOI I coooDo 

1,612 43 go 1 .612 43 

0BJAMDl 16JAM01 I collooo 

31 .149 48 go 31,149 48 

23MYDI isiumol I floocop 
12,550 07 00 17 .530 07 

23MAYDI ISJUNOI 1 1190000 
12 .550 07 go -12,530 07 

23MY01 13JUNDI 1 000000 
12,502 73 Do 12,1102 73 

23MAYOI 13JUNOI 1 000009 
17.545 06 00 12.S4S 06 

23MY01 I3JUNCj----I--00OD0O 
12,545 06 Be -12,545 06 

I A F',") I R F % -1 T 

WILLIAM M CATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED QAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

MAI DAIE MAT RATE 7RD D7 
LOCAL COST LOCAL SEC7Y GN/LS 
BASE COST BASE SEC" GN/L5 

WB2C MONTHLY 

SIL DI SELL RATE 
NEI SECTY GM/LS 

BASE CORR QWLS NET BAS SECTY QN/LS 
ASSET ID SECURITY DESCRIP71 ON 
SH SELL/ITC LOT LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NET 

312937TP2 707AL 
177,743 77 164 940 99 

378 .271 70 347 .122 22 

312937VRS FED HN LN PC C29624 2029/08/01 6 Soo 
Wolo . . 

556 324 .352 69 309 .057 55 
326 .752 790 

31293VF72 FED M LM PC C30190 2029/08/0) 6 500 
" WILD . . 

035 729,391 43 703 .353 55 
736,17A 070 

" WBIO ., 
Cxl 035 729 .391 43 -703,335 35 

-736,173 070 

WBIQ ., 
204 729 .591 43 704,743 67 

759,645 470 

HILO ., 
529 729 .391 43 704,743 60 

739,643 400 

WILD . . 
CXL 529 -779,391 43 -704.7A3 60 

-739 .643 400 
WBIO . . 

531 729 .391 43 705,S93 25 
739,643 47 

1 

W110 . . 
CxL 531 -729,391 43 -705,593 75 

-739,646 470 

WIIQ ' . 
791 732.529 53 706 649 92 

739,643 470 

WBIQ " 
CXL 71) -732 .829 83 -706 640 92 

-759 .646 470 

12,502 73 L 00 12,507 73 1 

31 .149 46 S go 31 .149 49 S 
o9julol 16JULCI I 00600D 

15,265 11 00 Is .26s 11 

25MAY01 15JUN01 1 000000 

26 .055 05 go 26 .051 05 

23MYCI 13JUNDI I oclooo 
-26,0S3 08 Do -76 .D58 DO 

23MAY01 13JUNOI 1 000000 
24 .6A7 76 go 74,647 76 

23MAYDI 13JUNDI 1 000000 
24,647 55 ou 24 .647 53 

23MAY01 13JUNOI I coccoll 
-24 .647 93 00 -24 .647 95 

23MY01 13JUNOI 1 000000 
25,795 20 go 25 .79a 29 

23MYCI 13JUNDI I coooso 
-75,79a 20 go -25,79a 20 

23MAYOI ISJUNGI I coolloo 
26 .136 91 00 26.100 91 

23M,AYO I l5jumol-,~ ]-~ocoooo 
-26 .180 91 -~l no -26.180 91 

:)IAFESTRIE 1, 

PAGE 289 
AS-OF DATE 311DECOI 

I 

MET SECTY GN/LS 
NET BAS SECTY GIH/LS 

19 .016 13 

PACE 259 
AS-OF DATE SIDECOI 



Wa2c MONT HL Y WILLIAM N GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/tOSS REPORT 
JANUARY 1 . 2001 70 DErEMNER 31 . 2001 

A~SET ID SECURITY DESCRIPTION MAT DATE MAY RATE IRD DT 
SH SELL/bTr LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SFCTY GM/LS 

SHARFS/PAR BASE PRINCIPAL MET BASE COST BASE SECTY GN/LS 

SIL DT SELL RATE 
MET SECTY GH/LS 

BASE CURR CN/LS NET BAS SECTY GN/LS 

31293VF72 TOTAL 
729 .391 43 704 .743 67 

31293VHXI FED SM LN PC C30234 2029/00/01 6 500 WBIQ . . 
583 93.725 08 91,202 15 

94 .421 490 
Wolo . . 

S84 118,783 ]a 115 .532 01 
119,641 950 

31295VHKJ T07AL -------- . . .. . . . . . 212.511 26 206,794 16 

51293VJ06 FED HM IN PC C30271 2029/09/01 6 500 
WO)o ., 

son 473 .076 41 460 .69S 74 
476 .576 270 

31293WD98 FED HIT IN PC C31028 2029/09/01 6 Sao 
"IE . . 

629 109 .950 34 109 .609 93 
112 .QS1 300 

31293"72 FED HM IN PC C51212 7029/09/01 7 000 
WPIE . . 

614 920 All 78 919 955 30 
090 .342 060 

31293xpsl FED HN IN PC C32244 2029/10/0) 7 000 
WIIE -- 

196 33,934 is 33,860 32 
33 .160 530 

31295XIEB FED HM IN PC C32349 2029/11/01 7 000 
IIIE -, 

615 437 S91 62 437,724 23 
425 .699 510 

31293vwo FED HM IN PC C32913 2029/11/0) 7 500 
WBIO . . 

489 111,314 02 79,487 03 
801242 aso 

Wolf . . 
495 23 .5?7 50 23,364 11 

22 847 370 

24 .647 76 S 

2 .525 93 

3 .201 17 

5 .727 10 S 

12 .591 17 

341 41 

556 41 

73 05 

-152 41 

1,926 99 

5,727 10 S 

09JUL01 16JULDI 

12,581 17 

13DECOO 16JANDI 

341 41 

04OCT01 14NOVD) 

556 49 

07SEPOI ]social 

75 63 

030clol 14NOV01 

-132 41 

ISDECOD 16JAND) 

1,1126 99 

03JULDI l6jiltol 
13 39 

00 

1 000000 

Do 

alloano 
Do 

1 000000 
Do 

000000 
00 

000090 
00 

000000 
go 

1 000000 
00 

WILLIAM H GATES FOU11DA"FlON 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

HAT DATE MAT RATE TRD D7 
LOCAL COST LOCAL SECTY GN/IS 
EASE COST BASE SECIY CH/IS 

W12C MONTHLY 

S71. DI SELL RATE 
NEI SECIY GHLILS 

BASE CURR GH/LS NET BAS SECIY GM/IS 

ASSET To SICUR17Y DESCRIP71ON 
SH SELL/BIC LOT LOCAL PRINCIPAL NET 

SHARE~/PAR BASE PRINFIPAL NET 

31293YGwo TOTAL 

A 

PAGE 790 Statement 28AS-IDF DATE 3ITUCo, 

24 647 76 S 

09JULDI 16JUIDI 

2,525 93 

09PUL01 16JULGI 
5 201 17 

on 

1 000000 

00 

000000 
go 

PAGE 291 
AS-OF DATE SIDErUl 

23 .377 50 23 .364 11 13 39 1 on 13 39 1 

91 .314 02 79 417 03 1 .926 99 S 00 1 .1129 99 S 

31293YJF4 FED MH IN PC C32962 2029/11/01 6 500 07DECOO 16JANDI 1 002000 
WBIE . . 

630 104 .211 94 104,054 04 157 90 an 157 90 
106.372 630 

3129SYK59 FED HM LN PC C33014 2029111101 7 500 03JULOI 16JULDI 1 000000 METE . . 
496 404,836 61 404,604 65 2b) B3 no 231 113 

395,656 220 

312949ALI FED HOME IN PC POOL C34991 2029/12/0) 7 000 030cial 14ROVOI 1 000000 
W,IE . . 

616 129 930 54 129,999 65 -39 31 00 -39 31 
125,602 640 

51294ITYI FED HM LN PC C35067 2030101101 6 Soo 19JAND) 12FE901 1 000000 
WBIO - 

654 396 .312 23 378 .171 76 18 140 47 00 12 .140 47 
399 .999 730 

312943SY7 FED WIN LN PC C35363 2030/01/01 7 age D7SEPOI ISOC701 1 000000 
NOTE . . 

187 67 .606 56 67,559 29 147 27 00 147 27 
66,144 060 

312941AI& FED HOME LN PC C35366 21130/01/111 7 500 19BECOD 14JAND) 1 000000 
MITI) " 

493 400 .150 33 391 .159 is 5 991 19 00 81991 Is 
594.975 040 

WIIE - 03JUL01 16JULDI I coulloo 
497 39 .976 52 39,953 93 22 59 no 22 59 

39,070 270 

WIIE I- 03JUL01 16JULDI 1 000000 
CXL 497 -39 .976 B? -39 953 95 -22 99 an -22 69 

-39,070 270 

19- 



MONTHLY W02C Statement 28 PACE 292 
AS-OF DATE 31DEC01 

SIC DT SELL RATE 
NET SECIY GH/LS 

BASE CMR GM/LS NEI US SECTY GN/LS 

WILLIAM H GATES FOUNDATION 

- 
COMPOS17E - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31, 2001 

MAY DATE MAY RATE TRD DI 
LOCAL COST LOCAL SECTY GWLS 
BASE COST BASE SECTY GIVLS 

ASSET ID SECURI TY DESCRIPTION 
SH SFIL/07C LOY LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

312941616 TOTAL 
00 08 

490 .150 35 5911IS9 Is 

3129416RA FED ROME LN PC C35374 2030/01/01 7 500 
WDIE .. 

499 24 .573 12 ?A .858 87 
24 .309 070 

3129ACDCA FED HOME LN PC C35435 2030101101 7 000 
WNIE .. 

IBB 964 .19S 37 962 .097 45 
947,227 450 

31294CUP5 FED MM LN PC C35510 2030101101 6 500 
WBIE . . 

652 54,452 37 54IS67 %I 
SS .579 330 

31294cmyd FED HIM LM PC C35775 203D/01/0) 7 000 
WDIE . . 

666 313 .355 06 317.967 00 
310 .444 640 

WDIE . . 
667 319 .635 63 919.620 61 

1112422 920 
31294CHY6 TOTAL 
. . . . . . . ... . . . . . . .. 1 .132 .990 69 1 .131 .557 61 

31294CWA7 FED HM IN PC C36041 2030102101 7 000 
'51E - 

189 25,039 57 25 033 9B 
24 .516 a3o 

31294MJB FED RIC LM PC C36049 2030102101 6 500 
'PlE . . 

635 133 .395 so 153,735 BB 
136 .704 720 

1 .403 Do I go 1 403 Do L 
07SEPOI ISOCT01 1 000000 

54 59 to 54 S9 

07DECOG 16JANDI I D00400 

159 A? 00 159 62 

ASSET III SECURITY DESCRIPTION 
SH SELL/BTC COT LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

31294C7CI FED HK IN PC C36291 
WIIE -, 

499 23,013 34 
22 .496 350 

31294C711 FED HM IN PC CS&299 
WBIF ., 

651 123,074 26 
125,426 610 

31294DASO FED HN LN PC C56317 
WDJE . . 

668 1,009,274 15 
999 .900 090 

31294DEV9 FED HM LN PC C56443 
WDIE . . 

434 ??,555 56 
79 .161 340 

WDIE . . 
CAL 634 -77 553 3a 

~79 .161 348 

31294DEV9 7D7AI. 
go 

31294DEY3 FED HM LN PC C36451 
WDIE -, 

63S 59,265 21 
60,494 D70 

31294DEBO FED MM IN PC C56459 
WSIE - 

500 300,344 90 
293,533 790 

312940GPD FED "M LM PC C56506 
WBIO . . 

]a& 276,004 69 
279.357 330 

0 

8 

0 

go L Do 00 L 

51991 1 B S go B .99) is a 
osiuloi I&JULDI I ollocov 

14 25 00 14 25 

07SEPOI ISOCIal 1 000000 

7 .097 92 00 2 .097 92 

07DECOO ]&JAMBI 1 000000 

52 so at 82 So 

27MARD) I "PROI 1 000000 

so$ 06 on 308 06 

77"Ral 16hpaul I goollso 
11015 02 00 1,015 02 

WB2C MONIOLY WILLIAM H GATES FOMDATION PACE 293 
- COMPOSITE - AS-OF DATE 31DEC01 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANMRY 1 . 2001 TO DECEMBER 31 . 2001 

"AT DATE MAT RATE IND 07 STL DT SELL RATE 
LOCAL COST LOCAL SECTY ~WLS NET SECIY GN/lS 
BASE COST BASE SECIY GWLS BASE CURD GWLS NET PAS SEC7Y GN/LS 

2030192101 7 Soo 03JULD] I&JULOI 1 000000 

23,005 15 13 19 00 is 19 

2050102101 6 500 13DECOO 16JANDI I ODDDDO 

122,692 70 552 16 go 382 it 

2030102101 7 ago 27MROI 16APROI 1 000000 

1,008 .024 28 1,249 37 Do 1 .249 07 

2030102101 6 500 07VECOC 16JANDI 1 000000 

77,455 97 117 51 go 117 sk 

0?DECQ0 16JANG1 1 000000 
-77,~3s 07 -117 51 00 -117 51 

go 00 L go as L 

2030102101 6 500 07DECOO 16JANOI 1 000000 

59,175 49 a9 79 cc 19 79 

2050102101 7 500 03JULDI 16JULDI 1 000000 

300,172 61 171 99 cc 171 99 

7030102101 6 Soo 27FE001 ISMARDI 1 000000 

279,394 61 -3119 92 go -359 92 



I I - 

W12C MONTHLY WILLIAM H GATES FOUNDATION PAGE 294 

- 
COMPOS17E - Statement 2&S-0F DATE SIDECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAT RATE 7RD 07 STL DT SELL RATE 
SH SELL/BTC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GM/LS NET SECTY GM/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECTY GN/LS BASE CURR GN/LS NET OAS SECTY GM/LS 

31294DGQB FED HIM LM PC C36507 2030102101 6 Soo 07DECOD 16JANGI 1 000800 
WBIE . . 

636 549,350 55 145,063 66 11286 89 on 1 .266 19 
S"1960 690 

31294DNH9 FED HM LN PC C36696 2030/03/01 7 000 27MROI 16APROI 1 000000 
WDIE . . 

669 119 .6st 51 IS9,405 66 254 IS to 254 IS 
157,877 160 

31294EEF2 FED HIM LM PC C37334 2030105101 6 500 07DECOD 16JANDI I Cocoon 
WNIE - 

639 801620 07 $0 .497 92 122 15 00 122 is 
92 .291 620 

31294ELD3 FED HM LN PC C37522 2030103101 6 500 07DECOD 16JANDI 1 000000 WBIE ., 
640 34,507 40 54,466 19 41 29 00 41 29 

35 .234 190 

31294EW1 FED HIM LN PC C37607 2030/04/01 7 500 03JULOI 16JULOI 1 000000 
WBIE " 

501 915,234 40 994,670 21 564 19 So 564 19 
962 892 290 

WRIE -1 03JULD) 16JULO) 1 000000 
5111 BS1992 69 59 .969 79 22 90 to 22 SO 

39,015 780 

31294EMYI TOTAL . . . .. . . . . . . . . . . . . . 1 .025 .227 09 1 .024,640 00 557 09 L 00 557 09 1 

31294EW96 FED MM LN PC C37072 2030/04/01 7 000 asocial 14NOVOI 1 000000 
WBIE - 

617 140,357 61 140,1180 22 -42 61 00 -42 61 
136,563 190 

31294EXIO FED FIN IN PC C37874 2030/04/01 6 500 07DECOD 16JANDI 1 000000 'BIE . . 
641 960 050 IA 159 .747 03 1 .505 11 Do I SOS 11 

977,992 120 

W02C MONTHLY WILLIAM H GATES FOUNDATION PAGE 29% 
- COMPOS17E - AS-DF DATE 31DE(n] 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 20al 70 DECEMBER 31, 2001 

ASSET In SECURITY DESCRIPTION MAT DATE MAI RATE IRD D7 STL DI SELL RATE 
SH SELI/17C L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SICTY GN/LS NET SEC7Y GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GM/LS BASE CURR GH/LS NEI BAS SECTY GN/L~ 

31294EXDS FED HIM LN PC C37576 2030/04/01 6 Soo 07DECOO ]&JAMBI I Cocoon 
WBIE . . 

642 25,195 90 25 .165 as 30 15 00 34 15 
25 .726 S90 

31294E3N7 FED HOME LM PC C50005 2050105,01 A 500 07DECOO 16JANDI 1 000000 
WBIE -, 

637 64 891 55 64 785 24 98 31 on 99 31 
66,226 760 

31294E?D5 FED HM IN PC C38092 2030/D5/0) 6 500 07DECOD 16JAND1 I VOODOO 
WBIE -I 

651 6S .559 10 65,259 is 99 05 no 99 as 
66,713 290 

5129AFP03 FED HM LM PC C33551 2030/05/01 7 000 07SEPOI ISOCID) I cougoo 
" WBIE . . 

190 195,625 10 198 .111 77 -2 .416 67 as -2,406 67 
191 .167 030 

" WBIE . . 07SEPOI 150CT01 I cocoon 
191 427 .430 71 A32 .663 95 -5,433 24 00 -5 .433 24 

417 .690 050 

31294FP03 TOTAL 
. . . . . . . . . . . . . . . . . 623,055 51 650 .975 72 -7 .939 91 1 00 -7,919 91 L 

51294FON9 FED MM LN PC C311561 2D30/05/01 6 500 27FEBOI 13MROI I coulloo 
Wala ' . 

107 508 .031 09 295,686 61 12,394 AS on 12.394 49 
309,510 630 

31294TSHO FED FIN L" PC C38620 2030/05/01 6 500 07BECOD 16JANOI 1 000000 
WBIE -- 

643 820,702 13 B19,720 11 932 02 Do 982 02 
$37,985 560 

31294GSBI FED HIM LH PC C39514 201II/Q6/01 6 Soo QIOECoa 16JAMOl 1 Quacall 
WSIE . . 

645 47 .897 07 47 .959 76 57 31 00 57 31 41 
49,905 750 



AS-OF DATE 
PACE 296 
31DECOl 

MET SECTY UVLS 
MET BAS SECIY GM/LS 

-1 .093 44 

-11093 &A 

-1,093.44 

-1,093 64 

-1 .095 64 

1 .249 86 

-1,249 as 

-S .468 20 1 

1,181 97 

2.860 75 

Wo2c MONTHLY WILLIAM N "IES FOONDATION Statement 28 
- COMPOSITE SUMMARY REALI 

7 
ED "IWIMS REPORT 

AAHUARY 1 . 2901 TO DECEMBER 31 . 2001 

ASSET 10 SECORITY DESCRIPTION MAT DATE MAT RATE IRD DI STL UT SELL RATE 
SH SELUITC LOT LOCAL PRINCIPAL MET LOCAL COST LOCAL SECTY ~LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GM/LS BASE CMR GN/LS 

31294rSO7 FED FIN L" PC C39519 2030196101 7 000 07DECOD 16JANDI 1 000400 
WBIE . 

646 996 .932 00 995 .025 64 -1 .093 00 
999,900 450 

WNIE . . 07DECOD ]&JAMB] I cooloo 
647 996,952 of 996,02S 64 -1 .093 64 Go 

999,900 450 

WBIE . . 07DECOO 16JANDI 1 000000 
645 996,932 00 993,025 64 -1 .093 64 go 

999,900 4so 

WBIE . . 07DECOD I&JAMOI 1 090000 
649 996 .952 Go 995,025 64 -11093 64 go 

999 .900 450 

WSIE - 070ECOO 16JANDI I occlool 1 650 996 .932 00 998.025 44 -1,093 64 no 
999 .900 450 

WRIE -- 27MROI I&APROI 1 000000 
670 1 .009,274 54 I .acib.924 &6 1,249 56 as 

999,900 470 
WBIE ., 27MROI 16APROI I ODDOOD 

CXL 670 -1 .009.274 54 -1 .009,024 66 -1 .249 as 00 

- 

999,900 470 

31294GSD7 TOTAL 
------------------ 4 .954.660 00 4 .990,128 20 -5,468 20 L 00 

31294~UN2 FED WH LN PC C39539 2030/06/01 6 500 07DECOD 16JAMOI 1 000000 
WBIE -- 

6SI 780,104 52 778,922 55 Iplel 97 Go 
796 .271 940 

31294UL3 FED HM L" PC C39933 2030107101 7 000 06DECOO ]&JAMBI I coccol 
WDIE . . 

652 629 .069 57 624 .203 52 2,860 75 go 
631 .355 440 

W52C MONTHLY WILLIAM H "TES FOUNDATION PACE 297 
- COMPOSITE - AS-OF DATE UDECOI 

SUMMARY REALIZED GAIM/tOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECURITY DCSCRIP710H MAT DATE MAT RATE IRD DT STI. OT SELL RATE 
SH SELUBIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY ~LS NET SECIY GMYLS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTI ~LS BASE CORR ~/LS NEI BAS SEC7Y ~/LS 

31294C7FS FED HM PC C59894 2030106101 6 Soo 07DECOO 16JAMOI I collooo 
WB)E . . 

644 58,467 41 58,375 52 98 59 00 115 59 
59 .679 650 

31294iss? FED HM IN PC E00543 2013/04/0) 6 Dos 31JANDI 22FEBOI I Gooooo 
WjIQ . . 

646 196,544 10 197,232 41 -650 31 an 6115 31 
197,749 ISO 

31294JTR9 FED HM IN PC toosdo 2013107101 d goo 31JANCI 22FE101 1 000000 
WBIO . . 

945 15 .166 91 15 .219 32 -52 41 00 -SW 41 
15 .259 900 

51294JT65 FED HM LN PC E00575 2DIVID/01 6 Dog 3IJAMcl 22FEBUI I ouccoo 
WO]Q . . 

6" 33,133 32 31,244 99 -106 17 go -106 J7 
31 .329 740 

31294m6l FED HM LN PC E00669 2014/DS/01 6 Goo 14MROI 19APROI 1 000000 
WBIQ .. 

392 299,061 58 293,654 63 407 25 go 407 25 
299 .991 380 

31294JXES FED MM IN PC E00677 2014106101 6 coo 011FEBO) 22FEBO) I OBOubg 
WOIQ . . 

718 747,403 65 716 .637 64 30 .766 01 go 50,766 a] 
752 .459 240 

51294JY44 FED HM LN PC E00731 2014/09/01 6 000 011FEB01 22FEBOI I ODDOOD 
WBIO P, 

705 47 .616 76 45,290 37 2,326 39 Do 2,326 39 
47,931 540 

31294KC19 F 
ED 

MM IN PC POOL 100966 2016102101 5 500 IBAPROI 17MYCI I occooo 
WBIQ ., 

70S 195 .374 30 393,749 39 11624 99 go 1 .624 99 
199.991 370 

WBIQ . . IIIAPROI 17MY01 1 000020 
707 390 692 94 397,443 42 5 .249 52 Do 31249 52 

399,941 590 

T E STRIET AT 

to 

I, r I jj, 



W12C MONTHLY WILLIAM H CATFS FOUNDA 7ION PACE 299 
- COMPOS17E - AS-OF DATE 31DECOI 

SlIMPARV REA117TD rAINVLQSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 2001 

ASSET ID SErUR17Y DESCRIPTION MAY DATE MA I RATE IRD DI S71. D7 SELL RATE 
SH SELL/B7C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SEC7Y GM/LS MET SECTY GN/I.S 

SHARES/PAR BASE PRINCIPAL NET BASE C057 BASE SEClY GM/LS BASE CURR GWLS MET $AS SEC7y GM/LS 

3129SLCWD FED HIM IN PC 787295 2030,03/01 1 000 2SJULOI 25JULDI 1 000000 
'DIE -- 

656 60 .729 64 62,231 51 -11504 94 00 -11504 94 
60,726 640 

WBIE ., 25JULD) 25JULGI I Season 
CXL 656 60 726 64 -62 231 56 1 .504 94 Do 11504 9A 

-60 .726 640 

WBIE -I 3]DC701 31OC701 1 000000 
576 59 .339 62 60 799 56 -1,459 94 Do -1,459 94 

S91IS9 472 

WNIE - SIOC7111 31OC703 1 000000 
CXL 526 -59,339 62 -60,799 56 1,459 94 Do 1 .459 94 

-59 .339 620 

WIJE . . ISHOVOI 15NOVOI 1 000000 
To) 59,559 62 65 .797 59 -1,451 27 to -1 .4sb 27 

59 359 620 

WRIE -I OIDFCOl ISFE502 1 6041000 
391 51,329 32 52 582 10 -1,752 75 to -1 .257 78 

51 .329 520 

312951CWD TOTAL 
. . . . . . . . . . . . . . . . . . iia .66a 94 115 379 99 -2 .711 05 1 00 -2 .711 05 L 

3129SLE40 FED MH IN PC 787355 2050/09/01 1 DOD 2SJULDI 25JULDI 1 040001) 
WSJ[ . . 

695 245 .079 63 251 .143 Do -6 066 45 00 -6,049 45 
745,079 fise 

WBIE . . 25JUID] 25JULDI 1 000000 
CXL 615 -245,079 63 -251,148 as 6,065 A5 00 6,066 45 

-245,079 630 

WBIE -- 15AUGOI ISAUGOI 1 000000 
136 24S .079 63 251 135 69 -6 .DS6 06 OD -6,OSfi 06 

245 .079 630 

WBIE -1 17SEPOI 17SEPOI I OOODOD 
550 49,591 66 50 113 11 -1 .221 43 00 -1 .221 43 

49 S91 620 

WBIE . . 15GCIDI 15OC701 1 000000 
272 252,429 89 259 .629 90 -6 .200 01 00 -6 .200 111 

252 429 990 

14 

COMPOSITE Statement 28AS-OF DATE' 3']VECQ1 SUMMARY REALIZED GAIWLOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAI DATE MAY RATE 7RD DI S7L D7 SEIL RA7E 
SH SELL/17C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GN/LS 14ET SECIV GN/LS 

SHARES/PAR BASE PRINCIPAL NEI SASE COST BASE SEVY GWVLS BASE CURR WLS MET BAS SEC7Y WLS 

312941C19 707AL 
586,067 32 511 .192 51 4 .874 51 S On 4 .874 51 S 

31295KUC6 FED HIM LN PC 796379 2029/12/01 1 Ong SIDCIOI 31OCTOI 1 000000 
WSIE . . 

$27 59 158 B3 40,138 77 979 94 00 -979 94 
39 .658 130 

'DIE . . 31OCYDI 31OC701 1 900000 
CXL 577 -51 .BSI 63 -AD .B31 77 979 94 at 979 94 

-39 .859 939 
'DIE . . ISMOVOI ISNOVOI 1 900022 

750 39.858 03 40 .537 56 978 73 00 -9?9 73 
39 .056 $so 

WBIE 11 OIDECOI 12F[902 1 000000 
589 110#480 44 113 .175 62 -2 .693 18 Do -2 .693 18 

110 480 440 

3129SKUC& 107AL 
. . . . . . . . . . . . . . . . . . ISO.339 27 154,011 18 -5 .671 91 1 Do -3 .167A 91 1 

312951070 FED M LM PC 7B7250 2630/07/01 1 DOD SIOC701 3JOCYO) 1 000000 
'DIE . . 

524 264.510 60 769,633 64 -5 .125 04 00 -5 .123 04 
264,510 600 

WDIE . . 31OC701 SIOC701 1 1100000 
CXL 524 -264,510 60 -269 633 64 5023 04 to 5 .123 04 

-264,510 600 
WJJE . . 15MOV01 15MOVDI 1 000000 

785 264 .510 60 269 .633 33 -5,122 73 Do -5 .122 73 
264,510 600 

'DIE . . DIDECOI 12FES02 1 000000 
390 457,926 60 466 792 01 -5 865 41 Do -5 .565 41 

457,926 600 

31295LB70 707AL . . . . . . . . . . . . . . . . . 722,437 20 736 .42S 54 -13,951 14 1 00 -13,985 14 1 

r I :, 1-!", - , 

4 

4 



MONTHLY WILLIAM K "TES FOUNDATION Statement 28 PACE 300 

- 
COWOS17E - AS-OF DATE SIDECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31, 2001 

MAI DATE MAI PATE IRD DT S71. DT SELL RATE 
LOCAL COST LOCAL SECTY QN/LS NEI SECTY ~/LS 
USE COST BASE SECTY GWLS BASE CURR QH/IS NET US SECTY GM/LS 

31OC701 310clal I colloac 
136.425 32 -3,20 45 00 -31265 4S 

31DCTOI BIOCIOI 1 000000 
-136,425 32 3 .265 45 00 3 .265 45 

15HOW01 ISNOVOI 1 000000 
156 .429 35 -3 .260 48 00 -3.260 45 

UDECOI )?FE502 1 000000 
199.456 57 -4,725 52 00 -4,725 52 

Wb2C 

ASSET ID SECURITY DESCRIPTION 
SH SELL/117C L07 LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL MET 
WBIE . . 

523 133 .159 87 
133,159 870 

WBIE - 
CXL 525 -133 .159 57 

-133.159 570 

WBIE . . 
782 

133 .159 970 

WBIE . . 
593 

194 .731 ass 

31295LE40 TOTAL 
. . . . . . . .. ... . . . . . . 

5129SLES7 FED III LN PC 
WBIE I- 

525 
961 .125 950 

WBIE - 
CXL 525 

-961,125 959 
WBIE ., 

?as 
961,125 950 

WBIE - 
394 

471,075 Sig 

3129SLES7 TOTAL . . . . . . . . . . . . . . . ... 

31297XGOI FED HK LN PC 
WBIE 1, 

So? 
447,539 020 

194,731 05 

an 

1 000000 
00 

000000 
as 

574,912 12 99614SS 62 

7117356 2030/09/01 1 000 

961,125 95 984 .776 06 

-21,463 50 1 

310clal 310clol 

-23,650 11 

SIOC761 31OC701 
23,650 11 

15NOV a] 15MOVOI 
-23,623 45 

DIDEC01 12FE102 
-10,290 64 

-23 .623 45 

-10,290 64 431 .354 15 

1 .392.199 46 

C40207 
452,807 31 

WILLIAM H "IES FOUNDAITOM PAGE 501 
- COMPOS17E - AS-OF DATE 31DECal 

SUMMARY REALIZED GAIN/tOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

MAI DAIE NAT RATE IRD DT SIL DI SELL RATE 
LOCAL COST LOCAL SECTY &N/LS NEI SEC7Y GH/LS 
BASE COST BASF SECrY GWLS BASE CURR WLS NEI OAS SECIV WLS 

2030/D7/0) 7 000 23FEDDI I WROl 1 000000 

406,059 05 -377 55 00 -377 25 

25FEBOI 13MARGI 1 000000 
-409 .059 ad 377 85 00 377 as 

ASSET 10 SECURITY DESCRIPTION 
SH SELL/17C LOT LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NEI 

31297XRE)a FED HOME LN PC C40414 
IBIE -- 

711 405 .692 03 
403,037 100 

'DIE I, 
CXL 711 -405 .632 03 

-403 .037 100 

31297)(RDS TOTAL 

to 

S 

153 .159 37 

961,125 9S 

961,12S 95 

421 .075 51 

W02C MONTHLY 

984 .776 06 

95417A9 3a 

-21,463 50 L 

-25 .650 11 

2316so 11 

1 .416 .ia3 s3 -33 .qa4 07 1, 00 -33 .904 07 L 

2030/07/01 7 Soo D5JULDI i6julol 1 000000 

452,548 01 259 30 go 259 30 

r 

. . . . . . . . . . . .... .. . 00 an 00 L on 00 L 

31297XVSD FED HM LN PC 2030/87/0) 7 500 19DECOD 16JANDI 1 000000 
WBIO .. 

495 315,011 79 509,190 41 4 621 3B 00 4 621 35 
509,674 730 

31297YCUA FED HIT LN PC c4qoa3 mo/om/oi 7 500 Q3JULOl 16JULOI I coccoo 
WBIE -, 

503 556,457 52 556,166 65 318 67 Do 315 67 
545 .869 030 

3129NFE7 FED HM IN PC C41065 2050109101 a 500 50APROI 14MAYOI 1 000000 
WITT -- 

650 922 .457 95 91310S6 29 9 .431 66 ad 9 .431 66 
Bal .182 520 

WBIF - 30APROI IAMAYol 1 000000 
Cxl 650 - -922 .437 95 -913 .DS& 29 -91431 66 00 -9.431 46 

-631,182 520 

WBIF - 50APROl 34MAyll 1 900000 
691 745 .764 67 738,139 05 7,624 82 Do 7 .624 52 

712 .372 220 
No) 

F 
. . ISMAY01 15MAyal 1 000000 

107 Ifillalo 30 175 397 so -6 .567 50 00 -& .SB7 SO 
163,81a 300 

3129"FE7 701AL 
. . . . . . . . . .. . . . . . . . 914 .574 97 915,537 65 1,037 32 1 go 1 .037 32 L 



W32C MONTHLY WILLIAM H GATES FOUNDATION PAGE ~n~ 
- COMPOSITE - An-OF DATE 31VE(,nj 

SUMMARY REALIZED GAIN/lOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAI RATE FRO OF S71. ITT SELL RAI[ 
SH SELL/BIC LOT LOCAL PRINCIPAL MET LOCAL COST LOCAL SFCIY GWLS NET SEVY GN/LS 

SHARES/PAR SASE FRIMCIPAI NET BASE COST SASE SMY GM/ts BASE CWRR GH/ts NEI %AS SECTV rwk~ 

3129BAF65 TOTAL 
1 .916,580 6S 1 .015 .447 84 1,445 81 1 go 1,44S 91 1 

11299AG93 FED HK LN PC C42002 2aso/09101 7 Sao QSJULGI 16JULOI 1 040000 
- WDIE - 

504 303.771 27 303,591 31 173 96 Go 173 96 
296,932 660 

3129BAKJI FED HM LM PC C42097 203D/09/01 7 SOO 05JULDI 16JULCI 1 000000 
-- 111E - 

511 543 477 24 S43,166 01 311 23 00 311 23 
531 .152 930 

3129BASP9 FED HM IN PC C42326 2030/09/01 7 SOO 03JULD1 16JULGI I Dooola 
WBIE . . 

512 699,940 70 699,439 94 400 76 00 440 76 
ASS 970 450 

3129BAUR? FED FRI IN PC C42392 2030/D9/01 7 500 19DECOO 16JANDI I ococoo 
"IQ 

491 221 .025 45 217 .770 50 3 .254 95 go 3 .254 95 
218 111 620 

31299AVPS FED HM IN PC C42422 2030/09/0) 7 500 03JULDI 16JULDI I cootoo 
WBIE . . 

513 588,405 go 598 061 as 336 95 no 336 95 
575,062 550 

51291AV37 FED HM, L" PC C424?6 2CIS/09/01 7 SOD OIJULGI 16julal 1 Scocoo 
D,k 

514 125.572 64 1?5 .500 74 71 90 Do 71 90 
122 .725 04D 

31298AVZS FED FRI LN PC C42452 2030/09/01 7 500 02JAM01 16JANOI I 0000DO 
WBIE . 

661 145 .224 91 144,000 61 1,224 30 Do 1 .224 30 
142 464 660 

WBIE " G?JANDI 16JANOI 1 000000 
662 1 .019 375 66 1 .010,761 91 a $93 75 00 8 593 75 

1 000,000 650 

WBIE - 02JAMOI 16JANDI I RODOOD 
663 1,019,375 66 1 .010,781 91 0 593 75 on 11,595 75 

1 000,000 65D 

WBIE - 03JULD) 16JULDI 1 0110000 
515 409,356 OF 409.121 60 234 42 Do 1 234 42 

4OD1075 070 

11 

wo2c MON114LY WILLIAM 0 GATES FOUNDA71ON PAGE 3n2 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT Statement 28"s-'O' DATE 31"E"I JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAI DATE MAT RATE FRO OF STL OF SELL RATE 
SH SELL/WIC L07 LOCAL PRINCIPAL MET LOU L COST LOCAL SECTY GN/LS MET SFCIY GHLILS 

~HARES/PAR BASE PRINCIPAL MET BASE COST BASE SECTY GM/LS BASE CORR GK/LS NET BAS SEC7Y GN/LS 

31297YJR4 FED HIM IN PC C41172 2030/011/03 a Doll 09MROI 13MR01 I Doom 
WBIH . . 

916 102 .103 89 102 .905 45 -101 56 00 -101 56 
99,999 220 

31297YXRD FED HIM LN PC C41580 2030/05/01 6 Sao 07DECOD 16JANDI 1 000000 
WjIE 

792 137 .230 53 137 .022 60 207 93 00 2n7 93 
140 .075 820 

Welo . . DSJANOI ISJANOI I coacoo 
Y 469 874,678 20 862,092 90 -12,535 30 Do -12.595 30 

115 .~95 sit 

3129?YXHO TOTAL . ... . . . . . . . . . . . . . . 137,230 53 137 .972 60 207 93 L no 207 93 L. 

874 .679 20 962,092 90 -12 .595 so S oa -12 .595 at S 

31297y2R2 FED HM IN PC C41684 MO/09/01 7 500 19DECOD 16JANDI I OUDDOOD 
WBIQ ., 

496 476 .773 51 469 .752 25 7,021 2& Be 7 .021 26 
470 408 ago 

3129RAFA6 FED FIN LN PC C41961 2030/09/01 7 000 VDECOO 16JANDI I Doccoo 
WBIE -- 

669 46 .121 94 45 .942 21 238 33 00 230 63 
46,315 550 

3129SAF57 FED HN IN PC c419as 2030/09/01 6 SOD 07DECOO )6JANOl 1 0DOODD 
WNIE -1 

657 31,077 04 31 lass 90 38 14 Do sa )4 
32,549 350 

31298AF65 FED HM IN PC A4 1989 2030109/01 6 500 07DECOU 16JANDI I DOOM 
WBIE I- 

15B B96 .573 59 S95,100 23 3 .073 16 on 11073 16 
915 760 960 

"IE . . 13DECOD 16JANOI 1 600000 
659 120 .015 26 119,642 61 372 65 00 372 65 

122 308 5SO 

4 

4 



WB2C MONINtY WILLIAM H GAIES FOUNDATION PAGE 305 
- COMPOSITE - AS-OF DATE 51DECO) 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2011 TO DECEMBER 31, 2001 

ASSET 10 SECURITY DESCRIP71ON MAT DATE MAY RATE IND III S71- 01 SELL RATE 
SH SELL/BIC LOY LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GWLS NEI SEC7Y WLS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GWLS BASE CORR GM/LS MET OAS SECTY rN/LS 

31298IVR9 FED HOME LN PC C43324 2030/10/01 7 son 31VECOJ 31DECOI I coooco 
W01F . . 

377 91 .320 13 94,991 22 -31671 09 no -3 .&71 09 
91,320 130 

3129sews FED HN IN PC C43329 2032110101 7 500 SIDECOI 31DECOI 1 000000 
W81F . . 

571 95,593 67 102 .557 16 -3,963 49 00 -5.963 49 
95 .S93 670 

3129656PI FED HM IN PC C43570 2030/10/01 7 000 07SEPOI 15OC701 1 000000 
ISIE - 

192 45,738 37 43 .693 09 95 2B 00 95 29 
42 .790 465 

3129ECCG2 FED M LN PC C45671 2030/10/0) 7 500 03JULD] 16JULOI 1 1100000 
WBIE . . 

sit 181531 01 18,520 39 in 62 go 10 62 
11 .110 790 

3129BCC3] FED HN IN PC C45690 2050110101 7 coo 07DECOD I&JANDI I claccoo 
WBIE . . 

665 611 473 39 608,511 10 3 .162 29 go 3,162 29 
613,294 110 

51296CC49 FED HM LN PC C43691 2030110101 7 000 09MR01 13MAROI 1 000000 
Walk " 

917 160,004 16 100 .710 73 23 43 00 23 43 
99,999 430 

WB)M . . 09MARGI 13MR01 I 00000a 
CXL 817 -100.804 16 -100,780 75 23 43 Do -23 43 

-99,999 450 

31290CC49 TOTAL . . . . . . . . . . . . . . . . 00 Do 00 L Do 00 1 

3129BCDX4 FED HIM LM PC C43719 2030/10/01 7 coo 07DECOD 211MARGI I voccau 
WBIE ' . 

547 337,010 ]a 335,267 22 1 .742 at go I,7q2 Be 
333,013 532 

WBIE - 07DECOO 16JANDI 1 000000 
666 337,010 10 335,267 22 1 .742 So 00 1 .742 as 

333 .015 530 

WBIE - 07DECOD 16JA 000000 
CXL 664 -337 .010 10 -335.267 22 -1 . 

742 
am 

moil 1 742-85 2,---333 013 580 

to 

W82C MONTHLY WILLIAM H GATES FOUNDAIJON Statement 28 PACE 30,1 
- COMPOSITE - AS-OF DATE 51DECOI 

SUMMARY REALIZED GAIWLDSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31, 2001 

ASSET III SECURT TY DESCRIP710M KAI DATE MAY RATE 7RD OT STL DT SELL RATE 
SH SELL/IlTC LOT LOCAL PRINCIPAL MET LOCAL C057 IOCAL SECTY GWLS NET SEC7Y GN/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECTY GNfLS BASE CORR GM/LS NET SAS SECTY GM/LS 

31295AVZ3 701AL 
2,593,332 25 2,574 .&B& 03 13,649 22 1 00 IS .A46 22 L 

5129UNG3 FED HIM LM PC C42479 2050/01/01 7 000 03DCIDI 14140val 1 000000 
WBIE -- 

dig 349 .040 58 349 .146 49 -105 .41 go -105 61 
337 .951 540 

3J793A2X5 FED MIN IN PC C42STB 2030109111 7 Sao 02JAN03 )6ANDI I DODOOD 
WBIE -- 

653 1174 .150 22 A&A .730 77 7 .369 45 00 7 .369 45 
957,535 470 

WSIE -- 02JANDI 16JANDI 1 000000 
654 1 .019,375 95 1 .010,791 30 8 .595 75 00 0,593 75 

11000 .000 950 

WBIE . . 02JANCI 16JANOI 1 0110000 
ASS 1,019 .375 05 1 .010 .781 30 3,S93 75 00 SIS93 .75 

11000 .000 050 

WBIE - 07JANGI 16JANDI 1 000000 
656 1,019.37S 05 1 .010,731 30 5 $93 .75 00 5,S9S IS 

1 .000 .000 ISO 

3129BA295 TOTAL 
.1 ---------------- 3 .932,275 57 3 .699,124 67 33 .150 70 1 00 33 .159 70 L 
312911SIA& FED HH LN PC C43049 2030/10/01 6 Soo 07DECOD 16JANOI 1 000000 

WDIE - 
664 60 .274 23 621152 90 91 33 DO 91 35 

61 .573 930 

312905ME8 FED HM IN PC C45057 2030/10/01 7 500 QSJULDI 16JULOI 1 000000 
WBIE . . 

516 309 .725 25 309 .048 17 177 DB go 177 05 
302,212 960 

3129BOMP3 FED HM I" PC POOL C43066 2030/10/91 7 500 03JULDI ISJULOI 1 000000 
WDIF " 

517 S991SS9 56 599,236 72 343 34 Do 343 54 
595 .963 sea 



4 

WILLIAM H UAILS fUUNUAiIUN PAGE, 506 
- COMPOSITE - 8AIII DATE 31BECOI 

SUMMARY REALIZED GAIN/LOSS REPORT Statement 2 
JANUARY 1 . 2001 70 DErEMBER 31 . 2001 

ASSET ID SECURITY DESCRIP710H MAY DATE MAY RA7E IRD Of S71. D7 SELL RATE 
SH SELL/tic 101 Lout PRINCIPAL NEI IMAL COSY LOCAL SECIV GWIS Nil SEVY wis 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECIY GN/LS BASE CURR GN/LS MET RAS SECTY GN/LS 
WIIE - 15FEDDI 15FEIGI I coacoo 

490 41390 07 4,354 40 35 67 00 3S 67 
41390 070 

WBIE . . 15FEBOI 15FEDDI 1 000000 
CXL 490 -4,392 07 4 .354 40 -35 67 00 -3S 67 
-4 .390 070 

31291COX4 707AL 
. . . ... . . . . . . . .. . . . 337 .010 10 335 .267 22 1 .742 51 1 00 1 .742 99 L 

31290CEOS FED HK LN PC C43743 2030110101 A 500 13DECOO j6JAND) 1 000000 
Wait . . 

667 7SI .187 04 743 .554 53 21352 51 go 2,332 51 
765 .S40 930 

31299CJ2& FED HM IN PC C43mal 2030/10/01 7 000 04MY 0 1 15JUNG1 I cooooo 
WBIE -- 

795 34.116 92 34 069 30 47 32 Do 47 32 
33 .6ss ago 

31296CJ67 FED HK I.N PC C43895 2030110101 7 500 2 ANDY a I 13DECOI 1 000000 
- WBIF - 

Oil 1 .222 .569 26 1,207 .153 56 15 .384 70 00 15 .394 70 
1 .181 .22S 370 

- WDIF - 26MMOI 13DEE01 1 000000 
714 1122315is 52 I'm lit 96 15 396 62 as IS .596 62 

I .la2 .140 660 

WBIF -- 26NOVOI 13DECI)i 1 000009 
CXL 716 -1 .223 .515 SO .11208,118 96 -15,396 62 00 -15 .396 62 

-1 152,140 66a 
WBIF - 15DECOI 17DECOI I cooodo 

250 915 29 937 74 -22 45 00 -22 45 
915 300 

31295CJ67 T07AL 
. . . . . . . . . . . . . . . . . . 1 .223 .493 55 1 201 .121 30 15,362 25 1 00 15 .362 75 1. 

31290CKGS FED HK LN PC C43595 2030110101 6 500 07DECOD 16JANDI I coooco 
WIIE . . 

665 95 .273 44 95,129 09 144 55 go 144 35 
97,248 110 

W9?C MONTHLY WILLIAM H "YES rOUNDA710H PACE 307 
- COMPOS17F - AS-OF DATE 31DECOI 

SUMMARY REALIZFD GAIN/LOSS REPORT 
jANUARY 1 . 2091 10 DECEMBER 31 2001 

A~SFT To SECURITY DESCRIPTION MAT DATE MAY RATE IRD 01 SIL 07 SELL RATE 
SH SELt/37C L07 LOCAL PRINCIPAL NET LOCAL COSY Lout SEClY GN/LS NET SECIV GM/LS 

SHARES/PAR %AS[ PRINCIPAL NET BASE COST BA%E SECIY rN/LS BA%[ rURR GN/LS NET RAS SEVY GN/LS 

31296CRU2 FED HN LN PC C43907 2030/11/01 7 501 26NOVOI i3DEral 1 000000 
'BIT . . 

017 145,083 53 143,257 64 1,925 39 no 1 .92S 89 
140,177 320 

'elf . . 26NOVOI 13DECOI 1 000000 
717 )63 .527 79 161 .469 78 2 05B 01 00 2 .055 01 

157 .997 865 

WAIF -- 26NOvol 13DECOI 1 000000 
CYL 717 -363 S27 79 -161,469 79 -2 Ilse 01 00 -7 056 01 

-157 997 960 

11IF -- 15DECOI 17DECOI 1 000000 
252 17 .a?o 55 10.?57 22 -456 67 Do -436 67 

17 .A20 SSO 

3129SCRUZ TOTAL 
. . . . . . . . . . . . . . 162,904 06 161 .514 56 1 359 22 1 Go 1 .389 22 L 

31293CKK2 FED M LM PC C43962 2030/10/01 7 500 19DErol; 16JANOI I OODOOD 
W,JE . . 

669 1 .012 .949 9t 1 010 .7111 16 2 .265 67 Go 2 .76S 67 
1 .000 .000 230 

WBIE . . 19DECOD 16JANOI I OUDOOO 
470 1,012 .963 98 1 010,703 SA 2 265 62 00 2 .265 62 

1 000,000 25D 

WEIF - 20DECOO 16JANnl 1 (100000 
671 1 1116 1115 86 1 010 .703 36 5 .312 So an 5.312 50 

I Ano .oDo 230 

Wolf . . ?oDErcO 16JANOI 1 000000 
672 11016 .015 as 1 .010 703 36 5,317 SO 00 5.312 so 

1 000 Boo 230 

kIE . . 02JANOI 16JAMOI I onoliciii 
673 1 019 375 23 1 .010 703 36 8 671 97 on 3,671 87 

1 0001000 230 

31296CMK2 TOTAL 
. . . . . . . . . . . - 5 .077 344 91 5 .OS3 536 90 25 029 11 L an 23,628 11 1 

4 

d 



WB?C MONTHLY WILLIAM M GAIES FOUNDATION Statement 28 
- COMPOSITE - SUMMARY REALIZED GAIN/LUSS REPORT 

JAHUJUIY 1, 2061 10 DECEMBER 31, 2051 

ASSET ID SECURITY DESCRIPI]DW MAI DATE MA7 DATE IRD 01 sit OF SELL RAIE 
SH SELL/ITC to] LOCAL PR A NEI LOCAL COSI LOCAL SECIV ~,LS 5A INCIP L M 

SMRES/PAR SE PIT MC PAL ET BASE COS BASE SECIY ~ S BASE CURR ~LS 

31293CR73 FED M I" PC C44098 2030110101 7 000 04MAYDI 13JUNDI 1 000000 
WBIE - . 

794 294.527 25 294,111 69 405 56 Go 
290 .532 430 

WILE -- 04MAY01 ISJUNGI 1 000000 
79S 653,063 05 632,194 33 $71 17 00 

624 .476 SOO 

WILE -, 04MAYGI 13JUNDI I Doccon 
796 11013,550 70 11012,44q 31 1 .406 59 go 

1 .000 .099 330 

31~98CRTB TOTAL ------------------ 1 .941,441 of 1 .9se .74? 00 2,693 12 1 go 

31295CSZ3 FED HM LN PC C44159 2030111101 7 DOD 07DECOD IDJANOI 1 000000 
WDIE -- 

675 101,380 05 109,555 75 524 30 to 
101 .611 920 

31Z98CS26 FED MM I" PC C44137 2030110101 7 000 06DECOD I&JANDI 1 000000 
WILE . . 

674 575,801 DO 573,363 57 2,437 93 00 
577 .11711 550 

3IW9BDEU7 FED FIN LN PC C44647 2030111101 7 000 07SEPOI ISDCTOI 1 000000 
WILE 1 . 

193 327,797 49 53B .519 94 -10 .522 4S Do 
BOB .932 920 

3IP99DE37 FED HK LN PC C44954 2030111101 6 Sao OBJANDI 16JANOI 1 000000 
" Welo " 
y 47D 124,AB3 29 122,692 16 -1 .791 13 00 

124 .&DO 100 

WILD . . OBJANOI 16JANDI 1 000000 
Y 471 999 .162 21 993 .614 79 -5 .547 42 Do 

1 000 .099 BID 
WBIG I . OBJANOI 16JANOI 1 000004 

Y 472 999 .162 21 993 .614 79 -5 .S47 42 00 
11000 .099 BID 

406 So 

878 17 

1 .456 39 

2.695 12 L 

524 30 

2.437 93 

10,522 45 

-1,791 13 

-S .547 42 

-5,547 42 

WILLIAM H GAIES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIWLGSS REPORT 
JANUARY I . 2001 10 DECEMBER 31 . 2001 

MA7 DATE MAI DATE ]RD DI 
LOCAL COST LOCAL SECTY GWLI 
BASE COST BASE SICTY GH/LS 

WIQC MONTHLY 

sit D7 SELL RAIE 
MET SECIY ~/JS 

BASE CURD ~LS NEI OAS SECIY GN/LS 

ASSET ID SECURITY DESCRIPTION 
SH SELL/ITC LOT LOCAL PRINCIPAL MET 

SHARES/PAR BASE PRINCIPAL NEI 

31798DE37 TOTAL 
2,122 .907 71 7,109,921 74 -12,985 97 S 00 -12 .SB5 97 S 

5129RDE45 FED MM LN PC C44655 2030111101 6 500 13DECOD I&JAMOl 1 000000 
WNIE -, 

679 736,244 18 733,960 07 2.2a& 11 Do 7 .2116 11 
75D .314 Sao 

51296DJ65 FED HM IN PC C44755 2030111101 6 Sao 07DECDO 16JANDI 1 000000 
WDIE . . 

650 121,416 q9 620 . 171 92 1,244 57 Do 11244 57 
1136 .447 ASO 

31298DJal FED HM LN PC C44757 2030/11/01 7 000 06DECOO 16JANOI 1 0060110 
WDIE -, 

611 60D .62S ~6 598 .082 35 2 .543 03 Do 2 .543 03 
602,791 640 

31296DOV2 FED HM IN PC C44968 2030111102 7 DOD 030clul )4NOYD) I VOODOO 
WDIE -- 

619 507 053 65 307 .146 63 -92 90 00 -92 90 
297 .299 520 

WBIE . . 030clal IANOVOI 1 000000 
620 1180 .532 56 880 .798 111 -266 42 00 -266 42 

052 .552 000 

3129RDOV2 TOTAL 
. . . . . . . .. . . . . . . . .. 1 .137,556 19 I .IB7,9q5 51 -359 32 1 00 -359 52 t 

3129MUVG6 FED HM IN PC C45212 2030/1?/Ol 7 DOD 06DECOD )6JAND) 2 VOODOO 
WDIE -- 

692 295 .092 06 297 .6Z6 56 1 .265 50 Do 1 .265 50 
299,970 030 

VDIE ~- D6DECO0 14JANDI 1 000000 
CkL 682 -298 892 ad -291,626 56 -1 .26S so 00 -1,265 50 

299 .970 030 

3129aDYC6 TOTAL 
------------------ Do Do 00 L 09 80 L 

to 

I 

rs 

PAGE 308 
AS-OF DATE SIDECO) 

I 

MET SECTY WLS 
NEI IAS SECTY GM/LS 

PACE 509 
AS-DF DATE 31DECOI 



WILLIAM H GA7ES FOUNDA11ON 
Statement 2as,, PAGE 3P - COMPOSITE - DATE SIDEC I to 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET ID SECUR17Y DESCRIPTION MAT DATE MAI RATE IRn DT STL DT SELL RATE 
SK SELL/BIC L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECIY GM/L& NET SECTY GKILS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SEC7Y GN/LS BASE CORR GM/LS MET PAS SEC7Y GN/L~ 

3129RD2K2 FED HIM LM PC C45278 2030/12/01 7 goo 07DECOO IIJANDI I acclogo 
WBIE , 

676 339 .426 11 337 670 73 1 .75S 58 00 1 .755 38 
340 436 760 

3129804F] FED RM IN PC C45322 2030112101 7 000 06DECOO IIJAN01 1 000000 
WBIE -- 

677 211 .230 07 28 .101 64 125 38 00 121 3B 
23 .331 840 

3179ID5146 FED " IN PC C45343 2030112101 6 500 D70ECOD 16JANDI 1 000000 
WIIE ., 

673 066 .672 03 B65 .559 69 11313 14 00 1 .313 14 
314 .641 310 

WBIE . . 07DECOO 16JANDI 1 000000 
CxI. 672 -866,672 03 -965,558 89 -1,313 14 Go -1 .313 14 

-ga4 .641 310 

312980SH6 707At 
----------------- 00 00 Do I no 00 1 

31298136M4 FED HM IN PC C45576 2030/12/01 7 500 03JULD] 16JULD) 1 000000 
WBIE . . 

519 61B.297 37 617.943 30 354 07 00 354 07 
604 .276 270 

3129REAF2 FED HM LN C45406 2030112101 7 goo 06DECOO 51JAMOI 1 000000 
WVIE . . 

174 295 .891 27 297 625 72 1,265 50 00 1 265 50 
299 .969 250 

3129SEDW4 FED HOME IN PC C45453 2030112101 7 000 07SEP01 ISOCT21 1 000000 
WPIE . . 

194 595 991 76 603 .547 64 -7,575 as Do -7 .575 A9 
S52 .409 780 

31298[EEI FED HM LN PC C45533 2030112101 7 000 07DECOD 16JAMOI I boagoo 
WNIE . . 

693 551 .543 66 555,655 09 2 BAR S7 00 2 898 S? 
560,206 770 

W02C MONTHLY WILLIAM H GA7ES FOUNDAIJON PAGE 311 
- COMPOSITE - AS-OF DATE SIDErol 

SUMMARY REALIZED GAIN/tOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET To SECURITY DESCRIPTION MAT DATE MAT RATE 7RD OT SIL ITT SELL RATE 
SH S(LL/@IC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GN/LS NET SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SEC7Y GN/LS BASE CURN GN/LS MET BAS SECTY GM/LS 

512951G82 FED HN I" PC C45673 2030112101 7 000 040clal IANOVDI 1 000000 
WBIE . . 

621 264 913 30 264 .743 14 165 16 00 161 16 
756,254 70D 

3129SEKID FED HM IN C45690 2050/12/01 7 500 10DECal 15BECO) 1 000000 
WDIE . . 

525 S4 .5A2 54 54,939 16 .396 62 Do -596 62 
57,991 720 

31295rMF9 FED H" IN PC C45759 2030/12/01 7 Sao 03JULOI 16JULDI 1 000000 
WBIE - 

S20 581 .520 64 331,310 15 215 49 Do 219 49 
372,876 730 

3129DEPH2 FED HOME IN PC C45324 2030/12/0) 7 gag 06DECOD I&JANDI I Doccoo 
-- WaIE - 

694 S17 .579 02 515 .656 34 21192 68 00 21192 69 
519 .746 960 

51298EPJB FED MM IN PC C45625 2050112101 7 000 07SEPOI ISOCTOI 1 000000 
-- WILE -- 

195 60 437 11 60,305 61 151 so Do 131 50 
59 .OS9 220 

3129BEPL3 FED HM IN PC C45827 2030/12/Dl 7 000 04MYOI ISJUNDI I accolo 
WBIE . . 

797 293,566 54 293 .IS9 31 407 23 00 407 23 
289 .584 750 

312980mo FED HOME LN PC C45960 2030/12/0) 6 500 07DECOD 16JANCI 1 000000 
WBIE . . 

768 254 .605 55 254,219 78 505 77 00 315 77 
259 894 450 

WILE . . 07BECOO I&JANCI I coccloo 
769 499 .639 30 4119 .053 22 S35 35 go SIS an 

499 .950 550 

3129BFQMD T07AL 
. . . . . . . . . . . . . . . . . 744.24A 65 743,273 00 971 6S L an 971 65 L 



W52C MONTHLY WILLIAM H GATES FOUNDATION PACE 313 
- COMPOSITE - AS-OF DATE NIDECOI 

SUMMARY RIALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31, Pool 

ASSET ID SECURITY DESCRIPTION MAY D47F MY RATE 7RD D7 S71. ITT SELL RATE 
SH SELL,B7C L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECIY GN/LS NET SECIY GH/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GN/LS BASE CORR GW(S MET BAS SEC7Y GM/LS 

WDIE -- 030clel IAWVDI I ODOODO 
623 BOS,117 55 BDA,Dfil 67 -245 52 Do -24S 52 

750 .216 930 

51291EW50 707AL 
. . . . . . . . . . . . . . . . . . 6,901,262 76 6157S .355 31 25,907 q5 L 00 25 .907 45 1 

3129SEW69 FED HM LM PC C46069 2030/12,01 7 DOD 04MAVDI 13JUND) 1 DOODOD 
Waif . . 

79B 70 .675 55 70 .577 51 95 04 Do 98 04 
69 .716 940 

WDIE . . 04MAY01 15JUNDI 1 000000 
799 634,621 46 633,741 15 ago 35 00 age 33 

626 .013 790 

3129REwde TOTAL 
. . . . . . . . . . . . . . . . . . 705.297 03 7D4,318 66 978 37 1 go 976 37 L 

31291EW76 FED HOME IN PC CA6070 2050112101 7 Sao 03JULDI 16JULDI 1 009000 
WBIE . . 

571 592,413a 77 S97,491 29 339 48 00 339 46 
579 .395 000 

3129BE2YD FED HM IN PC C46191 2030/12/01 6 500 07DECOO 31JAN01 I acoooo 
WIIE " 

075 77,652 45 77 .534 an 117 65 00 117 6S 
79 .262 470 

51299FAF9 FED KM LN PC CA6306 ?031/01/01 7 509 IODECal ISDECOI 1 000000 
WDIE I, 

529 311,516 75 314 .096 23 -2 .267 49 00 -2 .267 45 
302 .325 196 

3129AFAN2 FED M LW PC Cq6313 2DBI/01/01 7 000 09NARDI ISMARDI 1 000000 
W 
, 

1 
9 . . 

963 11009 .046 69 1 .008,202 94 -156 25 Do -IS6 25 
999,999 920 

WIIH - 09KAROI ISMAROI 1 000000 
064 1,000,046 69 1,0011,202 94 -356 25 go -is& ps 

999,999 020 

WDIM ., 09MARDI 13MROI 1 000000 
665 1 .003 .046 69 1 .000 202 94 -156 25 go -156 2S 

999,999 820 

WBIM 
a 
9MARDI )3MARDO~~1700 

0 
age 

866 11008,046 69 1 .003,202 94 .156 2 
5 

166 26. 
999 .999 920 

0 

0 

0 

I 

W12C MONTHLY WILLIAM N "YES FOUNDATION Statement 28 PACE 312 - COMPOSIIE - AS-OF DATE 516EC 
, 
I 

SUMMARY REALIZED GAIMYLOSS REPORT 
JANILM?Y 1 . 2001 TO DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAY DAIE MAY RAIE IRD D7 SIL DT SELL RATE 
SH SELL/BIC LOT LOCAL PRINCIPAL NET LOCAL COST t OCAL SECIV GHYLS NEI SECTY GMILS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GRILS BASE CURR GMVLS NET SAS SECIY QWLS 

3129SEU94 FED HIM IN PC C46008 2030112101 & 500 )3DECOD 16JANDI 1 000009 
WBIE . . 

6115 121 .531 18 121 .452 58 379 30 at 576 So 
124 .159 160 

3129AEV77 FED HM LM PC C44036 2030112101 7 500 19DECOO 16JANOI 1 006010 
WBIO .. 

492 392 .182 62 336,407 09 5,775 53 00 5,775 53 
587 .012 570 

walo . . 19DECOU I&JANDI 1 020000 
494 222,773 24 219,492 54 31790 70 go 3 2110 70 

219,556 360 

31298EV77 107AL . . . . . . . .. . . . . . . .. 414 .955 84 405,899 &3 91056 23 S Do 9 .oss 23 S 

51296EWSD FED HM LM PC C46065 2030/12/01 7 DOD 06DECOD 19JANGI 1 000000 
WBIE . . 

636 339 .052 99 557.511 12 1 .541 67 go 11541 57 
540,27S 160 

WRIF . . 07DECOD ISJANOI 1 000001 
770 997 .130 10 992,285 57 4IM44 23 00 4 .644 23 

1 .000,099 140 

WBIE . . 07DECOD 19JANDI 1 000000 
771 997 130 It 992 .2115 57 41844 23 Do 4 .644 23 

11000,099 140 

WDIE -- 07DEC09 IVJANOI 1 000000 
772 997.136 lo 992 .2as 67 4 

"~4 
23 

Do 
4 .844 23 

1 .000,099 140 

WRIE - 07DECOQ 19JANCI 1 000000 
773 997 .130 10 992,255 37 4,844 23 Do 4.544 23 

1 .000,099 142 

NATE - 07DECOD 19JAMOI I Boom 
774 997,130 10 992 .2115 87 4 .844 23 00 4 .844 23 

1 .000,099 14a 

WBIE . . 27MROI 16APROI I Doccoo 
671 504 &37 25 S04 .213 So 463 75 go 469 75 

499 .999 750 

WBIE obocial 34NOVOI""$~, 1-000000 
622 266,054 17 266,154 67 -80 50 Do- ~0,50 

2S7 .601 620 



NOTE MONTHLY WILLIAM H GATES FOUNDATION Statement 28 PA3GI 1,14 
- COMPOSITE - AS-OF DA7E 

. lot 
C I 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DELEMPER 31, 2001 

ASSET 10 SECURITY DESCRIPTION HAT DATE MAT RATE IRD OF 37L 07 SELL DATE 
~H SELL/17C LOT LOCAL PRINCIPAL MET LOCAL COST LOCAL SEC7Y GH/LS MET SEC7Y GM/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECIV GN/LS BASE CURR GWLS NEI OAS SECTY GN/I.S 

WITH . . 09MARDI 13MAROI 1 900000 
871 11008 .046 69 11008 202 94 -156 25 .00 -156 25 

0 
999,999 920 

31291FAM? TOTAL 
. . . . . . . . . . . . . . . 5 .040 235 45 S,041 .014 70 

3129OF043 FED MM I" PC C46359 2031/01/01 7 DOD WBIN . . 
$72 1 005 .046 85 1 .003,203 10 

999 .999 960 
WSJ" . . 

873 1 001,046 85 1 .000,203 10 
999,999 980 

31799FI43 707AL . . . . . . . . . . . . . . . . 2,039 .095 70 7 016 .406 20 

31290FFC] FED MM LM PC C46463 2031101101 7 500 
WIJE , 

522 392,779 61 399 .542 25 
309,721 710 

3129afGW6 FED MM IN PC C46513 2031103101 7 ODD Wait . . 
Boo 41 970 19 41 911 97 

41 400 930 
NOTE . . 

BUT 606.167 55 685 .215 74 
676 060 740 

31791FW6 707AL 
. . . . . . . . . . . . . .. . . . 729 .137 77 727 .127 71 

31299FGY2 FED HM IN PC C4651s 2031/0),Ol 7 000 Wait . . 
902 432 437 19 431 337 33 

42A 571 AID 

3129SFJC7 FEDERAL ROME I" PC C46559 2a3l/01/01 7 500 
Wait . . 

575 429 159 41 426 415 04 
417 .062 260 

-781 2S I. 

-156 25 

-156 25 

-312 50 1 

225 56 

53 22 

951 64 

Do 

1 000006 

go 

1 000000 

Do 

I Docloon 
no 

00 1,010 06 1 

I ODODOO 

Go S99 96 

4DOODO 

as 244 37 

1 010 06 t 

04MAYOI 13JUNDI 

599 16 

05JULDI 16JULOI 

244 31 

W32C MONTHLY WILL JAM N CATES FOUNDA7 ]ON 
- COMPOS17E - 

SUMMARY REALIZED GAZN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 2001 

ASSET to SECIJR17Y DESCRIP71ON HAT DATE MAT RATE IRD ITT SIT. OF SELL RATE 
SH SELL/OTC L07 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECIV GWIS 

SHARES/PAR BASE PRINCIPAL MET BASE ros7 BASE SECTY GN/LS BASE rURR GN/LS 

31298FSAI FED HIS IN PC C46013 2051101101 7 ODD 04MAYDI 13JUNDI I Doncloo 
WBIE . . 

303 539,394 50 S37,647 4S 74A as no 
531 091 790 

,p WBIE - 04MAV a I 13JUNDI I allooca 
804 877 930 09 976 .712 24 1 .217 85 00 

866,022 280 

51299FSAI 707At 
. . . . . . . . . . . . . . . - 11416 324 59 1 .414,359 69 1,964 TO L go 

31298FVJB FED MON IN PC C46917 2031/01/01 7 000 04MAYDI JSjuNoI I OODDOO 
'11E . . 

Dos 471,918 56 471 .764 23 654 63 Do 
46S 517 990 

WDIE . . 04MAYOI 13JUN01 1 000000 
506 1 .013,950 55 1 .012,444 19 1,406 39 00 

11000 099 220 

31290FVJa TOTAL 
----------- - 1 495 .799 44 1 403,708 42 2 . 061 02 1 go 

3)29ZTXP2 FED HA IN PC E469%6 2tsi/01/01 1 DOD olsipol ISMID) I Stem 
WDIE . . 

396 377 435 57 382 236 33 ~4,797 76 00 
568 .037 170 

31291GA42 FED HM LM PC C47227 2031102101 7 000 09MARDI 13MROI 1 000000 
WBIH . . 

974 1 .003 047 04 1 009 .203 29 -156 25 Go 
1 000 000 160 

WDIH . . D9MAROI 13MROI 1 006060 
375 1 .006 .047 04 1 .003,203 29 -156 2S go 

1 .000 .000 160 

51298GA42 107AL 
. . . . . . . . . . . . . . . . . 2 .016 .094 Do 2 .016 406 59 312 50 1 Do 

31298GR36 FED JIM IN PC C47706 2031107101 7 000 09MROI ISMAROI 1 000000 
WBIH " 

867 1,0011 .046 95 1 .008,203 20 -156 25 00 
1 000 000 079 

PACE 31S 
AS-DF DATE 31DECOI 

NEI SECTY GN/LS 
MET OAS SECTY GN/LS 

749 GS 

11217 is 

1,964 70 1 

654 63 

1 .406 39 

2 .061 02 L 

-4,797 76 

-156 25 

-156 25 

-312 51 1 

-154 25 

-791 25 1 

fl9MAROI 15MROI 

-156 25 

09MARDI 13MARDI 
-156 ?5 

532 50 1 

03JULDI I&JUL01 

271 36 

04MAYDI 13JUNDI 

53 22 

D4MAYDJ 13JUND) 
951 94 1 

.00 

1 000090 

.00 

CDOODS 
00 



W82C MONTHLY WILLIAM H GATES FOUNDATION Statemeni 28 
- COMPOSITE - SUMMARY REALIZED GAIN/ LOSS REPORT 

JANUARY 1 . 2001 TO DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION MAI DATE MAT RATE 7RD 01 STL III SELL RATE 
SH SELL/IlIC L07 LOCAL PRINCIPAL NEI LOCAL COST I DCAL SECIY GN/LS 

SMARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY ~LS BASE CORR QVLS 

3129BGS68 FED HM LN PC C47741 2031/0?/Dl 7 BOO 040CT01 14NOval 1 000000 
Wolt . . 

624 391 .054 73 390 .848 29 236 go 
3781516 sso 

51298CS76 FED HM IN PC C47742 2051102101 7 Dog 09MROI 13MROI I flopoos 
WEI" . . 

B&B 11000 .047 19 1 009,203 35 -159 25 00 
3,11DD,11119 220 

31299~5& FED HM LN PC C47836 2051102101 7 000 07SEPOI isocial I OODDOO 
WBIE . . 

197 1,025 .422 53 1ID36,431 64 -13,009 11 go 
1 .000,099 890 

51299WQ9 FED HM LK PC C47555 2031102101 7 000 09MADI 13MAR01 I Doccoll 
- WILH -- 

1169 1,008 .047 05 1 .003 .203 so -156 2S Go 
1 .004 .000 170 

31295=21 FED HM IN PC C47897 2031/02/01 7 500 03JULDI I&JULD1 I GOOODD 
MILE ., 

524 20.525 53 20,514 03 11 75 00 
20 .060 370 

3129ac2DI FED HM LN PC C47972 2031102101 4 Soo 19APROI 14MV01 1 GOODIE 
WlIQ . . 

638 99 .449 19 99,509 94 -do 75 00 
99 .42a 210 

31299HFS? FED MR IN PC C48777 2031107101 7 son 03julof 16JUL01 1 060090 
WBIE ., 

525 70 .92S 15 20,915 17 11 99 00 
20 .450 630 

3129ANF52 FED HM LN PC C402as 2031/02/al 7 DOG 23FE541 13MR01 I OGODDO 
WBIE -- 

495 600 790 23 601 .339 To -559 55 Do 
596 .863 310 

WDIE . . 23FEDDI ISMAROI I coolloo 
696 1 .00614&Z 69 1,007 .400 10 937 41 go 

999,900 540 

236 q4 

-156 25 

13,209 11 

-156 25 

11 75 

-90 75 

11 9B 

-SSV 55 

-951, 41 

7 

WB?C MONTHLY WILLIAM H CATES FOUNDAIJON FACE 317 
- COMPOSITE - AS-0F DATE SIDECOI 

SUMMARY REALIZED GAIWICSS REPORT 
JAM"" 1 . 2001 10 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIP710H MAT DATE NAT RATE 7RD D7 S71, DT SELL RATE 
SH SEtL/17C LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECIY GM/LS NET SEC7Y GM/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SEC7Y GN/LS BASE CURR CH/LS NET PAS SECTY GM/LS 

-1 .496 96 1 

4811Zo is 

34 33 

61249 39 

54,403 90 L 

-156 25 

-3?1 71 

-415 SS 

-674 60 

-SAG 26 

54,403 90 1 

09MARDI 13MARDI 

156 25 

14MR01 16APROI 

-371 71 

IIAPROI 16APROI 
-615 S5 

IRAPROI 14MAYGI 
-all 60 

19APROI 14MAY01 
-366 26 

00 

1 000000 

Do 

cocago 

go 

DODOOD 
Do 

I coccoo 
go 

1 000000 
Do 0 

2 .225 12 S 00 -2 .225 12 s 

re 

to 

AS-OF DATE 
PACE 314 

31DECol 

NET SfC7Y GM/LS 
NET BAS SEVY ~/LS 

3129SHF52 TOTAL 
I .&G7 .242 92 1 .695,739 as 

31293"CBB FED HN IN PC C45294 2D3)193101 7 ODD 
- WBIE I, 

672 141160 .A60 75 14,112 .340 55 
13,995 .601 910 

- WNIE - 
973 27 .723 62 27 .6a9 29 

27 .466 130 

WBIE -- 
674 5,046,571 00 S.040,121 AT 

4 .999,SDD 67D 

31299HGBB T07AL .. . . . . . . . . . . . . . . . . 19.234,555 35 19 .1110 .151 45 

31298HGU6 FED HM I" PC C48311 2031103101 7 ago 
WBIH I- 

$70 1,098 .046 49 1,005,202 74 
999,999 620 

3129SH732 FED HM LN PC C49670 2051103101 6 SOO 
WRIQ . . 

562 199 .399 so 199,761 51 
199,999 170 

Welo . . 
372 99,265 22 99 BOO 77 

99 .999 590 

WE 
I 

Q . . 
642 362,097 30 362,971 90 

363,403 290 

WILD " 
640 599 .553 45 599 .999 71 

400 .612 650 

32299H731, 707AL . . . . . .. . I --------- 1 .260,2115 77 1 262,513 69 

-1 .496 96 1 

DBMRDJ I "PRO) 

43 .120 Is 

27MAR01 I&APROI 
34 33 

27MROI 16AFROI 
61249 39 

cc 

1 000000 
ad 

Goolloo 
on 



W117C MONTHLY WILLIAM H GA71S FOUNW710H PAGE 119 
- COMPOSITE - AS-OF DATE 31r)Ernl 

SUMmRY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECIMBER 31 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAT RATE 7RD DT S71 III SELL RATE 
SH SELL/117C LOT LOCAL PRINCIPAL MET LOCAL COS] LOCAL SFC7Y GN/LS NET SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GN/LS SASE CORR GN/LS MET OAS SECTY r~/LS 

31291JZF4 707AL 
I 41S .S54 44 11409 .63D 49 I .VS3 9s 1 00 1 .953 95 1 

3129lizza FEDERAL HOME IN PC C49760 7031/04/01 6 sop 19APROI 14mycl 1 0000110 
WDIQ " 

939 299 .219 60 295,737 23 492 37 Do 4112 37 
299 .753 230 

31292LAUS TED MM tW PC C50019 2051/04/01 7 000 29AUGOI Ism"Tol 1 000001) 
'DIE . . 

193 209,633 59 212,571 91 -5,553 33 00 -3 .538 33 
204,934 880 

WBIE -- 29AUGOI ISOC701 1 000800 
199 209 .034 51 212 .572 as -3.558 34 Do -3 .538 54 

204IV35 790 

WDIE . . 29AUGOI 15OCT01 1 Oullolle 
200 209,035 43 212,573 79 -3,536 36 00 -3,538 36 

204 .936 700 

WDIF . . 29AUGOI 150C701 I Boom 
2111 2D9 .036 36 212,574 74 -3153B 3a be -3,53B 31 

204 .937 610 

WBIE -- 29AUGOI 15DCIOI 1 000000 
202 209,037 29 212.575 69 -3153a 39 00 -3 .S33 39 

204 .930 S20 

BIE . . 29AUGOI ISOC701 I Occollo 
2113 BIO,992 so 824,690 04 -15 727 24 Do -13,727 24 

795 .061 570 

WSIE -- 29AUGOI 150CTO] 1 0011000 
204 818,965 73 924 690 98 -15 .727 25 00 -13 .727 25 

795,062 460 

WDIE . . 29AUGOI 15OCTOI 1 000000 
2D5 810,964 66 324,691 92 -13 727 29 00 -13 .727 26 

795 .063 590 

WBJE . . 29AUGUI ISOCTOI I Doccoo 
206 810 .965 59 174 .692 37 -15,727 28 00 -13.727 2B 

795,D64 300 

WSIF . . 29AUGOI ISOCTDI ."'~ 1 000000 
207 6111,966 53 B24 .693 81 -13,727 30 00 -13 .727 30 

795,065 210 

4 

COMPOSITE AS11 DATE SIDEIIII 
SUMMARY REALIZED GAI N/LOSS REPORT Statement 28 JANLKITY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION HAT DATE MAT RATE TRD OF S71. D7 SELL RATE 
SIT SELL/Sic 101 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECIY GWIS MET SECIV GN/15 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY WLS BASE CORR ~LS MET OAS SECTY GN/LS 

3129aHZFB FED HN IN PC C46542 2031/03/01 6 so* ISAPROI 14"Yol 1 1100000 
Welo . . 

641 634,309 17 635 .241 it -1,532 04 go -1 .532 04 
639,516 590 

31299JJF2 FED HN IN PC C49262 2031/04/01 7 000 27MAROI 16APROI I ODOODO 
WbJE . . 

675 981 .551 $11 910,336 05 1 .215 55 Do 1 .215 S5 
972,435 000 

3129BJIGB FED PH IN PC E49295 2031/04/0) 6 SLID 29MARDI 16APROI I Olloolle 
WDIE ., 

676 996 .150 38 993,025 69 51174 69 Go 3 .124 69 
999 .900 000 

WBIE -- 29MRDI IAAPROI 1 000000 
977 999,150 39 993,025 69 3 124 69 no 3,124 69 

999,900 000 

31299JKGa TOTAL 
. . . . . .. . . . . . . . . . . . 1 .992,300 76 1 .936,051 35 6,249 53 1 00 6,249 38 1 

31291JMCS FED HK IN PC C49355 2031/414/01 6 SOD 030clol 14NOVOI 1 000000 
WDIE -I 

62S 44 .725 11 49 .575 21 700 67 Do 200 67 
45 365 190 

WDIE . . OSOCTOI 14movol 1 cooollo 
626 969,159 75 964 .997 71 41162 04 00 4.162 04 

951,372 450 

31291imcs 107AL 
. . . . . . . . . . . . . . . . 11015,111s, 63 1 .011,522 92 4,362 71 1 00 4 362 71 1 

512911JISS FED RM IN PC C49561 2031/03/0) 6 Soo I IAPROI I&APROI I coolloo 
'010 . . 

374 992 .656 73 996,094 23 -5,437 50 00 -3 .437 so 
11000,000 480 

31798JZF4 FED Hm IN PC C49742 2031/04/01 7 000 04MAYDI 13jumal 1 000000 

907 475 .45A 07 474 .797 33 659 S4 Do 659 54 
469 005 010 

WITE . . 0AMAY01 CDOODO 
BOB 933,127 57 931 .833 16 1,294 41 

920,471 090 
Do 1,294 41 

A 

14 



ASSET ID SECLBRITY DESCRIPTION MAT DATE MAT MIF 7RD DT STE 07 SELL RATE 
SM SEELINTC LOT (DUE PRINCIPAL NET t OCAL COST tDCAL SECTY cwts MET SECTY GWLS 

SHARES/FAR BASE PRINCIPAL NET BASE COST BASE SEC" ~LS BASE CURR ~LS NET BAS SECTY GM/LS 

3129SLAU3 TOTAL 
5 .100 .000 46 S.166,329 59 -56.326 13 L Do -89,326 13 L 

31299tERA FED HN LH PC ESO244 2031/04/01 A 500 03DC701 14NUVOI I DOODIa 
WRIE - . 

627 47,759 25 47,554 15 205 10 cc 205 .10 
46,850 250 

51298"JQI FED HK LM PC C51171 2031/05/91 6 Soo 19"Ral 14MAY01 1 080002 
Wall) . . 

I fifis 344 .120 SS 3411soa a& 2 .612 49 Do 21612 49 
~4 .740 goo 

31299"CB FED HK LM PC C51383 2031/05/ni 6 Soo 17APROI 14MYDI I 011000D 
WBlE -- 

316 475,627 50 476 .679 24 -1 .051 94 00 -1,651 94 
480 .937 coo 

WBIE -- 17APROI 14MAY01 1 000000 
319 494.531 25 495,62S 00 -1,093 75 an -1 .093 .75 

501 .160 goo 

31298MC3 TOTAL 
. . . . . . . . . . . .... . . . 970 .158 55 972 .304 24 

3129SM2F3 FED HM LN PC CSI&74 2031105101 7 500 
WBIE .. 

S30 ABC 995 so 405,359 73 
552 .652 420 

3)299HELS FED RM L" PC C51959 2051/05/01 6 Soo 
walu . . 

663 324.B99 15 322 .432 59 
325,~54 000 

31290NFM2 FNKA POOL C51972 2031/05/01 S 500 
WBIQ . . 

575 521,604 30 512,764 55 
S16.919 71D 

Welo .. 
J52 7 .447 67 71369 ]a 

7 .447 a7O 

-2 .145 69 L go -2,145 .69 L 

IDDECOI ISDECOI 1 000000 
-4 .370 25 on -4 .370 25 

19APROI 14MAYGI 1 009000 

2 .466 56 00 2 .466 56 

20MOVol 13DECOI 1 000001) 

8,139 75 Do 3 .039 75 

15DECOI 17DECO] 1 000090 
71 77 Do 75 77 

S IAT S-rTizu-c-i- 

to 

320 Wb?C MONTHLY WILLIAM H GATES FOUNDATION Statement 28 PAC - COMPOSITE - IS--OF 117E~ SIDECOI 
SUMMARY REALIZED GAIN/LOSS REPORT 
JAhUA" 1 . 2001 TO DECEMBER 31 . 2001 

W1?C MONTHLY WILLIAM H CA7ES FOUNDAIION PACE 321 
- COMPOSITE - AS-OF DAU SIDECOI 

SUMMARY REAtIZED GAINYLOSS REPORT 
JANIIARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECLIR 17Y DESCRIP71ON MAT DATE MAT RATE 7RD DT SIL D7 SELL RATE 
SH SELUBIC L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GH/LS NET SEVY ~/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SEC" GWLS BASE CURR GNVLS NET OAS SECTY GH/1S 

3129INFM2 107AL 
529,DS? 17 520,333 65 1,910 S2 S go B1910 52 S 

31298NLRG FED HM LN PC C52136 2031/CS/0) 7 goo 04myol 13JUNOI 1 0130000 
WDIE . . 

909 337,259 a] 339,791 1B 467 83 00 467 55 
332,484 600 

31292WF6 FED HN LN PC C52222 2031/05/01 7 coo 04MAY01 13JUNGI 1 000000 
WNIE . . 

sip 349,915 99 343,531 31 484 15 00 484 IS 
344 .P82 030 

WBIE . . 04MAY01 13jumol 1 000000 
all 719,323 97 719.326 14 997 53 go 997 03 

799,567 420 

WBIE . . 04MY01 15JUN01 1 000000 
912 1 .013 .351 13 1 .012,444 74 1 .406 39 go 11406 39 

2 .690,099 769 

31793RPF& 70TAI 
. . . . . . . . . . . . . . . . . . 2.082,191 06 2,079.302 69 2 .BBB 37 1 go 2 .BaB 37 1 

31296NPK5 FED HM LN PC C52226 2051/05101 6 500 20NOVOI 13DECOI I coccou 
WBIQ . . 

S86 251 .981 20 247 .134 34 4,946 86 00 41844 as 
249 .715 130 

WBIQ . . PONOVOI 15DECOI I Boom 
SOB 1 .009,061 95 9B9.652 65 19,409 33 Do 19 409 33 

999 .999 490 

Wall) . . PONOvol 150ccol 1 009920 
590 71S .061 22 &99.545 47 13 .71 

5 
75 

00 
13,71S IS 

706,657 149 

WBIQ . . ISDECOI 17DECOI 1 000000 
1113 )4 .673 71 14 484 55 189 16 cc 189 It 

14,673 710 

5)298NPKS T07AL 
. . . . . . . . . . . . . . . . . . 1 .958 .77B 11 2 .950.617 01 3a,IGI 10 S Go 35 .161 10 S 



W12C MONTHLY WILLIAM H MIES FOUNDATION PACE 373 
- COMPOSITE - As-OF DATE~ 51BECal 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET to SECUR T7Y DESCRIPTION MAI DATE WAY RATE IRD D7 sit III SELL RATE 
SH SEIL/BTC L07 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECIY GN/LS MET SEVY GN/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COSY BASE SEC7Y GM/LS BASE I'URR GN/LS NEI OAS SECIY GM/LS 

31291M75 IOTAL 
996,167 09 990 .719 so S .442 51 S 00 5 .442 51 S 

5129EN4F9 FED FIN LN PC CS2422 2031106101 a Due DASEPOI 17SEPOI 1 060000 
WBIE - 

426 S2117S5 94 525,956 it 5 .769 14 to 31769 %4 
335,096 540 

3129BK5C5 FED HIM LN PC CS2643 2031/06/01 6 can 06SEPOI 17SEPOI 1 000000 
WIIE . . 

427 328 SET 95 324 .32S 54 3 .756 41 go 3 .756 41 
333 .903 540 

31291N5EI FED FIN LK PC C52645 2031105101 6 500 03OC701 14NOVOI 1 000000 
WDIE . . 

&28 68 344 49 45 .050 99 293 so 00 293 so 
67 .016 620 

Wain . . 20NOVQI ISDECOI 1 000000 
S79 95 .353 is 64,404 59 949 26 cc 949 24 

14,536 Soo 

WIIIQ . . ?DNOVDI 13DECOI 1 000000 
5132 906,326 99 1196 .257 92 ]a 069 07 00 10 .069 07 

8911 .1117 160 

W1110 p 15DECOI 17DECOI 1 000000 
107 4 .992 94 41969 63 23 St 00 25 31 

41992 9so 

SI298N5EI 70TAL 
. . . . . . . . . . . . . . . . . 69 344 49 68 .050 99 293 50 1 00 293 50 1 

996,673 Do 985 632 44 H .coo 94 S 00 11,040 64 S 

31291NSP6 FED FEW IN PC C52654 2031/D6/01 7 000 22SEPOI 15OC703 1 000000 
WIIQ . . 

703 550 484 72 536 296 56 14 .195 36 Do 14,192 36 
531 067 570 

3129OPHH6 FED HIM tH PC C52952 2031/06/01 6 500 030001 14MOV01 1 000000 
Wait - 

629 29 779 is 29,153 4A 125 74 cc 125 74 
21 .740 300 

WBIE -I 05OCT01 14NOVDI 1 000000 
CXL 629 29 .279 11 -29 .153 44 -175 74 Do- A 125 74 

-25,740 300 

A 

.oil RUNIMLY WILLIAM H MIES FOUNDATION PAGE, 322 
- COWOS17E - Statement 28AS-OF 

DATE . 
31 

DE 
cc] 

SUMMARY REALIZED GAIN/IOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

ASSET In SECURITY DESCRIPTION NAT DATE HAI RATE 7RD OT STE III SELL RATE 
SH SELL/11TC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SFCIY GN/LS NET SECTY GM/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST EASE SECIY GN/tS BASE CURR CN/LS NEI OAS SEVY GN/LS 

31299HP33 FED HN LH PC CS2242 2031/05/01 6 500 20NOVOI 13DECOI 1 DOODOO 
WBIQ . . 

573 461 .375 as 454 .043 so 7,027 50 00 7.327 50 
4S7,127 750 

Wolo . . 15DECOI 17DEC01 I DOOOGO 
1114 427 SI 422 99 4 52 00 4 52 

427 510 

31298HP33 TOTAL 
. . . . . . . . . . . . . . . . . 442 .305 39 454,471 37 71632 02 S 00 71632 02 S 

5IW98NP41 FED Fol IN PC C52243 7031/05/01 6 Sao 19APROI 14MAY01 1 000000 
wito . . 

664 329 .083 61 326,535 29 2,498 52 00 2 .49B 52 
329,976 coo 

31298NUJ7 FED HIT L" PC C52385 2031/06/01 6 500 20NOVOI 13DECOI 1 0000110 
WRIQ . . 

551 102 .735 19 101 .042 46 1 .672 73 cc 1 .672 13 
101 .612 520 

WBIQ . . 20moval 15DECOI I Doccoo 
584 9so,78S 24 953,108 51 16,976 43 no 16 .976 AS 

942 .246 130 

WBIQ . . ISDECOI 17BECOI 1 000000 
185 9 .311 26 9 .698 47 112 79 00 112 19 

91311 260 

31291NUJ2 TOTAL 
------------------ 1 .063 .331 49 1 044.569 74 18 .761 95 S Do 16 .761 95 S 
31291M75 FED HN LN PC C52542 2031/05/01 6 Soo 20NOVIII 13DEcal 1 000000 

W510 . . 
572 349 .737 70 346.113 01 5 624 69 00 3.624 69 

349 596 660 

Wale ' . 20NOVOI HDECDI 1 000000 
576 130 .692 23 129,400 66 1 .211 55 00 1 .211 55 

125 .Sit 472 

W1110 -, 15DECOI 17DECO) 1 000000 
156 715 .732 16 215.125 89 606 77 00 A06 77 

215,732 160 

4 

d 



WILLIAM N GATES FOUNDATION Statement 28 PACE 324 
- 

COMPOSITE - AS-OF DATE SIDECOI 
SUMMARY REAL 

I 
ZED GAIN/LOSS REPORT 

JANUARY 1 . 2011 
10 

DECEMBER 31, 7001 

MAT DATE MAT RATE TRD ITT SIL ITT SELL RATE 
LOCAL COST LOCAL SECTY GWLS MET SECTY GM/LS BASE COST BASE SEClY GN/JS BASE CURR WLS NET BAS SECIV GK/LS 

WB2C MONTHLY 

ASSET IV SECURITY DESCRIPTION 
SH SELL/117C LOT LOCAL PRINCIPAL NEI 

SMRES/PAR BASE PRINCIPAL MET 

3129OPHRA 70TAL 
00 00 00 L 00 00 L 

3129$PLQI FED HII LN PC C53035 2051/06/0) 6 Sao ?OHEFVOJ 13DECO] I Oconee 
NOW . . 

574 497 .457 73 479 .763 00 7,694 73 go 7 .694 73 
463 .079 120 

W110 . . 20NMOI 13DECOI 1 000000 
577 378.745 73 372,70 07 5 .975 66 00 S .973 66 375,344 ISO 

WILD .. 15DECOI I7DfCoI 1 000000 
ISO 63,303 10 62 707 97 S95 13 00 595 13 

63,393 log 

31295PIQ1 IDIAl . ... ... . . . . ... .. . . 929.506 56 915 .233 04 14 .268 52 S no 14-260 52 S 
31295PM96 FED M IN PC CS3054 2031106101 6 500 20NOVal 13DIC91 I DODDOO 

WBIO . . 
597 310 .314 46 507,529 15 5 .286 31 00 3.2116 31 

306,023 000 

W110 . . 20NOVQJ ISDICOI I coocco 
599 1 .009 .1161 55 990,392 86 10 .669 02 Do 10.669 02 

999 .999 3110 

MOTO .. 20NUVOI 13DECOI 1 000000 
600 1 009.061 as 995 .392 86 10,669 02 00 10.669 02 

999 .999 Btu 

MOTO . . 2OHM01 ISDECOI I Oconee 
601 1 .11091c6l all 998,392 86 10 .669 02 go 10 .669 .02 

999 .999 350 

Wolo . . ?cNUV0I 13DECO) I GDOODO 
602 11009,041 Be 999,592 56 ID .669 02 00 10,669 .02 

999 .999 Sao 

WBIQ . . 2OHOv9) ISDECOI 1 000022 
603 1 .011 .952 so 999,392 86 13 .559 64 go 13 .559 64 

999,999 360 
WBIQ . . 20MOVOI ISUECOM~ i-OOooqQ 

6a4 126 031 76 124 343 00 1,6118 79 an 1 .993 76 
124,543 ORD 

WBIQ 15DECOI 17DECOI --,-I OOOO9Ov,.,T`-,TT` 

920 46 1 00 620 46 1 

12JUNDI 16JULDI I Oconee 

-7,123 35 Do -7.128 55 

12JUNDI I&JULOI I DOODOD 
-7,128 

34 to 
-7.128 34 

12JUNDI I&JULOI I DOODOO 
-7,129 34 Do -7,120 

12JUNOI 16JULGI 1 000000 
-7,125 33 go -7,12a 33 

I 
2JUN111 16JULDI --1 000000 

-3 .514 is 0 o.7, 

6 

ra, 

W112C MONTHLY WILLIAM H GATES FOUNDATION PAGE 325 
- COMPOSITE - AS-OF DATE 31DECOI 

SUMMARY REALIZED GAINV LOSS REPORT 
JANUARY 1, 2901 10 DECEMBER 31, 2001 

ASSET IT) SECURITY DESCRIPTION MAI DATE MAT RATE IND III S7L ITT SELL RATE 
SH SFtL/BTC LOT LOCAL PRINCIPAL WEI LOCAL COST LOCAL SECTY GH/LS MET SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECTY GN/JS BASE CURR GN/LS NEI OAS SECTY GN/LS 
119 209,906 34 200,076 92 529 42 00 829 42 

200 .906 340 

31799PM96 TOTAL 
5,6115 .952 58 5,623,912 37 62 .040 21 S Do 62.040 21 S 

3129BFIVLI FED HM LN PC CS3319 2032/06/01 6 500 20NOVOI ISDECOI I cannot 
" WSIQ " 

571 197 .443 14 195 572 34 1 .875 so go 1 .875 50 
195 .614 94a 

" WBIO " 15DECOI 17DECOI 1 000000 
190 11369 so 1,355 35 4 23 go 4 23 

1 1589 510 

31298PVLI 701AL 
. . . . ...... . . . . . . . . 198 .037 72 196,957 69 
31298PYJ3 FED HM LN PC C53413 ?031/06/01 7 000 

WBIE ' . 
316 80 .722 69 80 .610 91 

79 .621 000 

WILE .. 
817 519,738 40 510,029 92 

503,511 000 

31293PYJ3 TOTAL 
-------------- . . 591 .461 29 S90,640 93 

31290P2K9 FED HM IN PC C53446 2031/06/01 6 Sao 
WO]O - 

625 992,577 75 999 706 13 
999,999 656 

We 
I 

a . . 
626 992 .577 78 999,706 12 

999,999 650 

WBIQ 1, 
627 992,577 76 999,706 12 

999 .999 650 

WBIO . . 
62a 992,577 78 999,706 11 

999 .999 650 

NEW . . 
629 496.265 39 A99.352 57 

499 .999 350 

I .ARO 03 S Go 1 .960 03 S 
04MAY01 13JUND) 1 000000 

]]1 95 Do ITT 98 

04MAYOI 13JUNDI 1 coocoo 
709 46 go 700 40 



WILLIAM H "Its FOUNDATION PAGE 326 
- COMPOSITE - Statement 2&S-OF DATE 3 

1 DEC OF 
SUMMARY REALIZED GAIN/LOSS REPORT 

JANUARY 1 . 2001 70 DECEMBER 31, 2001 

MAI DATE MAT RATE 7RD III S7L DT SELL RATE 
LOCAL COST LOCAL SECTY GWLS NEI SECIV GN/LS 
BASE COST BASE SECIY CHILS BASE CORR GMILS NEI OAS SECTY QN/LS 

20NOVOI 13DECOI 1 000000 
975,200 93 10,719 69 00 10,719 66 

20HOW01 ISDECOl I BODOOD 
999,707 66 12,244 06 go 12,244 56 

20MMOI ISDECOI I boulloo 
999 .707 65 12,244 87 go 12 .244 57 

20NOVOI 13DECOI 1 000000 
999,707 65 12 .244 97 as 12 244 BY 

20NOVOI 13DECol 1 090000 
999 707 64 12,244 BE at 12 .744 58 

?DNOVOI 13DECO] I cooooo 
999 .707 96 32 .244 ad 00 12.244 Ad 

2ORM01 13DECO) 1 000000 
99~,7117 65 12 .244 17 00 12,244 87 

?ONOVOI 13VECOI 1 000000 
999,707 65 12 .244 %1 Do 12 244 57 

04DECOI 13DECOI I ovocoo 
999 .707 65 16 .541 74 00 16 .S41 74 

04DECOI ISDECDI I DoDooo 
999 .707 65 16,541 74 on 16,541 74 

04DECOI 131)[Col 1 000000 
999,707 65 )& .541 74 00 16 541 74 

04DECOI ISDECOI I coooon 
999,707 65 16,541 74 00 16 541 74 

04DEC01 13DF~op- I Como- 
999,707 6S 16 .541 74 00 16 .541 74 

ASSET 10 SECURITY DESCRIP71ON 
SH SEIL/BTC L07 LOCAL PRINCIPAL MET 

SHARES/PAR BASE PRINCIPAL MET 

WB]O . . 
605 885 .920 79 

875,456 350 

WIIQ .. 
God 1 .011 .952 52 

999 .999 400 

'310 . . 
607 1,011,952 52 

999,999 400 
WBIO . . 

603 I .DII,95? 52 
999 .999 400 

WO]O . . 
609 1 .011 .957 52 

999 999 400 

810 . . 
610 1 OII .9S2 57 

999 999 400 

Nato P . 
611 I .QII,9S2 52 

999 .999 406 

WBIO P . 

C12 I .Oll .q5? 52 
999,999 400 

610 . . 
615 1 .016 .249 39 

999 999 ADD 
"IQ . . 

61A 11016 .249 39 
999 999 Ica 

63Q . . 
615 1 .016 .249 39 

999,999 400 

WPIO . . 
616 11036 .249 59 

999,999 400 
'BID . . 

617 1 .016 .249 39 

lei 
W12C MONTHLY WILLIAM H GAIES FOUNM110N 

- COMPOSITE - 
SUMMARY REALIZED GAIN/ LOSS REPORT 
JAM"Ry A . 2001 10 DECEMBER 31 2001 

ASSET 10 SECURITY DESCRIP71ON HAT DATE MAT RATE 7RD D7 STE OF SELL RATE 
SH SELL/67C L01 LOCAL PRINCIPAL NET LOCAL COST LOCAL SEC7Y GMILS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SFC7Y CM/tS BASE CURR GN/LS 

PAGE 327 
AS-OF DATE SJUEfol 

MET SECTY GW/LS 
NEI GAS SECTY CM/Ll 

16 .S41 74 

16 .541 74 

21169 ]a 

-2 .169 10 

990 19 

379 .700 41 S 

181050 17 

676 21 

999 999 400 

W110 . . 
611 1 .016 249 39 999 .707 65 

999,999 400 

"IQ . . 
619 1,016 .249 39 999,707 65 

999 .999 400 

W110 - 
620 997 .538 47 999,707 65 

999,999 ADD 

Wato . . 
621 997 531 47 999 707 65 

999 999 400 

WDIQ . . 
191 516 .757 33 315,597 14 

516 .757 330 

31296PZK9 701AL 
. . . . . . . . . . . . . . 21,061 .747 94 23 .695,n67 53 

3129SP2G4 FED HM IN PC C53475 2031/06/01 6 Soo 
WDIQ . . 

5119 923,709 23 905.&55 46 
915 413 350 

W110 . . 
192 $1 .722 71 521546 S7 

51 .222 760 

3129SP2G4 TOTAL 
. . . . . . . . . . . . . . . . . 974,932 06 956 .205 03 

3129EPS17 FED ON IN PC f:S5SSb 2031/06/1)) 7 000 
WILE . . 

a13 541,932 so 541 110 75 
534,582 goo 

"IF . 
514 664.934 48 663 912 24 

665 11]? 000 

W,JE . . 
915 1 ats Est 36 1 012 .444 99 

1 .000 ]Do coo 

176,700 41 S 00 

20MOVOI 13DECOI I coolloo 

19 .050 a? 00 

15DECOI 17DECO) 1 000000 
676 21 00 

10 .727 03 S 

751 75 

922 24 

1 4(16 40 

18 .727 03 S no 

04MVDI )5i%jmnl I DDDDDD 

751 75 00 

04MAYDI 13JUNDI 1 000000 
922 2A no 

D4MAYDI 33JUNDI 1 000000 
1 .406 49 at 

WB2C MONTHLY 

04DECOI 13DECOI 1 000000 
16 541 74 00 

OADECIll 15DECol 1 000000 
16 .541 74 00 

loofCal 13DECOI 1 000020 
-2 .169 10 00 

IODEC01 ISDECOI 1 000000 
-2,169 18 an 

15DECDI 17DECOI I ODOODO 
a9O 19 00 

0 



PAGE 325 W92C MONTHLY WILLIAM H SATES FOUNDAUDS, Statement 28 AS-DF [ATE 
3 

1 
13SCO 1 

- COWOS17E - 
SUMMARY REALIZED GAINILOSS REPORT 
JAHM" 1- 2001 70 DECEMBER 31 . 2991 

ASSET ID SECMITY DESCRIP710H "I DATE MAT RATE TRD D7 S71- 117 SELL RATE 
SH SELL/117C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY WLS HIT SECTY &WLS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SEC" GWLS BASE CURR ~LS MET US SEVY ~/LS 

31295PSK2 TOTAL 
2,220,613 36 2,217 .537 97 3 .010 39 L 00 3 .060 39 L 

31290QCCD FED HN LN PC C53667 205110&101 7 coo ?SSEPO1 15OCID1 1 000005 
WBIQ . . 

704 SIS .281 16 505 .130 27 13 .170 94 00 15.170 94 
499,999 920 

WILD ?1SEPOI ISOCTOI 1 000000 
705 486,077 41 473 .724 85 12,352 59 00 12,352 56 

469,952 090 

31295OCCO 707AL 
. . . . . . . . . . . . .. . . . . 1 .00413so 57 975,635 07 25 .523 50 S cc 25 .523 So S 
312980EUI FED HM tN K CS3747 2031106101 7 ace 04MAYOI Isiumol 1 000000 

'GTE . . 
BID 135,920 56 135 .732 01 IDS 55 Do lee 55 

134,077 000 
WILE . . 04MAY21 15JUMOI 1 000000 

519 390 .787 52 3BG .259 60 5ZS 22 go 525 22 
375 .623 coo 

'DIE .. 04MYRI 15jumal 1 000000 
820 11013,951 33 1 .012 .444 98 1 .406 40 Do 1 .406 40 

11000,100 age 

3129110EUS TOTAL --- I -------------- I .S30,559 76 1 .525 .436 59 2 .123 17 1 00 2,125 17 L 

3129BRICO FEDERAL MM IN PC C55047 2051/07/01 7 Sao IDDECOI 13DECOI 1 090000 
WBIE . . 

551 329 .992 81 329,269 91 -2 .377 10 00 -2 .377 19 
316.938 950 

'DIE . . IaDFCOI 13VECOI 1 000000 
532 430 .435 07 433 .547 95 -31129 91 00 -3 .129 91 

417,511 870 

'DIE I- 10DEC01 13BECQI I Decade 
535 1 031,407 10 1 .055 .907 26 -7,500 16 go -7 .SOG 16 

11000,001 520 

T A" 

WILLIAM H ~TES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/ LOSS REPORT 
JAHLARY 1 . 2001 70 DECEMBER 31 . 2001 

MAT DATE MAT RAIE IND III 
LOCAL COST LOCAL SEVY CN/LS 
BASE COST BASE SECTY WLS 

STL ITT SELL RATE 
MET SECTY "/LS 

BASE CURR ~LS NET SAS SECIY CAILS 

ASSET ID SECUR17Y DESCRIP71 ON 
SH SELL/OTC L07 LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NEI 

3129BRTCD 70TAL 
1,795,717 98 1 .001 .725 15 

51298RZW FED FIN LH PC C55244 2031/07/01 7 500 
IDIF -- 

379 659.679 81 6"1243 42 
559 .679 BIG 

31~98scffv FED HOME LN PC C55404 2031100101 6 see 
WBIQ . . 

578 499 .624 19 493,014 76 
495,137 006 

'BIG . . 
194 464 do 461 43 

464 600 
51298SCHO T07AL 
. . . . ... .. . . . . . . . . . 500 .088 75 493 .476 19 

3329aSC99 FED M IN PC C55124 20311019103 6 Soo 
WDIE -- 

630 32 .527 47 52 .587 IS 
51,928 900 

31299SXZ2 FED HM IN PC C56096 2031,00/01 7 000 
WDIF . . 

205 919,196 45 917,196 44 
993,249 000 

3129STJK9 FED FIN IN PC CS6566 2031105101 7 000 
WDIE . . 

209 102,238 87 102,016 41 
99,908 960 

3129SIM76 

FED 

HM LN PC C56670 ?D31/03/01 7 500 
WSIF . 

310 116,407 3B 121 .057 62 
116,407 390 

31298TVBS FED HM IN PC C56910 2031/00/01 7 500 
WILE -- 

534 704 .514 19 709,637 25 
A113,061 770 

ISIE I, 
535 940,174 24 947 .010 98 

911,546 000 

6 .912 59 s 00 6 .612 59 S 

D30CTDI 14NOVD) I DDDDDD 

139 69 00 139 69 

07SEPOI ISOCTOI 1 000000 

2 .000 01 00 2 .000 01 

07SEPOI 15OCIGI 1 cocoon 

222 46 00 222 46 

3IDECGI 31DECOl I cocoon 

-4 .630 24 Do -4 .650 24 

10DEC01 13DECOI I 00000D 

-5 .123 07 00 -5 .123 07 

IDUC91 
-6 836 74 Do -6 .1136 74 

C_ fA._Tr 1~~Tp 

re 
WD2C MONTHLY PACE 329 

AS-OF DATE 33DECCJ 

-13,007 17 L 00 -13,007 17 1 

31DECOI 3)DECOI I cocooo 

-34 .563 fil 00 -34 .563 61 

2~QNOVD? 13DEED] I bovooo 

61609 42 no 6,609 42 

15DECOI 17DECOI 1 000005 
3 17 do 3 17 



WILLIAM H GATES FOUNDATION 
- COMPOSITE - Statement 28AS-0F DAY EPAGEDES30 31 Co 

I 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

MAT DATE MAY RATE 7RD DT S71- DT SELL RATE 
LOCAL COST LOCAL SEC7Y GN/LS NET SECTY GH/LS 
BASE COST BASE SECTY GM/LS BASE CURR GM/LS NET OAS SEC7Y GM/LS 

IGOECGI 13DECO) 1 collooo 
1 .031 .906 69 -71500 16 00 -7 .500 16 

ASSET ID SECURITY DESCRIPTION 
SH SELL/lITC LOT LOCAL PRINCIPAL MET 

SHARES/PAR BASE PRINCIPAL MET 

WBIE . . 
536 1 .031 .406 ss 

1 000 .000 270 

3129117VIS TOIAJ 4 
. . . . . . . . . . . . . . . . . . 2,676,094 95 2,695 .5S4 92 

3129SUARD FED HM IN PC CS7216 2031/09/01 d 500 
WIIF . . 

635 ?4 .235 27 73 .916 47 
72 .863 990 

3129RUA41 FED M IN PC C57227 2D31/09/01 7 500 
'01E . . 

537 91 .232 05 91,895 47 
83 .4S4 040 

512911UNW6 FED IN IN PC CS7573 2051/09/01 7 000 
WSIE . . 

636 577 .658 75 377,430 42 
365,320 900 

51299upvs FED HOME IN PC C57636 2031/09/01 7 000 
-- 111E -- 

210 155 .394 99 551 533 15 
133,947 080 

3129BU7Y5 FED HM LM PC C57767 2031/09/01 6 500 
Welt . . 

637 145,411 62 1141,7111 02 
$29 .951 900 

3129su2ii FED HM IN PC C57977 2031/09/01 6 500 
"IF ., 

631 64 .116 67 43 541 32 
62,936 619 

WOLF . . 
632 904 175 90 980 .375 B2 

867 .902 720 

31293U?J7 707AL . . . . . . . . . . . . . . 945,292 57 944 220 14 A 072 43 1 on 4 072 43 L 

PAGE 531 
AS-OF DATE 51DEC01 

NET SECly "/LS 
MET GAS SEC7Y GN/LS 

331 29 

4 .034 64 

4,30 go I 

344 00 

5 .722 62 

11,243 87 

-17,674 55 

109 54 

W12C MONTHLY WILLIAM H GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DFCEMbER 31 . 2001 

ASSET ID SECURITY DESCRIPTION HAT DATE MAI RA7F 7RD Dl S7L D7 SELL RATE 
SH SELI/117C L01 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SEC7Y GN/LS 

~HARES/PAR BASE PRINCIPAL NEI BASE COSY BASE SEC7Y GN/LS BA~[ CURR GN/15 

3129BU51.9 FED HM IN PC CSB051 2031/09/01 6 Soo 03OC701 14HOVGI 1 000000 
'GTE . . 

633 77 135 49 76 104 23 333 26 00 
75,71 . S20 

WBIE . . 03OC701 14MOVOI 1 000000 
634 939,496 21 935 461 57 4 VSG 64 00 

922 .20A 970 

3129SUBL9 707AL 
. . . . . . . . . . . . . . . 11016 631 70 1 .012,26S 80 4,565 90 1 Do 

51299VF77 FED HOME IN PC C59290 2031/09/0) 6 500 03OC7111 14NOVOI 1 000000 
- IIIIE - 

651 90 .104 42 79,760 42 344 00 00 
71 .630 110 

31298VHNG FED HOME LN PC C59337 21331/09/0) 6 000 ofisEpal 27SEPCI 1 000000 
WIIIE -- 

423 325,626 29 321 903 66 3,722 62 00 
330,900 GOP 

3129BVKY2 FED YIN IN PC C59411 21131,09/01 6 000 06SEPOI 17SEPDI I Gooooo 
WBIE . . 

460 933 964 09 972,715 22 11 2411 97 00 
999,900 000 

3129sympo FED HK LN PC C584S4 2031/07/01 7 Soo SIDECol 31DECOI I ocolloo 
WBIF -- 

361 A39 .60A 49 457,2113 03 -17,674 55 Do 
439,608 490 

31291vizo FED MM LH PC 2031/10/01 6 500 03OCT01 14MOvol 1 000000 
"IF . . 

639 25 .507 31 25 397 77 109 54 00 
25 .937 850 

51E . . (ISOCIGI 14"Ovol 1 GoauG( 
640 910 896 69 906 .914 86 3 911 33 00 

894 .131 720 

3129EV72n IOTAt 
. . . . . . . . . . . . . . . . . 936 .404 Go 932 392 63 4 021 37 1 00 

31911 35 
4 

4,071 37 1 

. .,L MUNl"LV 

19 .459 97 1 Do -19 .459 97 L 

03OCT01 14MOVOI I collooo 

SIB so Do Big 30 

IDDEC01 13DECOI I 00DOOD 

-693 42 go -663 42 

040cial 14NOVOI 1 000000 

226 33 Do 229 33 

07stpol 150clal 1 collooo 

I B56 94 00 1 .556 34 

050clol 14NOVOI I collooo 

5 630 60 00 3 .630 60 

osoclol 14NOVOI 1 000000 

275 35 00 275 35 

03OCT01 14NOVDI 1 000000 
3,797 09 40 3,797 08 



PAGE 352 
AS-DF DATE 31DECOI 

I 

NEI SEVY GN/LS 
NET US SECTY CN/LS 

W82C MONTHLY WILLIAM N rATES FOUNDATION Statement 28 
- COMPOSITE - SUKMJkRY REAL 

I 
ZED GAIN/LOSS REPORT 

JANllAffT 1 . 2011 10 DECEMBER 
5 
1- 

2 
001 

ASSET ID SECUIRITY DESCRIPTION MAT DATE NAT RATE Igo DT SIL [)I SELL RATE 
SH SELUSIC 107 LOCAL PRINCIPAL MET LOCAL COST I. OUL SEC7Y GWLS 

SKARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GWLS BASE CWR GWLS 

3129avuQa FED HM IN PC CSB691 2031/09/01 6 sea 27SEPOI 150clol 1 000000 
Well) . . 

741 3al .932 11 379 .941 5S 1,990 76 00 
374 .730 260 

WBIO . . 2?SEPQj 150cial 1 040005 
744 5al .931 09 579,940 34 31990 75 00 

374 .729 260 

WBIO . . 27SEPOI ]social 1 040001 
747 3al .930 07 379 939 33 1,990 74 00 

374 .773 290 

W110 ' . 27SEPOI 150clol 1 000060 
?SO Sal,930 07 379 .939 33 1 .990 74 00 

374,728 260 

WBIO ' . 20NOVOI 13DECOI 1 000000 
589 296,000 52 296 .704 AS -70q 13 00 

293,342 100 

Wolo '. ?bNovol 13DEC01 I accago 
591 11009 .061 95 ] .Dll,q62 34 -2 .400 59 Go 

999,999 460 

WBIQ . . ?ONOvcI 13DECOI 1 000000 
592 1 .009 061 95 2,01I .q62 37 -2,400 42 go 

999,999 460 
WBIQ " 20HOVVI 13DECO) 1 000000 

594 650.436 91 651 .Ba6 22 -1,547 31 go 
644,597 250 

WBIQ . . ]$DECO] 17DECOI 1 000009 
195 q3 .965 11 44 .573 95 .606 54 00 

43,965 110 

3129avu0i 701AL . . . . . . . . . . . . . . . . . . 4,536,251 73 4 535.949 as 501 90 S Do 301 go 

31295VWV5 FED HM LN PC C5B?6O 2031110101 6 Sao 27SEPOI 150clol 1 020009 
WBIO . . 

742 404,029 50 401,923 37 2 .105 93 go 2,105 93 
396,410 700 

Nola 27SEPOI 15OC701 1 000000 
74S 404,031 54 401 925 39 2 .105 9 

5 
00 2 .)D5 95 

394,412 780 i T 

ASSET To SECUR17Y DESCRIP710M 
SH SELL/07C ID7 IOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NET 

WBIQ . . 
748 404,032 36 

396,413 730 

WBIQ . . 
751 404,033 37 

596,414 790 

WBIO . . 
S93 3SA .622 69 

355 .401 860 

WBIQ . . 
595 1 .009 .261 69 

999,999 200 

WBIO -p 

596 I .DD9 .041 69 
999,999 200 

Nola . . 
598 698,247 67 

691,976 630 

WBIQ . . 
196 112 .235 33 

112,285 330 

31298WVS 701AL 
. . . . . . . . . . . . . . . . . . 4,AO3,40S 44 

31298WA%I FED HM IN PC 
HOIE . . 

641 77 .927 00 
76,492 760 

3129BWAH7 FED HM IN PC 
WBIE ., 

642 B60,497 77 
864,292 290 

5129SWC52 FED HM IN PC 
WBIE . . 

643 aS7 .123 75 
141,353 37D 

4 60318SO S2 -4q5 03 S Do -44S 06 S 

2U51110101 6 500 030clol )"Ovol 1 000000 

77 592 34 314 66 00 334 66 

2D3)/10/01 6 50D 03OCID) 14NOVOI I ODOOOO 

876,716 49 5 .751 23 no 3 .721-28 

2031/10/01 6 500 OSOC701 14NOVOI 1 000000 

853 447 a2 316aD 93 no 3 .690 93 

0 

I 

S 
W12C MONTHLY WILLIAM H GAIES FOMDA710M PAGE 333 

- COMPOSITE - AS-QF DAIE SIDECOI 
SUMMARY REALIZED GAINVLOSS REPORT 
JANLIARY 1 . 2001 TO DECEMBER 31, 2001 

MAT DATE "I RATE IND DI SIL D7 SELL RATE 
LOCAL COST LOCAL SECTY GNYLS NET SECTY GWLS 
BASE COST BASE SECTY GN/LS BASE CURB GWLS NEI SAS SECIY GN/LS 

27SEPal 15OC701 1 000000 
401,926 41 2110S 9S 00 2.105 95 

27SEP01 ISOCIal I avocoo 
401 .927 42 2,105 95 00 21105 95 

20movol ISDECOI I ODOOOD 
359 475 67 -R52 99 Go -952 98 

,'Novel 13DECOI I DOODOO 
1 .011,461 73 -2 .4 .. 04 -2,400 04 

2ONOVOI 13DEcol I coccoo 
1,011 .461 76 -2 .AQO D7 00 -2 .400 07 

20NMOI 1301col I DODOOD 
699,908 45 -1 .66V 70 go -1 660 72 

15DECO) 17DECOI 1 000000 
113,840 32 -1 5S4 99 go -1 .554 99 



ASSET In SECUR17Y DESCRIPTION 
SH SELLf8TC LOT LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL MET 

31299WUL7 FED HK LM PC 
Weir - 

644 91A .544 29 
899,969 860 

3129DWSO FED HIM IN PC 
Welt - 

645 88,420 84 
86 .793 460 

Welt -- 
644 929 .376 92 

112 .271 530 

3129owso 701AL . . . . . . . . . . . . . . . . . . 1,017,797 46 

31?.IYWHo FED M IN PC 
- Wolf . . 

538 525.707 90 
527 393 710 

- IBIE - 
CXL 535 -525.707 90 

-527 B93 710 
we), . . 

539 995 .690 27 
1 .000,080 aso 
Welt . . 

CXL $39 995,860 22 
-1 DOD .000 050 

Welt . . 
542 995 .060 22 

1 000 .000 850 

WBIE - 
CXL 542 995 960 22 

-1 000 .000 150 
Welt . . 

543 995 B&O 22 
1 000,000 Ilso 
Welt . . 

CXL 543 -995 .860 22 
-1 000 .000 850 

1 013,429 55 4 .370 91 1 00 4.570 91 1 

2031/11/01 6 goo 240C101 ISDECOI 1 000000 

526,079 18 ~371 29 go -371 29 

240CIDI 13DECOI 1 000040 
-526 .079 18 371 25 00 371 25 

?AOCIOI 13DEC01 1 000000 
996 563 55 -703 33 00 -703 33 

240clol 13DFCOI 1 000000 
-996,563 55 703 35 no 703 33 

24OCID) 13DECO) 1 000000 
996 .563 55 703 53 00 -703 33 

240clol 13DECOI 1 000000 
-996,563 55 703 33 08 703 33 

240cial )3DECO] 1 000000 
996 565 55 -703 33 00 -703 33 

240CID) 13DECOI - 1 000600 
-996,565 55 703 35 00 703 55 

W12C M0NIHtY WILLIAM H CATES FOlIHM11ON 
- COMPOSITE - 

SUMMARY REALIZED GAIN, LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET ID SECURITY DFsrRIP71ON MAI DATE MAT RATE IRD DI SIL D7 SEIL RATE 
SH SELL/17C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECIV GNILS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SEC7Y CN/LS BASE CLOUT GH/LS 

WIIE " 24OC701 13DECO) 1 000000 
544 995 860 22 996 .563 55 -703 33 Go 

110001000 250 

We][ . . 24OCIIII 15DECO) I ODD010 
CXL $44 -995,860 22 -996 563 55 703 33 no 

1 .000 .000 350 

NOTE -, 24OC701 )5DFC0] 1 000000 
714 525 707 79 526 .078 97 -371 15 00 

527 893 600 

Welt . . 240clol )3DECO) I cocoon 
717 995,860 111 996 .563 14 -703 13 00 

1,000 000 640 

Welt . . 240clol 13DECOI I cocoon 
71S 995 .660 a) 996 .563 14 -703 13 on 

1 000,006 640 

Welt -- 24OCIIII 13DECOI I D00000 
719 995 .360 01 996 563 14 .703 is go 

1 .000 coo 640 

Welt . . 24OCTOI 13DECOI 1 0001100 
720 99S .960 a] 996 .563 14 -793 13 Do 

PACE 335 
AS-OF DATE SJDErm 

MET SEC7V GH/LS 
MET DAS SEC7Y GH/LS 

-705 33 

703 33 

-371 10 

-703 13 

703 is 

-703 13 

-703 33 
1 .000 .000 640 

31298WHO T01AL 
. . . . . . . . . . . . . . . 4 .509 .147 63 4,512,331 53 -3 .183 70 1 

3133MAQJI FEDERAL HOME IN IKS CONS 01) 2002102101 6 750 09MAYDI JIMAYDI 
HOW . . 

26a 30,57&,300 00 30 555 547 01 217 752 92 
30 .000peca 000 

5133"BJU2 FED ROME LM BANIE CONS BE) 2001/11/15 7 125 14MAROI ISMARDI 
WBIU . . 

319 20 .302,600 00 20 .011 .513 02 291 .056 98 
20,000 000 000 

3133MOMD6 FEDERAL HOME IN DKS CONS ED 2001/06/07 7 200 08MAY01 09MAYGI 
WBIU . . 

220 50 .066 .000 00 so 000 coo go 66,000 00 
30,000 .000 000 

00 -3 193 70 1 

1 000000 

00 217,752 97 

1 cocoon 

00 291,086 99 

1 D00000 

Do 66 000 go 

4 

MUN1HLV WILLIAM N GATES FOUNDATION PAGE 134 
- COMPOSITE - gS-0F DATE 3IDEC") 

SUMMARY REALIZED GAIN/LOSS REPORT Statement 2 
JANUARY 1 . 2001 TO DECEMBER 31, 2001 

MAT DATE MAT RATE IRD ITT SIL OF SELL RATE 
LOCAL COST LOCAL. SECIY CM/LS SET SECIY GH/LS 
BASE COST BASE SECIV GH/LS BASE CURR GM/LS NET BAS SEVY GMIIS 

2051/10/01 6 500 030clol 14MOVDI 1 0000110 

912,906 93 5,937 36 go 3 .937 36 

2031/10/0) 6 Soo OSOCT01 14MOVOI 1 noucco 

65 .041 12 379 72 00 379 72 

03OCIDI 14NOVOI I coolloo 
925 395 43 3 991 19 Do 3 991 19 

11 

4 



909 .329 98 

151 .241 83 

368 .427 69 

266 .505 45 

53 .927 IS 

227 .775 65 

360 .q27 69 1 

541 .111 25 S 

295.948 ?A 

255 .951 26 

101 4BB .990 00 100 .954.979 75 549,111 25 S 00 

3155MC6RI FEDERAL SOME LN MKS CONS BD 0 2001/09/19 6 500 14MR01 ISMARDI 1 000000 
'DIU . . 

317 30,251 .100 00 29,985 .251 74 265,845 76 00 
30 .000,000 DOB 

3)33MDCE7 FEDERAL HOME IN ORS CONS ED 2003/02/28 5 000 olimal IIJUNDI I cooboo 
WBID . . 

745 50,459.600 00 52,205,646 72 253 .951 26 00 
50,000 .000 goo 

PACE 337 
AS-OF DAIE 3IDECD) 

NEI SECIY GH/LS 
NET OAS SECTY ~/LS 

236.600 59 

122,971 14 

359 .571 72 S 

5 .134 94 

221 .423 92 

11 .465 42 

226,55B 66 L 

11,465 42 S 

481 .516 37 

626,536 93 

1 .108,405 20 L 

1 

30,321,000 00 50,309 .554 58 11,465 42 S Do 

3133MFVA3 FEDERAL HOME IN MKS CONS DD 2004/06/23 4 ISO 19SEPOI 26SEPOI 1 000000 
WITH - 

095 20,466,200 00 19 .994 .651 63 411,518 37 do 
20 .000 .000 goo 
WITH , oloclol DIM703 1 000000 

160 20,551 .743 20 19,904 .656 37 6261BE6 IS to 
19,92D,09D 000 

3133M"AB TOTAL . . . . . . . . . . . . . . . . . . 40 .997,945 20 39 .889,538 00 1 109 405 20 1 go 

C r 

W02C MONTHLY WILLIAM H GATES FOWDA710H 
- COMPOSTIE - Statement 28 

SUMMARY REALIZED GAT M/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAI RATE IRD OF SIL OF SELL RATE 
SH SELL/BTC 

'07 
LOCAL PRINCIPAL MET LOCAL COST LOCAL SEVY ~LS 

SHARES/PAR BASE PR C 
I 
PA MET BASE COST BASE SECTY GWLS BASE CORR GIVLS 

3133KOY79 FEDERAL HOME LN BKS COWS 00 0 20021OZ115 d 750 69MAYII 1 IMAY91 I *goods 
WIIU . . 

246 45,909,990 80 45 .000.570 07 909 .329 98 go 
45 .000,000 goo 

5153MCRV9 FEDERAL HOME IN DIS CONS so 2004/01/05 5 375 12APROI 17APROI 1 005000 
WDJH . . 

275 42 .771 .510 90 42 .923.052 73 -151,241 13 00 
42 .230 .000 000 

3133MCUE3 FEDERAL ROME IN MKS 2903/01/13 5 125 22MROI 27MROI I stages 
WDIN . . 

D91 35 .904,127 SO 38 .536,299 BI 365 427 69 00 
35,510,000 too 
Welu ., IIJUICI 12JULDI 1 000000 

480 50 .67alsoo go 50 .411,994 55 266,505 45 00 
50 .000 .000 000 

WRIU " Ilivill I?JULDI I @&Bass 
431 20.271 .qDg 01 20 217 .572 65 53 .827 15 09 

20,002,000 000 
WBIU 14AMOI 17AUCII 1 000000 

136 30,533,190 of 50,30S .411 35 2?7,775 65 00 
30 .000,000 000 

3133MCUE3 70TAL 
. . . . . . . . . .. . . . . . .. 38,904 .727 So 30,536,299 51 563,427 69 1 cc 

AS-DF EAIEPAGSEI COT 

I 

NEI SECTY GN/L9 
WEI BAS SECIV GIH/LS 

W32C MONTHLY WILLIAM H &AIES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 51, 2041 

ASSET ID SECURITY DESCRIPII ON M&I DATE MAI "IF IRD DI SIL DI SELL RAIE 
SH SEAL/Bic LOT LOCAL PRINCIPAL NET LOCAL COST L~L SECTY GMILS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GWLS BASE CORR ~JS 

3133MD4MO FEDERAL HOME IN MKS CONS OD 200310211A 5 DOG 02JULGI 03JULDI 1 000000 
'DIU . . 

362 50,425,500 00 50 .IBB .599 42 25L .600 56 so 
S0,009 .000 000 
'Blu . . 02JULDI 03JULOI 1 000000 

363 S0,425.500 00 50,392 .5211 as 122,971 14 Do 
50,000 .000 coo 

3133MD6MO TOTAL 
. . . .... . . . . . ... ... 100,951,000 00 100 491 .42b 29 359,571 72 S cc 

3353MEHLB FEDERAL HOME IN MKS CONS ED 2004/04/16 4 875 2SAPROI 27APROI 1 000000 
1BIH -- 

547 2 .510 .600 60 2 .305 .465 76 S .134 84 00 
2 .510 .000 000 

WITH . . 21JUND) 26JUNCI I OODOOD 
176 40,067.304 Do 39 .645 .120 9B 271 .423 92 Do 

39,970,000 age 

WBIU 2004/04/16 4 STS 22AUCOI 23AUG01 1 000000 
207 30,321,000 an 30,509 .534 58 11 .465 42 Do 

50,000,006 000 

3133MENLI 707AL 
------------------ 42 .377,905 40 42 15) 346 74 226,SSB 96 L as 



WB2C MON 7 111 Y WILLIAM H GATES FOUNDATION PACE 339 
- COMPOSITE - AS-OF DATE 31BECOI 

SUMMARY REAL12EP GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIP710H MAT DATE MAT RATE 7RD DI SIT 07 SELL RATE 
S" SftL,BTC 107 LOCAL PRINCIPAL NET I OCAl. COST LOCAL SECIY GHILS NET SECTY GN/LS 

SHARES/PAR BASE PRImr)PAL NET BASE COST BASE sErly GM/LS SAS[ CURR GN/LS NEI SAS SEVY GN/LS 

- WBIF -- 31JULOI 31JULDI 1 000000 
542 go 9,234 22 -9 254 22 00 -9 .234 22 

I .S93 .610 400 

- Weir . . 31AUGOI 3IAUGD) I cocoon 
415 Do S 106 40 -5 .106 40 Do -S.106 40 

011 .355 800 

WBIF -- 30SEPOI 30stpol 1 cocoon 
752 00 5 .963 54 5 863 54 Do -5.963 54 

1 .012 .1137 "DO 

WDIF -- 31OC701 3IOCTOl 1 000000 
326 00 4.545 45 -4 945 45 00 -4 .845 45 

636,516 coo 

Weir .- 30,10vol SONOVOI 1 000000 
794 on 7,07A 07 -7 .974 07 00 -7,374 07 

I .3S9 .QSl 200 

3133IM604 707AL 
. . . . . . . . . . . . . . . . . . Do 52.42b 02 -52 .42B 02 1 . Do -52 .422 02 1 

31337PGGB FEDERAL HOME LN M7G SEA 2247 2030/09/15 0 coo 25FEBOI 28FFBOl 1 9000013 
'BIT . . 

094 00 9 047 39 -8 047 39 00 -6 .047 39 
261 .246 260 

Weir -- DIMAROI 0IMARDI I DODOOD 
593 00 21,003 36 -20 013 36 Do -2D .083 36 

669,445 390 

Weir -- 31MAY01 SIMAY01 1 000000 
221 go 17 260 5S -17 .260 55 00 -17,760 55 

$75 .351 760 

Weir -, 30JUN01 3DJUNal 1 000000 
534 S3111275 92 15,909 2a 514 .367 64 00 SIA .367 64 

530,275 920 

weir . . 30JUNIll 50JUNal 1 000000 
CIE 534 -530 215 92 -15.908 28 514 367 64 on -S14 .367 64 

-530 .275 920 

Weir . . 30JUND) SOJUNOI 1 000000 
549 Do 15.906 79 -15,909 ?a Do -15 .906 29 

530 .27S 920 

WRIT -- 3IJULOl SIJULDI 
Sconce. 043 00 17 851 94 -17 831 94 on 94 

a 

Wl7C MONTHLY WILLIAM H rATES FOUNDATION PA~l 135 
- COMPOS17E - Statement 28AS-OF DATE 3 

1 
DEC 

0 
1 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DEr[MBER 31 . 2001 

ASSET 11) SECURITY DESCRIPTION MAT DATE MAT RATE 1RD OF Sit Or SELL RATE 
SH SELL/IITC L07 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SEC7Y rN/LS NET SEC7Y GN/lS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECIY GM/LS BASE CURR GH/LS NEI SAS SECIV GN/tS 

3153M8256 FEDERAL HOME LNS OKS CONS SO 2004/06/09 6 610 IIJUNDI ]]JUNO] I DODOOD 
WBIA - 

176 10 .000 coo 00 9 992,030 S2 7 .169 48 on 7 .169 411 10 .000 coo one 
313SM9F49 FEDERAL HOME IN IRS CONS SO 2001109115 5 875 OSAPROI 06APROI 1 000000 

walu . . 
652 50 .214 .500 00 49 .069,429 57 341 070 43 00 348 .070 43 

50,000 .0an coo 
31337GY78 F E [IF ARE HOME LN MIG ?REASSIGN 2017/06/15 5 Sao OIAPROI 17APROI 1 000000 WBIU . . 

063 1 .117,340 00 1 .119,0641 ?& 2,313 26 00 -2,513 26 
11117 .3411 coo 

31331HSJ? FEDERAL HOME IN MTG Cl. 2105 S 2017/02/15 5 500 DIAPROI I&APROI 1 000000 
WSIu . . 

070 430 .039 Do 090,901 57 -862 57 00 -562 S7 
490 .039 000 

3133IM604 FEDERAL HOME LN HIS rREASSIGN 2025/09/iS a 000 15JANDI ISJANOI 1 000000 
Weir -- 

424 go 06 06 00 06 
10 000 

Weir . . 01 FEBOI DIFESDI 1 000000 
028 Do 11039 ?d -1,039 26 Do -1 .039 26 

179 374 000 
WDIF . . CIMAROI OIMAROI 1 1100009 

397 Do 31476 25 -5 476 25 no -3,476 25 
599 .994 209 

WBIF - SIMAY01 3IMAYOI I cocoon 
223 00 9 .976 20 -6,976 20 no -& .976 20 1,204 080 800 

WDIF -- 30JUNDI 30JUN01 1 coacco 
533 on 5 .812 57 -1 012 57 00 -5 .012 57 

1 312 .955 600 
WDIF -- 51 JUL 01 31JULOI 1 000000 

C41 1,593 .81D 40 9 .234 22 1 564 576 IS Do 1,554 .S76 IS 
1 .593 .110 400 
weir . 31JUADI 31JULDI I DODOOD 

CXL 041 -1 .593,510 40 -9 .234 22 -115114 .57A IS 00 -I .SBA.576 19 
-11593,510 400 

0 

a 



MONTHLY W112C WILLIAM R "TES FOUNDATION 

- 
COMPOSITE - 

SUMMARY REAL 
I 
ZED GAT N/LOSS REPORT 

JANUARY 1 . 2011 70 DECEMBER 31 . 2011 

Statement 28 PAGE MD 
AS-OF DATE SIDECOI 

SIL ITT SELL RATE 
MET SECTY QN/LS 

BASE CURR QM/LS WET BAS SIXTY QW/LS 

ASSET ID SECURITY DESCRIPTION MAI DATE MAI RATE IRD 137 
OCAL COST t OCAL SIC" WLS SH SELL/OTC LOT LOCAL PR NCIPAL ME77 

DA SHARES/PAR 
JA 
SE 

PRINC 
PA ME SE COST BASE SECIY ~IS 

594,398 11 

Wolf . . 
414 00 11 .224 79 

374,226 130 

WDIF ., 
7S3 Do 10,662 23 

355,407 730 

WDIF - 
527 go 6 .352 49 

212 .749 650 

Wolf ., 
795 an 9,526 S7 

317PS52 170 

Wolf . . 
383 00 8,505 72 

206,275 910 

31337PCGB 707AL 
------------------ go 12S .517 

313370SV7 FEDERAL HOME IN M7G SER 1554 2009/08/15 6 Sao 
WBIE " 

254 go 302 55 
2,359 550 

WIlE . . 
CXL 254 Do -30? 55 
-2 .358 550 

WBIE ., 
23B Do 3 110 11 

24.244 640 
WBIE . . 

541 00 3 405 69 
20 .345 000 

WBIE -- 
415 go 31256 95 

22,057 $70 

WBIE . . 
416 Do 3 .492 45 

23,652 760 

-125 .517 51 1 00 -12S .517 

15JANDI ISJANDI I DOODOO 

-302 55 go -502 55 

ISJAMDI 15JAM01 I cocoon 
302 55 00 302 55 

ISJANDI )5JANDI I accooo 
51110 11 on -3 .110 11 

OIFENGI DIFEDOI 1 000000 
3 .405 fig 00 -3 405 69 

15MROI ISHAROI 1 000000 
-3 .256 99 Do -3 .256 93 

ISAPRO) 15APROI ---11~000210 
-5 .492 48 Do -5.492 4a 

C, 

WB?C MONTHLY WILLIAM H GMIES FOUNDATION PACE 341 
- COMPOSITE - AS-OF DATE SIDECOI 

SUMMARY REALIZED GAIM/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET 10 SECUR17Y DESCRIPTION MAI DATE MAI RATE 7RD D7 SIL DI SELL RATE 
SH SELL/07C L07 LOCAL PRINCIPAL MET LOCAL COST LOCAL SECTY "/IS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GM/LS BASE CURR GN/tS 

WIIE . . 35MAY01 15MAY01 1 Beacon 
417 Do 5 .201 95 -5 .201 95 00 

21,655 ]so 

WBIE . . 30JUNDI SoJUNOI 1 000000 
354 00 2.933 04 -2 .933 04 00 

19,064 Quo 

WIIF . . 31JULDI 31JULDI I ovagoo 
661 00 2.884 64 -2,994 6A Do 

19,536 200 

WBIE -- SIAUGOi 31AUGGI I oagooo 
340 00 2.036 77 -2 .936 77 go 

19,222 ago 

NOTE I- 3DSEPOI 30SEPOI 1 000000 
D24 Do 2.759 52 -2 .789 82 go 

18,39A coo 

W,JE . . 31OCICI BIOC701 1 000000 
487 go 2 .743 31 -2 .743 31 go 

18,579 coo 

WDIE - 3nNUVoI 30NOVOI 1 000000 
393 Do 2 .697 61 -2,697 61 on 

10 .269 540 

WBIE ., 31DECDI 31DFCDI I U00009 
379 Go 2.652 64 -2,652 64 Go 

NET SECTY GN/LS 
MET BAS SEC7Y "/LS 

-3,201 95 

-2 933 04 

-2 .554 44 

-2 .936 77 

-2,739 32 

-2 .745 31 

-2.697 61 

-2 .652 64 

-36 .005 64 1 00 -3A .005 04 1 

31MAYDI 31"Yol 1 000090 

-515 02 00 -516 02 

30JUN01 30JUNDI 1 000000 
-171 94 Go -171 94 

15JULDI 15JULOI 1000000 
-69 22 go -69 22 

'.T 1- 

0 

41 

9 

31AUGOI SIAUGOI I cocoon 
-11,224 78 no -11,226 78 

30SEPS] 30SEPOI I Doccoo 
-10,662 23 on -10 .662 23 

3IOCTDI 31OCT01 1 000000 
-6 .332 49 go -6,362 .49 

50NOVOI 30NOV01 I cocoon 
-9.526 57 on -9 .526 57 

SIDECOI 31DECOI 1 000000 
-3,588 72 go -8,535 22 

17 .965 goo 

313370SV7 707AL 
------------------ an 36.DDS 04 

3135704V3 FEDERAL HOME IN M7G SER 15AS 2021/11/15 6 500 
Ws]E . . 

624 09 510 02 
7 .220 400 

WBIE I- 
335 on 171 94 

2 .397 goo 
'DIE . . 

705 00 69 22 
965 040 



. .l . l .u.UA,,U . I .bL 3q, 
COMPOSITE - DATE SIDECOI 

SUMMARY REAL12ED GAIN/LOSS REPORT Statement 29"' 
JANUARY 1 . 2001 TO DECEMBER 31, 2001 

ASSET 10 SECUR17Y DESCRIPTION MAT DATE MIT RATE TED Di SIL DI SELL RATE 
SH SELL/17C 107 LOCAL PRINCIPAL NET LOCAL COST LOCAL SIC7Y GWLS MET SIXTY GO/IS 

SHARES/PAE EASE PRINCIPAL NEI BASE COST BASE SECIV GN/LS BASE CURE GHILS, NEI PIS SECTY GM/LS 

31337114V3 TOTAL 
Do 759 Is -759 11 1 OR -759 12 L 

3133T06" FEDERAL HOME LN M7G SEE 1560 2006/09/15 A log ISAPROI 15APROI 1 000000 
NOW . . 

789 1 .02116S6 3S 1 027,493 94 -5,637 S9 00 -5 BS7 S9 
1 .021 .656 550 

WBIU . . DIMAY01 15MAY01 1 000000 
371 1 .004 .867 45 1 .030,49S 19 -5 .627 74 00 -5 677 74 

1,004 .967 450 

WIIU . . OIMAYOI ISMAY01 I cloolloo 
CIL 371 -1 0*4 .867 45 -1 .010 .495 19 5,627 74 00 5,627 74 

-1 .004 .167 450 

WBIU . . 15MAY a I ISMAYOI I PIERCE 
388 1 .004 067 45 1 .010 495 Is 5 .627 73 Do -5.627 73 

1 .004,967 450 

NOW . . 15AUGOI ISAUGGI I Goovor 
134 955 .977 14 960,999 as -5 .022 69 as -5.022 69 

955 .977 ]AD 

NOW . . 37SEP01 17SEPOI 1 0000110 
350 963,254 92 967,706 95 -41473 93 09 -4 473 95 

663,234 920 

WIjU . . 17SEPOI 17SEPOI 1 000000 
CIL 550 943.234 92 -367,708 85 4 473 93 00 4 473 93 

-Kcs .734 920 

Wall) -, 17SEPOI ]?SEPvI 1 0110000 
354 940,366 33 945,038 97 4 972 64 00 -4.972 64 

940 166 330 

3133706" TOTAL 
. . . . . . . . . . . . . . . . 3 .922 .667 27 3 944,027 92 -21 .560 65 S of ~21,360 65 5 

515312NO? FEDERAL ROME LN MTG SEE 1604 2008/01/15 5 750 36APROI 16APROI I coodoo 
NEW . . 

795 354,728 cc 335 .694 43 -966 45 of -966 43 
354,725 000 

WBIU 16APROI 16APROI 1 000006 
CIL 795 -534,723 00 -335,694 43 966 43 on 966 43 

-334 .729 000 

WB2C MONTHLY WILLIAM H CATES FOUNDAITOM PAGE 343 
- COMPOSITE - AS-OF DAIE 3)DECOI 

SUMMARY REALIZED GAINILOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 2003 

ASSET ID SECURITY DESCRIPTION MAT DATE "I RATE 7RD III STL DY SELL RATE 
SH SELL/BIC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECIY GN/LS NEI SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECIV GM/LS BASE CURE GN/LS NET BAS SECTY rM/LF 

3133T2K02 T07AL 
00 go 00 S Go OR S 

31331"G35 FEDERAL FARM CR PIS IDS 2001110101 9 coo 09MAYDI 11"Yal 1 000000 
NOW . . 

2 .4 10 .075 .800 00 9 .995,293 67 801506 13 go an S06 13 
10 .000 000 coo 

51333MIO FEDERAL FARM CR PIS CONS ID 2D02/05/01 5 250 16KAYBI 17MAYOI I cloolloo 
WBIU . . 

390 10,110,590 00 9 995 .475 15 115 .104 115 00 JIS.104 25 
10 .000 .000 goo 

3133]LJU5 FEDERAL FARM CR PIS 2003/05/01 4 375 OBAUGGI IDAUGOI 1 0000110 
WO]U . . 

017 50 .50S .050 00 49.121 1551 76 4114,76a 24 00 484 269 24 
50 000 .000 coo 

WILL) . . OBAUGOI IOAUGOI I GODOOO 
all 50 .305 .150 cc A9 .821 .5111 IS 454,26a 25 00 494 .265 25 

so 000,000 coo 

WBIU . . OBAUGOI IOAUGIII 1 0011909 
CIL PIS -50 .305,350 00 -49,821 .521 75 -484,268 25 Do -484,268 25 

.50 000,000 too 

NOW . . OBAUGGI IDAUGOI I ollocoo 
715 50,395 .150 00 49 821 531 76 464,263 24 00 484 .260 74 

50 .009 .000 goo 

3]33)tju3 TOTAL 
------------------ 100 , 6 11 . 7 00 0 0 99 643,163 S2 968 536 4a S 00 966 .536 48 S 

31311RD93 FEDERAL FARM CR OK CONS MIMS 20ng/10/09 5 710 090clal 09OCTUI 1 000000 
WBIE ' . 

095 270,000 00 245,113 14 24 096 36 00 24 116 86 
270 000 000 

33338SCR5 FEDERAL HOME IN It CONS DSC NT 2001103105 0 010 05MROI 05MROI 1 000000 
WNIX . . 

229 3 .690 .000 on 3 .679 .365 47 1 634 53 00 1 634 S3 
3 690 .000 006 



wo2c MONTHLY WILLIAM H "IES FOMM710H Statement 28 
- COMPOS17E - 

SUMMARY REALIZED "IN/LDSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION "I DATE MAI "It IRD DT S71. 07 SELL RATE 
SH SELUITC 107 LOCAL PRINCIPAL MET LOCAL COST LOCAL SECTY ~LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECTY GWLS BASE CLORR GM/LS 

313385LP9 FEDERAL HOME LN 09 CONS USC NI 2001/09/11 0 old IISEPOI IISEPOI 1 00110110 
Wj?j . . 

163 18,090,000 cc 17,993,315 .00 1 .6115 Do 00 
IB .Ou .000 *cc 

W02J - 11SEP01 IISEPOI 1 000000 
CXL las .1a .000.000 Do -17.99B .315 Do -1,685 00 go 

-18,000,DDD coo 

513315LP9 TOTAL 
. . . . . ... . . . . . . . . . . on 00 go t 00 

313397BY2 FEDERAL HOME LN MTG DISC NIS 2001/02/13 a Ole 12FED01 15FEBOI 1 004000 
WDIF ., 

595 9,993,505 56 9 .906,250 go 92 .25S 56 cc 
10.000 .000 DOD 

313"?DT2 FEDERAL HOME LN MTG DEB Z005/04/is 5 750 16FEBOI 21FEDO) 1 0114009 
MOIR . . 

616 4,990 .595 DO 4 .951 .149 13 59,446 67 to 
5,090,000 COO 

313"2KZD FEDERAL HOME IN M76 DEB 2003/07/IS 5 750 IDOCTOI 12MI01 1 900000 
Wal" . . 

250 3.3117,120 00 7,11211,9117 53 556 .132 47 00 
6 .000.000 ago 

315"2799 FEDERAL HOME IN M7G DEB Z004/01/is 5 coo loacloi 1204:701 1 ocoolo 
Wolff . . 

251 5 .194,400 00 4,926 .291 99 268,10a 02 00 
5 .000 .000 000 

3134A2UJ5 FEDERAL HOME IN MIG CORP Z001/)0/15 s 125 06JUNDI Isiumal 1 000000 
No)" " 

796 499 .329 20 494,833 92 41995 28 go 
520,000 009 

WDIN " 2DSEPOI 25SEP01 1 90000c 
112 1,523,564 00 1 .256,053 46 6514RO 54 Do 

Z .320,0116 ago 
3134A2UJS 107AL . . . . . . . ... . . . . . . . . 1 .923,393 20 1 .752,917 36 70 .475 82 1 00 

1 .485 Do 

-1 .685 00 

DO L 

92 .25S 56 

59.449 67 

558.13Z 47 

268 .101 az 

41995 2B 

65 .499 54 

70,475 62 1 

r 

PACE 34S 
AS-OF DATE SIDECOI 

NEI SECIY GM/LS 
NEI OAS SECTY GN/LS 

22 .966 24 

54.Sla 39 

5SI .479 .25 

78,963 36 

185,616 34 

114,327 37 

2,297,327 95 

WILLIAM H UIES FOUNDATION 
- COMPOSITE - 

SUMMARY REAIIZED GAIN/LOSS REPORT 
JAN"" 1 . 211D1 10 DECEMBER 31, 2001 

MAI DAIE MAT DATE IRD III STL DT SELL RATE 
LOCAL COST LOCAL SEC" GN/LS 
BASE COST BASE SECTY GN/LS BASE CMR QWLS 

?009/03/15 s 750 25JANDI SOJANDI 1 020000 
310,964 25 22 .966 24 Do 

?009/09/15 & 625 O?MARO1 06MARGI I GODOOD 

5 .509,366 39 54 .513 39 00 

2002/05/15 5 500 D9MAYoI 11MAY111 I coolloo 

24,808,270 75 551,479 25 on 

~004/05/13 6 209 26MR01 26MARDI I Goolloo 

19,921 .036 64 79,963 36 00 

2004/06/23 6 760 25JANOI 25JANDI 1 0000110 

14,514 .303 66 IBS .616 34 Do 

2005/01/15 6 $75 22FEDOI 26FEBOI 1 000000 

10 .373 .992 65 J24,3117 37 go 

OSAPROI 06APROI 1 000000 
34,869 .522 05 2,297 .327 95 00 

0 

45,243,SI4 66 2,411 .635 32 L 00 2,411,635.52 1 

2010/05/15 7 0111) 09PAYOI IIKAYOI 1 009000 

349,138 31 -3,372 55 00 -3,372 55 

Ifim7ol IsOCT01 I DOODDD 
2,240 .342 67 60 .747 91 cc 30 .747 91 

S F, T F I T I ~ F E T 

to 

re 

AS-OF DATE 
PAGSEID

.EM01 

I 

NET SECTY GM/LS 
NEI BAS SECTY GWLS 

Wo2c MONTHLY 

ASSET ID SFCURITY DESCRIPTION 
SH SELUBIC LOT tOCAl . PRINCIPAL NEI 

SMARES/PAR BASE PRINCIPAL MET 

3134ASEM4 FEDERAL HOME IN MTG DEB 
WDIH -- 

349 335,930 47 
540,009 009 

313"SM78 FED HOME IN MIG CORP DEB 
WBIN . . 

711 5,564 .334 77 
51250,000 000 

513"BREB FEDERAL HOME LN MTG DEB 
WBIU . . 

245 25,359 .750 00 
25,000,009 000 

3134A3RU? FEDERAL HOME LN MTG DEB 
WDIA -- 

591 20 .000 .000 00 
20 .000,000 000 

3134ASWKB FEDERAL HOME LN MTG DEB 
IDIA -- 

364 15 .000 .000 go 
15 .000,060 coo 

3154A52S4 FEDERAL HOME LM MIG DEB 
WBIN . . 

644 10 .488.360 no 
10,000,000 coo 

WDIA -- 
655 37 .166 .1150 00 

35,000 .000 coo 

3134A32S4 707AL 
. . . . . . . . . 

. . .
. . . . . 47,655,ISQ 00 

5134A33LB FEDERAL HOME IN MIG DEB 
IBIH I- 

401 345,76S 76 
320 .000 000 

WBIH -1 
293 2,321 .090 So 

2,060 .000 000 



W12C MONTHLY WILLIAM " GA7ES FOUNDATION PACE 346 
- COMPOS17E - Statement 2&S.OF 

D%jr 3 
IDECOI 

SUMMARY REALIZED GAIWLOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET 10 SECURITY DESCRIPTION MAY DATE MAY RATE IRD DI SIL DT SELL RATE 
SH SELL/BTC L07 LOCAL PRINCIPAL MET LOCAL COST LOCAL SECTY GM/LS NET SEC7Y GM/LS 

S"&RESIPAR BASE PRINCIPkL NEI BASE COST RKS1 SICIY GM/LS BASE CORR GK/LS NET VAS SECTY ~/LS. 

3134A33LD 701AL 
2.466,856 34 21599 .410 99 77 .375 36 1 00 77 .375 36 L 

3134A5406 FEDERAL HOME LN H7G DEB 2005/07/15 7 goo IODCTOI IIDCICI 1 000000 
- 102F -- 

099 71208 .626 00 2 .IS2,917 11 55,806 99 Do SS.909 89 
2 .90C .Doo 000 

3134A35H5 FEDERAL HOME IN KTG DEB 2010/09/15 6 575 OBJAN01 09JANDI 1 000000 
WDIQ . . 

431 653 .050 63 649,062 00 3 .913 63 no 3 .980 43 
600,060 000 

'BID . . 17JAND) 31JANOI 1 000000 
509 1 .900,709 05 1 .683 .079 75 17 .629 30 as 17,629 30 

1 .775,006 goo 

WIIH 11 25JANDI 30JANOI 1 000000 
350 306,516 37 2B9 .703 30 16,313 07 00 16 .813 07 

290 .000 CDC 

3134A35H5 707AL 
- ------- - -- - - 506,S]d 37 2119 .703 30 16 .813 07 1 an 16,513 07 1 

2 .553 .759 65 2 532,141 75 21 617 93 S go 71 .617 93 S 

3134A4AA7 FEDERAL HOME IN M7G CORP 2051/03/15 6 750 21AUGOI 23AUGOI I access 
D)z - 

141 21 .305,600 00 21,274 .600 00 so BOB 00 00 30,900 no 
20 .000 coo coo 

'PIZ . . 21AUGOI 25AUGGI 1 000000 
CYL 141 -21,505 Ace 00 -21 .274,500 00 30 .500 so Do -30 600 00 

-20,000,000 000 

WPIZ . . 22AUGOI 23AUGG) I OODDOO 
349 21 305,600 00 21,274 .716 61 30 9113 59 00 30,953 39 

20,000 .000 coo 

WIIH .- 21AUGOI 73AUGOI 1 000000 
627 9 853 140 Do 9 .139 556 43 14 253 57 00 14,283 57 

9,250 .000 000 

I, 

ASSET IV SECURITY DESCRIPTION 
SH SELL/57C L07 LOCAL PRINCIPAL NET 

SHARES/PAR PASE PRINCIPAL NEI 

3334A"A2 TOTAL 
31,159,440 go 

3)SAA4COS FEDERAL HOME IN M7G CORP 
WBIU . . 

779 52.230 .000 Do 
50,000 .000 000 

WDIU . . 
156 52,233 .500 00 

50,009 .000 Goo 

3134A4CQ5 707AL 
. . . . . . . . . . . . . . . . 104 463 .500 Do 

SISAA4cxa FEDERAL "ONE IN MIG CORP 
WDIN - 

715 23.999 .476 00 
23 490 000 000 

wal" . . 
043 5 006 .350 00 

Slacolooo 000 

3134A4CXO 707AL 
. . . . . . . . . . . . . . . . . . 26,70S .026 06 

313IA4DJD FEDIRAL HOME IN MIG DEB 
WDIU . . 

565 so 356 .000 Do 
50 .000 ODD DOG 

WD]U . . 
639 50,438 DOC no 

SO1000 .000 000 

3134A4DJO 707AL 
. . . . . . . . . . . . . . . . . . 100 .844 ODD an 

5134A4VY7 FEDERAL ROME IN M7G DES 
'BIN " 

418 1 .467 .948 27 
1 .500,000 000 

WBIH -, 
701 41875 300 00 

S tooltoo goo 

WSIH . . 

28 439 .252 24 266,575 76 1 00 766,573 76 1 

2003/03/15 A 750 13JULOI 17JULDI 1 000000 

SO 056,596 39 299 .403 61 00 299 .403 61 

20JULOI 23JULDI I OODOOD 
5D .056,051 21 A31 940 79 00 431 .949 79 

4 731,352 40 S 

a SKAY a I ODMAYDI 

9 606 50 

23MAY a 1 25MAYDI 
-43 694 49 

06AUGOI 07AUGOI 

Do 731 .352 40 S 

ODOODO 

go 8 .806 so 

I access 
cc -43,814 49 

1 000;001, F , I 

41972 134 49 

wo2c MONTHLY WILIJAM H GAIES FOUNM11M PAGE 347 
- COMPOS17E - AS-Of DATE 31DECOI 

SIHIMARY REALIZED GAIN/iOSS REPORT 
JANUARY 1 . 70DI 10 DECEMBER 31 2003 

MY DATE MAY RATE 7RD OF STL OT SELL RA7E 
LOCAL COST LOCAL SECIY GH/LS MET SECTY GM/LS 
BASE COST BASE SECTY GM/LS BASE CURR GN/LS NEI BAS SECTY GN/LS 

31 .114,273 04 45 166 96 1 go 45,166 96 1 

2003111115 6 375 O)AUGOI 02AUGOI 1 000000 

51 002 .647 45 427,352 55 Do 427,552 55 

16AUGOI 17AUGGI 1 000000 
51 .629,455 31 604,044 69 an 604,044 69 

103,432,102 76 1 031,597 24 S go I .C31,597 24 S 

2006/41/15 5 750 Q2hAROI 07MROI I access 

23 450,38A 50 219 .099 50 Do 219 .009 so 

ISMROI 19MROI I VOODOO 
4 956,965 74 47,494 26 00 47 .434 26 

100,112 .647 60 

7011/05/15 5 625 

1,459,141 77 

is 

a 



WB2c MONTHLY 

ASSET ID SECURITY DISCRIP71ON 
SH SELL/OTC LOT LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NET 

491 17 .125 .569 31 
17 .470,000 000 

313"4DY7 TOTAL 
25 .421 .&17 So 

3 1 34A4EWo FEDERAL HOME LOAN MT DES 
WBIH -- 

291 12 .4ag .23a o3 
12 .150.000 DOD 

513AA4FMI FEDERAL HOME L" MIG DEB 
WBJE . . 

660 2 .914 .4do on 
2 .000.000 goo 
WBIE . . 

162 4,092 .400 00 
41000.000 ODD 

WBIE -1 
172 1 .785,330 75 

1 .750 .000 000 
WBIN . . 

290 549 .406 00 
520 .000 000 

3334A4FMI T07AL 
----- ------------ 8.432 596 75 

3134AACK4 FEDERAL HOME IN MIG DEB 
WBIE I, 

623 6.054,375 00 
61000,000 goo 
WDIE . . 

673 51042,250 Do 
S .009 .DDD Duo 
WDIE . . 

636 5,030,039 00 
S .000 .1100 000 

Wole . . 
746 5 .051,367 19 

5 000 .000 000 

166 1,015,595 03 

WB2C MONTHLY 

ASSET ID SECURITY DESCRIPTION 
SH SEtL/BIC LOT LOCAL PRINCIPAL WEI 

SHARES/PAR BASE PRINCIPAL NEI 

1 .000,000 ODD 
WBIF . . 

171 7,124,140 63 
71000,090 Goo 

WSIE P . 
252 4 .321,037 14 

4 .250 DOD 000 

WSIE -- 
CXL 252 -4,321,037 14 

-412SO .Don 000 

WBIE . . 
276 4 .548 .957 28 

4 .250,000 000 

WBIE -- 
244 4,359,262 07 

4.250,000 000 
WBIE . . 

CXL 244 -4 .339,262 07 
-4,250 .00D 000 

WDIE P . 
275 4,548 957 29 

41250,000 000 

WlIE -- 
cxt 275 -4,341,957 28 

-4,250 .000 000 

WBIE -- 
297 4 .339,262 07 

4,250 .000 000 

WBIE -- 
405 IB,659 .535 70 

18,000,000 000 
WBIE . . 

CXL 405 -18-&59,585 70 
-18 .00c .aoo goo 

WBIE -- 
303 16,659,595 7D 

is 000,900 goo 

PACE 348 
AS-OF DATE 31DECOI 

I 

MET SECTY GM/LS 
MET BAS SECTY GKILS 

9 .765 so 

WILLIAM H GAIES FOUNDATION 
- COMPOSITE - 

SUMMARY REAL12ED GAIM/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

"I DATE MAT RATE I RD DI 
LOCAL COST LOCAL SEC7Y &WLS 
BASE COST BASE SECTY GWLS 

17 .116 .600 42 6 .761 89 

SIL DT SELL RATE 

BASE CURR GM/LS 

go 

?IAUGOI 22AUGOI I DOODOO 
7,113 .6112 61 10 .255 02 00 10,25% 02 

?IAUGOl 29AUCOI 1 600000 
4.499,375 00 -88 .317 36 00 -88 .337 a6 

21AUGOI 29AUGOI 1 000000 
-4.409 .375 00 118 .537 96 00 63,337 86 

21AUG01 3QAUGDI 1 009000 
4 340 .261 79 0 .995 49 no 9 .695 49 

78AUG01 05SEPOI 1 000090 
41339,957 S4 -695 47 00 -695 47 

21AUGOI ll~SEPOI 1 800000 
-4.339,957 54 695 47 Do 695 47 

?BAUGOl OSSEPOI 1 000000 
4 .339,957 54 8 .999 74 00 3 .999 74 

?BAUG0j 05SEPOI 1 000000 
-4,339,957 54 -9 .999 74 00 -5,999 74 

29AUGOI DSSEPDI 1 000000 
4,309,935 55 30 .32 

6 
52 

00 
30,326 52 

13SEPOI 02OCID) 1 000000 
16 .507,106 18 152,477 52 Do 152,477 52 

ISSEPOI 020clal 1 000000 
-16 507 .108 Is -152 .477 52 00 -152,477 52 

13SEPOI 04OCT01, ~I .Dooooo 
JS .504.)67 57 JS .5,41B 13 Do 155 .415 13 

Statement 28 

23,447,926 6B -26.309 10 L 00 -26,309 10 L 
2011103121 5 375 160cial ISM701 1 000000 

11,275,779 37 614 .008 66 00 614 .008 

2011/06/15 6 000 03AUGOI 06AUGOI I cougoo 

2 .022,443 57 7,993 37 Do -7 .995 ST 

21AMOI 22AUG01 I ollocco 
4 .044,731 07 37 .661 93 00 37 .661 93 

21AUGOI 22AUGOI I occogo 
1 .773,665 42 11,665 33 so 11,665 33 

16OCT91 IBOCTOI I 00000D 
519.244 97 301161 is go 391161 13 

8,349 .092 23 71 .504 52 L 00 71 .504 S2 1 

2006/07/15 5 500 26JUL01 27JULDI 1 090000 

6,056,105 53 -1,73D 53 Do -1,730 53 

03AUGOI D&AUQ01 1 000000 
5,043 .849 91 -1,599 91 Do -1 .599 91 

03AUGGI )BSFPDI 1 000000 
5,033,139 05 -3,099 55 go -3.099 95 

OBAUGOI 10AUGOI -1 000000 
5 .042,105 10 9 .242 09 -- 00 91262 09 

21AUG01 JOSEPOI-,- I Do 
00 

00 
1,013 .333 16 2,259 17 11, 

WILLIAM H GATES FOUNDAIInN PACE 349 
- COMPOSITE - AS-OF DATE 3IDECQI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

MAT DATE MAT RATE 7RD DI SIL D7 SELL RATE 
LOCAL COST LOCAL SECTY GN/LS NET SECTY GM/LS 
BASE COST BASE SECTV GN/LS BASE CORR GWLS MET BAS SECTY GN/LS 



V 

W12C MONTHLY WILLIAM IT GATES FOUNDATION Statement 28 PAGE 350 
- COMPOSITE - AS-OF DATE 31DECOI 

SUMMARY REALIZED GAIWLOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIP71 ON MAT DATE MAT RATE 7RD DI STL III SELL RATE 
Sit SELLYBIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SEC1V GWLS NEI SECIY GN/LS 

SHARIS/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GWLS BASE CORR GN/LS MET BAS SEC7Y GN/LS 

WBIE -- 01OCIDI 090C701 1 000000 
060 13 .6S5 .705 S? 13,560 .647 83 95,057 74 00 95,057 74 

13 .000 .000 coo 

Wolf . . 010C7111 09OCT01 1 000000 
Cx1 060 -13,655,705 57 13,560,647 95 -95 .057 74 Go -95,057 74 

-15 .000 .000 coo 

WDIE . . DIOC701 IDOCTOI 1 000000 
094 13 .655 .705 S7 13 .560,647 83 95,057 74 cc 951cs? 74 

13 .000 .DOO coo 

WBIE - CIOCTDI 09OC701 1 000000 
770 13 .ass 70S 57 13,561 .622 13 94,003 44 Do 94 063 44 

13,41110 .044 Goo 
'BlE . . DIGC703 090CTDI 1 000000 

Cat 770 -13,655,705 S7 -13,561 .622 13 .94 093 44 Do -94,033 44 
-13 .000 .000 000 

WBIE - 09OCT01 160cial 1 accooo 
092 13,682 .110 52 13 .604,536 69 77 573 83 00 77,571 53 

13 000 .000 000 
WDIE ' . 09DCIDI 14OC701 1 000000 

CXL 097 -13 682 .110 S2 13,604,539 69 -77,571 B3 on -77,571 AS 
-13 .000,000 age 

WBIF . . 150clol 160C701 1 000001) 
246 13 653 750 go 15 450 .415 59 -1113,336 11 00 -163 356 11 

13 .000 000 coo 

WBIE -- 290clal 3cociol 1 000609 
Y SIB 13,723,125 00 13 .468,236 71 -254,988 29 cc -254 088 29 

13,000 000 one 

WDIE -- 290C701 13NOVOI 1 000000 
650 13,708 .410 56 13,692 .14S 09 16,265 47 00 16 265 47 

)3 .000 .000 goo 
WBIZ . . 06MOvol oamovol 1 0110002 

035 19 047 .756 2S 19 798 .292 22 49 .A64 03 Do 49,464 as 
18 620,000 000 
WBIH . . 06HMDI almoval 1 000000 

441 3,421,659 37 51368,161 59 53,497 41 Go 55 .497 41 
3 210 coo 000 
waly . . 06NOval GINOVDI" 1 000000 

466 3 .379 .021 as 3 .370 .600 77 9 A21 it 00 6 .421 it . I 

W82C MONTHLY WILIIAM IT GATES FOUHM110H PAGE 11 1 
- EOMPOS17E - AS-DF MTE 3]DECn] 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 21101 10 DECEMBER St . 2001 

AqSET ID SFCUR17Y DESCRIP710H MAT DATE MAT RATE 1RD D7 sit DT SELL RATE 
SH SELL/07C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SEVY GN/LS NET SECTY GM/tS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GN/LS BASE CURR GN/LS NET BAS SEC7y rH,tS 

3 .170 .000 coo 

WBIE . . 09"Oval 27"Ovol 1 006650 
259 13 345 310 00 13 591 .149 51 252,163 19 00 252,163 19 

13,000,000 goo 

WNIE . . 09NOVD) 27NOVOI I VOODOO 
531 15 .943 310 cc 33 .591 .146 81 252,163 19 00 252,163 19 

13 .000,000 goo 

WBIE -- 09NMOI 27NOVOI I coolloo 
CIL 531 .15IS45 .510 to -)5 .591 146 111 252 )0 19 to -2-2 .16S 19 

.13,000,000 coo 

WBIF . . 26NOVDI IIDECOI 1 000000 
281 13 .330 .]AS 87 15,113,705 47 -433 .559 60 Do -433,559 60 

13 .000 .000 000 

WBIE . . 26MMOI IRDECOI 1 000000 
CXL 213 -13,300 145 87 -13 813 .705 47 "3 559 60 00 453 .559 40 

-13,000 .000 goo 

WDIE . . 26NOVOI I)DECOI 1 0000110 
424 13 .360,145 37 13 .1113,477 79 03,531 92 00 433 331 92 

13 .000 .DDO coo 

We]" . . 05DECol 07DECOI 1 000000 
645 41975 ass 00 4 .359,977 go -54 .842 at 00 -34 547 80 

4 .455 .000 coo 

WIIE -- IDDECOI IDJAM02 1 000600 
440 13.216 120 64 13 .385 915 17 97,792 53 cc -97,792 53 

13 Dooloca 000 

WBIE -, IODECOI IOJAH02 1 000000 
CAL 440 )3.266 120 64 -13,355 913 17 97 792 53 00 97 .792 51 

-13 000,000 ODD 

WITH . . 20DECOI 21DECol 1 000cou 
795 10.232,910 00 10 .411 .531 85 24A 721 as Do -248 721 As 

10,000 .000 goo 

5134A4r.K4 TOTAL 
. . . . . . . . . . . . . . . . 190,316,299 40 17 9 910 31 2 72 -470,462 12 1 DO -470 462 12 1 

0 

0 1 



W112C MONTHLY WILLIAM H GA7ES FOUNDATION 

- 
COMPOSITE - Statement 28 

SUMMARY REALIZED GATIVLOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAT RATE IRD D7 STL DT SELL RATE 
SH SELUBIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SEC7Y WLS 

SHARES/PAR BASE PRINCIPAL NET USE COST USE SEC" CN/LS BASE CLAIR GWLS 

313AA4HFA FEDERAL HOME LN MIC REFERENCE 2011/09/15 5 500 20HOW01 25NOV01 1 000000 
WBIN . . 

S64 17 .988 .531 SO Ill .?04 .7111 75 -216 .250 15 00 
17,380,900 000 

31 54A4HG2 FEDERAL HOME IN MIG REFERENCE 2005/09/]S 5 Sao 14SEPOI 17SEPOI 1 000000 
W111H -- 

022 50 .011 .500 00 49 .976 .064 20 35,436 00 go 
S11,11011 .000 goo 
Willy . . 14SEPOI 17SEPOI I ollocull 

267 50,011,500 00 49 .976 .064 00 35,436 00 00 
50,000,000 000 
Welz . . 17SEPOI IOSEPOI 1 9110001) 

422 100 .115 .000 00 99 .952 .126 00 162 .572 00 go 
1011,000 .1100 ODD 

3134A"92 TOTAL 
. . . . . . . . . . . . . . . . . . 200,1311,1101) 00 199,904,256 00 233,744 00 1 00 

3154011101 FED KM LN PC 170006 2013/09/01 12 Soo SIDECOI 31DECOI 1 000000 
- WDIF -- 

382 20 .652 41 22.655 67 -1 .953 26 09 
76,652 410 

WDIF . . 31DECOI 31UECDI I CDOODO 
cxt 382 -20 .&92 41 -22.&35 67 1 .953 26 00 

-20 .692 410 
513401"01 TOTAL 

AS-OF DATE 
PACE 352 

SIDECOI 

NEI SECTY GN~LS 
MET IRS SECTY GN/LS 

-219 .250 15 

35 .456 09 

35 .459 00 

162 .872 .00 

233 .744 00 L 

-11953 29 

11953 26 

WB2C MONTHLY WILLIAM H GATES FOUNDATION PAGE 353 
- CDMPDS171 - AS-OF DATE 31DECD) 

SUMMARY REALIZED QAIM/LDSS REPORT 
JAN"" 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION "AT DATE MAI RATE IND DI STL DI SELL RATE 
SH SELL/IlIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GWLS MET SECTY GM/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECTY GM/LS BASE CURR GWLS MET OAS SECTY CII/LS 
WBIE . . 25JULDI 25JULDI 1 000002 

CXL 6114 -21,349 63 -21,195 97 -Iss 64 Do -153 66 
-21,349 650 

WBIE . . OIDECOI ISFE5112 1 900000 
385 65,994 00 6S,SI8 59 475 41 go 475 41 

6S .994 009 

5134ASY&7 TOTAL ------------------ 112,686 21 111 .574 95 311 2B L 00 all 26 L 

31359"JYI FEDERAL MAIL MIG ASS REMIC TR 2021/]D/2b 1 000 2501:1111 2SOCID] 1 000000 
-- WDIF - 

?112 2 .569 Do 2,582 44 -14 44 00 -14 44 
2,5611 000 

5135SPYV3 FEDERAL MAIL MIC ASS REMIC 111 2007/03/25 1 coo OIMARO) DIMAROI I DOODOO 
WSIE . . 

234 go 503 29 -093 29 go -503 29 
65 ODD 

NOTE - 250cial 250CID) I cocooo 
350 76 29 759 92 -693 63 00 -693 63 

76 290 

31359FYV3 TOTAL 
. . . . . . . . . . . .... . . . 76 29 1,563 21 -1 .466 92 1 DO -I .AlA 92 L 

3135BSSW2 FEDERAL MAIL MTG ASS PREASSIGN 2030/10/25 0 ODD 25JANDI 25JANDI I sooloo 
- WBIF , 

419 00 16,940 a) -16,949 a] 00 -16,940 111 
473 .454 goo 

- WBIF ., 2aFEBDI 21FEfaI I allogoo 
5 go 22,311 51 -22,311 51 no -22,311 51 

625 .553 :BID 

- WBIF I, OIMAROI DIMAROI 1 000000 
395 00 22,141 22 -22,141 22 go -27 .141 22 

6111,795 860 

W01F -- SOAPROI 30APROI 1 000000 
693 Do 26,799 77 -26 .799 77 on -28,799 77 

004,184 550 

WDIF 3111AYDI 31MAYDI-~l 01100110 
go -24 .331 66 220 00 24,331 66 -24 .331 66 

630,011 350 

WDIF 30JUNOI sciumil, I coagool-ATE S R-Ei T, 

s 

I 

s 

------------------ go so Do 1 00 go L 

31346SY67 FED MM IN PC 645733 2030/03/al 1 000 ISJAHOI 15JANGI 1 000000 
WBIE . . 

035 5,570 49 5 .530 43 40 06 00 40 Od 
5 .570 490 

WILL . . ISFEDOI ISFE1101 I coccoo 
460 6,602 62 6,555 13 47 49 Do 47 49 

6 .602 620 
WBIE - 15MROI 15MROI 1 000000 

025 34,519 10 54,270 78 245 32 00 249 .32 
34,519 log 

WBIE -- 25JULOI 2SJULDI- -- I- Doccoo 
634 21,349 63 21,195 97 153 66 0 0- IP3 66 

21,549 A 
5 

a T I - 



waiL MUNI MLY WILLIAM H rATES FOUMDAIIOH PACE 354 
- COMPOS17E - AS-OF DATE 31DEC01 

SUMMARY REALIZED GKIN/LDSS REPORT Slatement 28 
JANUARY 1 . 2001 70 DECEMBER 51, 2001 

ASSET ID SECURITY DISCRIP710H MAT DATE MAT RATE 7RD TIT SIC 07 SELL RATE 
SH SELL/17C LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GN/LS BASE CURR GN/LS 

535 Do 27,249 09 -27,249 09 00 
761 .546 590 

WITT -- 31JULDI 31JULOI 1 000000 
044 00 25 .700 88 -25,700 58 00 

718 .277 190 

WAIF . . 31AUGOI 31AUGOI 1 000000 
415 00 24,756 27 -24 .756 27 Do 

691 .1178 264 

WAIF - 30SEPOI 30SEPOI I Ollocloo 
754 so 22 .430 92 -22 430 92 00 

926 .690 370 

WAIF .- slociol 31OCTOI 1 000000 
326 Do 13 .425 04 -13,425 04 00 

375 .197 720 
WAIF . . sawmal s5waval 1 490065 

797 00 16 .534 69 -16 .534 69 00 
462 .104 970 

WAIF -- SIDECO) SIDECO) 1 000000 
366 00 14 .015 84 -14 CIS 114 Do 

NET SECTY GN/LS 
NET OAS SECTY GN/LS 

-27 .249 09 

-25 .700 Be 

-24,756 27 

-22 430 92 

-13 .425 04 

-16,534 69 

-14 .011 84 
391 .793 040 

31358SSW2 107AIL 
. . . . . . . . . . . . . . . . . . 00 255 .640 70 -251,640 70 L 

3135a9CNI FEDERAL MAIL M7G ASS DISC HIS 2001/03/02 a 010 02MARDI 02MROI 
WOIX . . 

230 5 .515,000 go 51514,191 13 BOB 97 
5 .51S DOD goo 

3155902cs FEDERAL MAIL MIG ASS REMIC TR 2019/05/25 5 ASO 25JANDI 23JANDI 
WBIE . . 

102 Do Oa Do 
I coo 

31359OH40 FEDERAL MAII. WIG ASS REMIC IR 2023/04/25 7 000 DIFFIC] DIFEDDI 
WBIE . . 

542 go 13 .614 63 -15 .114 63 
111,09 coo 

NOTE - DIMARDI 15"AROI 
230 00 4 895 )1 -4 595 11 

36,093 DOD 

WDIE . . 31MAY01 31MAY61 

00 -259 .640 70 L 

1 000000 

00 101 37 

1 000001) 

go Do 

1 000005 

90 -13 .1114 63 

Collooll 
00 -4 .99S 11 

Ocoolls: 

PACE 555 
AS-DF DATE SIDIECI)i 

NET SECIV GN/LS 
NEI OAS SECIY GN/LS 

-9 .2117 33 

99 

82 

-4.404 as 

-4,593 75 

29 .097 46 

-29,097 46 

-4 .565 54 

41457 70 

-4 .352 49 

wBZr MONIHIY WILLIAM H GATES FOUNDATION 
- COMPOS17E - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 2001 70 DECEMBER 31 . 2001 

ASSET ID SECUR17Y DESCRIP71ON MAT DATE MAT RATE IRD DT S7L D7 SELL RATE 
SIM SELL/01C LOT LOCAL PRINCIPAL NET tOCAIL COST LOCAL SEC7V CHITS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SEr7y GN/ts BASF CURD GM/LS 

556 Do 9 .257 35 -9 737 53 cc 
68 .475 000 

WBIE . . 30JUNOI 30JUNCI 1 000000 
333 00 A .626 98 ~ .626 91 Do 

34 116 ODD 

WAIT -- 31JULCI 51JULDI 1 000000 
662 00 4 .61s 92 -4 615 02 00 

34 .033 690 

WILE . . 33AUGOI 31AUGO] 1 000000 
339 00 4 .604 as -4 604 Be Do 

33 .953 Goo 

WBIE . . 3DIEPOI 30SEPOI I abobac 
025 no 4 .593 75 -4,59S 75 Do 

33,971 000 

'DIE . . 310001 SIOC7131 1 ODCOOD 
506 33,663 00 4 565 54 29 097 AA Do 

53 .663 coo 

Me][ . . sinvol sloclol I ODODOO 
CXL 506 -33 .693 no -4 565 54 29,097 46 00 

-53 663 000 

WRIE . . sinc7ol 31OC701 1 Coolloo 
617 00 1 565 54 .4 565 54 00 

33,663 ODD 

WBIE -- 30NOVOI 30NOval 1 009000 
394 Do 4 457 71 -4 .457 70 00 

32,11611 400 

WJIE . . 51DECOI 31mrol 1 006001) 
390 00 413s? 48 -4 SS2 48 00 

4 

32 092 000 

51359DM43 TOTAL 
. . . . . . . . . . . . . . cc 59 .914 50 59 114 30 L 

31359F2J6 FEDERAL MAIL M7G ASS REMIC TR 2023112125 6 500 29MARDI 50MARDI 
WIllf - 

199 1 138 .096 16 1 149 .272 91 11 774 75 
1,199 969 ~90 

WEIE . . 29MAROI BOMAROI 
CXL 169 -1 .136 .096 16 -1 .149,072 91 11 .776 75 

-1 .199 .969 59D 

00 -S9 .1114 30 L 

000000 

00 -11,776 IS 

1 000000 
00 11,776 75 1 



WILLIAM H GATES FOMDA710H Statement 28 - COWOS17E - 
SUMMARY REALIZED GAIW/LDSS REPORT 
JANLIARY 1 . 2001 70 DECEMBER 31 . 2001 

W12c MONTHLY 

ASSET ID SECURITY DESCRIPTION MAY DATE MAY RATE TRD OF S71. DI SELL RATE 
SH SELL/IlTC L07 LOCAL PRINCIPAL MET LOCAL COST LOCAL SECTY WLS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECIY GNILS BASE CURR GWLS 

WBIE . . 29MRAI 02APROI I anooes 
254 1 .144.290 04 1 .151 .397 54 -71136 78 Do 

1,206,469 420 

'DIE . 29MROI 02APROI 1 000000 
CXL 254 -1,144 .260 114 -1,151 .397 54 7 .136 70 no 

-1,206, 
469 

420 

WVIE . 29MROI D"PROI 1 000000 
2S5 1,144,260 14 I .ISI,397 71 -7 .136 87 1 go -7 .136 67 

1 .206 .469 590 

31359F2J& TOTAL 
------------------ 1 .144.260 54 1 .151 .397 71 

51359GIBI FEDERAL MAIL MIG ASS SER 1993 2013/12/25 6 500 
WNIE . . 

572 3 .145 595 00 2.951 .463 35 
3,12B .000 000 

31359GJAS FEDERAL MAIL HIG ASS REMIC ITT 2003/05/25 6 Sao 
WDIE .- 

236 00 142 50 
11637 450 

WBIF . . 
COL. 236 Go -142 30 
-1,637 480 

'DIE . . 
237 to 21400 78 

27,625 000 

WDIE -- 
544 Do 2 .301 52 

26 .503 coo 
HITE .. 

231 00 1 .663 40 
19 .221 900 

WDIE . . 
537 00 2,363 92 

27,606 640 
WDIE . . 

332 go 1,124 80 
13,137 000 

WBIE -- 

-7,139 57 1 Do -7.136 97 L 

20SEPOI 25SEPOI 1 100990 

214,126 65 go 214 .126 6S 

25JANDI 25JANDI 1 020000 

-142 50 00 -142 30 

25JAND) 25JANDI 1 000000 
142 30 Do 142 30 

253ANSI 2SJANDI I boom 
-2 .400 78 go -2 .400 76 

CIFEBOI OIFEBOI I gooong 
-2,301 52 Do -2 .301 52 

aiNARal QIMARQl I Coogan 
-1166S 40 Do -11663 40 

31MAYCI 33MAY91 I coccoo 
-2,563 82 09 -2 .363 62 

30JUNDI 30JUNGI ----VcDOQoO 
-1 .124 80 Do -11124 so 

31JUIDI 31JULCI~-- '1 000000' ~'T 

PACE 357 
AS-OF DATE SIDECOI 

NEI SECIV CH/LS 
MET BAS SECTY GN/LS 

-1 .086 .74 

-11049 55 

-83 9S 

-926 40 

926 49 

-1 .905 77 

-945 71 

-913 .0? 

ASSET In SECUFI7Y DESCRIPTION MAT DATE MY RATE IRD DT SIL DT SELL RAIE 
SH SILL/117C 101 LOCAL PRINCIPAL NEI IDEAL COST LOCAL SECIV GM/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECIY ~LS BASE CURR CN/LS 
664 00 1 .006 74 -1,096 74 Do 

12 .790 240 

HITE - SIAUGO) 51AUGOI I coocoo 
530 Do 11049 83 -1,049 63 go 

17,405 too 
WBIE . . SUSEPOI 30SEPOI 1 000008 

076 Do 13 95 -113 95 Do 
996 coo 

WDIE - 31DCIDJ 3JDCT0I 1 000000 
430 Do 926 40 -926 An 06 

11 .037 too 
WDIE . . 310C701 SIOC701 1 000000 

CXL 480 00 -926 40 926 40 no 
.11 .037 ego 

WDIE . . 51OCT01 310clol I ODDOOD 
A66 go 1 .905 77 -1,905 77 00 

22 .705 002 

'DIE . . 30NOVDI 30NOval 1 000000 
595 00 945 71 945 71 00 

11 .315 Too 
WDIE . . 31mcol 3]DFCQI 1 000000 

351 00 913 02 -913 02 Go 
10 .972 000 

31359GJA5 TOTAL 
. . . . . . . .. . . . . . . . Do IS,aS9 34 

313599LCZ FEDERAL MA71 MTG ASS REMIC TR 2023102125 a 000 
WBIE . . 

240 Go 1,217 46 
8 .694 660 

WB) : I . 
545 go 11158 an 

17,476 Goo 
WBIf . . 

235 00 1 .136 22 
17,455 000 

WDIE 11 
589 00 2,266 41 

34 .845 540 

15,839 54 1 00 -15,539 34 1 

25JANDI 25JANCI 1 000009 

-1,217 46 of -1 .217 

11 
FEDDI DIFE1101 1 000100 

-1 .13, 0 
a 00 

-1,156 Do 

CIMARDI DIMAROI 1 000000 
-1,136 22 00 -1 .136 22 

31MY01 3IMAYDI- I- DODDOO 
-2 .26 

PAGE 354 
AS-OF D07E 31DECOI 

NNEETI SAECIVSECNly/LS~LS 

-7 139 70 

7 .136 70 

W82C MONTHLY WILLIAM H GAIES FOUNDAIION 
- COMPOSITE - 

SUMMARY REALIZED GAIWLOSS REPORT 
JANUARY 1, 2001 70 DECEMBER 31, 2001 



WILLIAM H GAIES FOUNUATIUM 
- COMPOSITE - DATE 31DEC.1 

SUMMARY REALIZED GAIN/LOSS REPORT Statement 29"' 
WD2C MONTHLY 

JANUILRY 1 . 2001 70 DECEMBER 31, 2041 

ASSET To SECURITY DESCRIPTION MAt DATE MAT RATE 7AD OF SYL OF SELJ RATE 
SH SELL/BIC LOT LOCAL PRINCIPAL NEI LOCAL COST IDEAL SECIY CM/kS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GWLS BASE CURR GM/I.S 

WDIE ' . 30JUNDI 30 .110401 1 009006 
330 no 11150 66 -11130 66 00 

17,394 goo 

WDIC . . 31JULD) 3IJULOl I BOOM 
665 00 1 129 99 -1 .128 99 00 

17 .370 910 

WBIE . . 51AUGO] 31AUGOI 1 000090 
336 Do 1 127 13 -1 .127 13 Do 

17,349 000 

WDIE - 50SEPOI 30SEPOI 1 Doolloo 
027 00 1 125 49 -1,125 41 00 

17,330 009 
WDIE " 310clol sloclol 1 000000 

415 00 1 123 67 -1 .123 67 00 
17,509 000 

WDIE . . 3OHOVOl BONOVOI I goolloo 
596 00 1,121 19 -1,121 39 go 

17 .228 060 

WDIE -- 31DECOI 31EIECOI I BOOM 
376 Do 11120 13 -1 .120 13 00 

MET SEC7Y GN/d 
NEI OAS SECTY CN/tS 

-11150 69 A 

-1,129 99 

-1 .127 13 

-1 125 49 

-1 .123 67 

-3 .121 AD 

-1 120 13 
17,268 000 

51359cics TOTAL 
- - . . . . . . . . . . . . go Is 636 aq 

31359MDJ9 FEDERAL HAIL MlG ASS NI 20011102115 5 ?SO 
WITH -- 

617 249,911 47 252 .056 5A 
250 .000 000 

31559KEG4 FEDERAL HAL TL MIG ASS BENCHMARK 2003/11/lq 4 750 
No" . . 

552 49 .973 .000 00 50 .141,654 TO 
So .000,000 000 

WBIR . . 
749 5 006 595 00 4,957,1114 40 

5 000 Do* Goo 
B,u . . 

779 511,503 .8fe Be 50,136 773 41 
so Ong Dog DOD 

-13,63d 04 L 00 -15 .636 04 1 

16FED01 2IFED01 1 000000 

17 .1154 93 00 17,BS4 93 

29JUNO) 06JULOI 1 000000 

161 .654 73 go -168 454 79 

03JUID1 06JULDI 1 000000 
44 ISTO go Do 4B .S7c go 

DIAUGO) 02AUGGI I DOODOO 
364 .226 39 Do 344,226 39 

WILLIAM H GA7ES FOUNDAIION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 200) 10 DECEMBER 3) . 2DO) 

MAT DA71 MAT RATE I RD D7 
JOCAL COST LOCAL SFC)v CH/13 
BASE cosl BASE SECJY rWLS 

W17C MONTHLY 

ASSET 10 SECURITY DESCRIPTION 
SH SELL/07C 101 IOCAL PRINCIPAL NET 

SNPRES/PAR BASF PRINCIPAL NEI 

31359MEGG 70TAL 

S71- 01 SELL RATE 
MET SEC7Y GNILS 

BASE CURR GH/LS NET BAS ~ECTY CM/I.S 

an 40 570 60 1 

Do 197 .571 61 S 

00 552 902 25 

OODOOD 

Do 539 .170 20 

600000 

00 23 152 29 

1 000000 
00 71,001 52 

I COMB 
00 2% 578 86 

1 000000 
at 4,336 47 

Go 

Do 

1 000000 

00 

103 .917 15 1 

21,152 29 S 
22FEBUI 26FEBOI 

99 .369 44 I 19 .369 64 

PAQ ~!,' 
AS-()F DATE 311)rr*l 

5 009 .595 Go 4 952 .014 40 

100,476 out Do 100,278,425 59 

31559MEMI FEDERAL WATT. MIG ASS BENCHMARK 2004/02/15 S 125 

206 50 .1111 000 Do 50,2911 .197 77 
50 .000 Goo goo 

31359MEX7 FEDERAL MIL MIG ASS CONS DO 2004/05,15 6 500 
WDIN ' . 

651 10,349 600 go 9,910,429 90 
10 .000 .000 000 

33359KEY5 FEDERAL MAIL MIG ASSN 2009/09/15 6 125 
W,IQ . . 

5S3 1,527 .912 50 1 .504 .760 21 
11250 .000 Goa 
Will" . . 

709 4,529 .202 34 4 .455 .200 52 
4 .?70 .000 000 
WDIN . . 

124 5 172 .170 00 3 .143,591 14 
3 400 .000 DOD 
WITH " 

477 5 .458 692 to 5 4S4 .556 35 
5 170,000 000 

51359MEY5 707AI 
. . . . . . . . . . . . 15,160,065 14 13 .056 147 99 

1 .327 .912 50 1,504,760 21 

31359MTHI FEDERAL MAIL MIG ASSN 20OS/02/15 7 125 
WIIIH I- 

647 ZA16 920 Do 2 017 .S50 16 
2 000 .000 000 

48,570 60 L 

)97,571 &1 5 

22AUGOI 23AUGGI 

5117 .502 73 

22FEDGI 2AFEBVI 

559 170 20 

DIFEDDI 02FtOOl 

23,152 29 

02PUIRD1 66MRDI 
71 .001 52 

27MR01 29MROI 
25 .571 54 

09KAY01 IIMAYBI 
4,336 47 

103.917 is k 

23 152 29 5 

A 

is 



W52C MONTHLY 

ASSET 10 SECURf" DESCRIPTION 
SH SELUBIC L07 LOCAL PRINCIPAL NET 

SNARES/PAR BASE PRINCIPAL NEI 

WBIU . . 
CXL 073 -Si .496,590 00 

-50,900,000 Boo 

Wa]U . . 
064 51,496 .500 00 

soloooloon ago 

31359MCC2 70TAL 
------------------ 3,213 .334 so 

51,496,500 on 

31559MCHO FEDERAL MAIL MYG ASS DEB 
WDIR " 

348 5 .293 .300 00 
5 .000 .000 010 

31559"Gi& FEDERAL MAIL HIG ASSN 
WDIH - 

322 &AB,502 64 
6201600 ago 

WBIN . . 
CXL 322 -6411 .592 6~ 

-620 000 ago 

WBIN ' . 
361 fiso .51) Be 

420,000 000 

31359mcif 707AL 
I . . . . . . . . . . . . . . . . 650 .311 go 

3l3s9MGK9 FEDERAL MAIL MIG ASSN 
WDIH -- 

467 5 .107,912 50 
5,100,000 000 

31359MG74 FEDERAL ~ 7L MTQ ASSN 
WBIH .- 

353 7,22% .635 20 
7 .240,000 000 

637,755 32 12 .559 45 1 00 12.556 43 1 

2005/12/15 6 000 07FEDDI GaFEDOI I accooo 

51114 .931 S3 -7,019 03 go -71019 03 

2011102101 6 250 30APROI 02"Yol 1 000000 

7,512,571 84 -63,958 64 00 -55.938 64 

0.% io 

s 

ASSET ID SECLIRI~ DESCRIPTION 
SH SELUDIC LOT LOCAL PRINCIPAL MET 

SHARES/PAR BASE PRINCIPAL NEI 

31559MFVD FEDERAL MAIL MTG ASSN 
WBIN . . 

646 5.254 .700 00 
5,00C .120 100 

WBIH . . 
241 16.554 .&06 00 

15 .000,000 ago 

31359MFVD 701AL 
21A41,300 no 

31359MFZI FEDERAL MAIL MIG ASSN 
Walu P . 

354 51,440,500 00 
50 .040 .000 coo 

Wlltj ' . 
Cxt 354 -SI,440,SDD 00 

-50 .000 .000 coo 
WBIkl - 

355 51,440,500 00 
soloveloac coo 

Welu . . 
CXL 355 S1,440 .500 00 

.50,400,00D 000 

- Wtlkl p 
sse 51 .440 .500 00 

50,000,000 008 
- WDIU . . 

359 51 .440,500 00 
50 .000 .0al) ago 

31359HFZI TOTAL ------------------ 102,911 .000 00 

31359HGG2 FEDERAL MAIL HIC ASSN 
WBIN . . 

126 3 .813,334 80 
31?Za .000 Doe 

WBIU . . 
078 51 .496,500 00 

50,000 .900 Doc 

WB2C MONTHLY 

PACE 366 WILLIAM H GAIES FOMD%IIM Statement 28 AS~F DATE 31DECOI 
- 

COMPOS17F - 
SUMMARY REALIZED GAIKILOSS REPORT 
JAMM" 1 . 2DOI TO DECEMBER 51, 2001 

NAT DATE NAT RATE TRD D7 STL DI SELL RATE 
LOCAL COST LOCAL SECTY WLS RE7 SECTY M/tS 
BASE COST BASE SECTY GIVLS BASE CURR ~LS MET BAS SECTY GK/LS 

2005/D7/15 7 coo 22FEDDI 26FESDI 1 000000 

5,227 .444 52 59,235 18 go 59.235 is 

10OCTol 120CTOI I coagoo 
16,062,542 23 492,017 77 Do 492,017 77 

al .290 .047 05 551 .252 95 1 go 551 .252-95 L 
2002191115 6 750 02JULDI 03JULO] 1 900000 

51 .26112~7 24 179,752 76 Do 179,252 7, 

02JULDI OBJULDI 1 000000 
-31,261,2~7 24 -179,252 76 00 -179 .252 76 

02JULOI 03JUNG) 1 000000 
S1 .261,247 24 179 .252 76 go 179,252 76 

02JULOI 03JULD] I caccoo 
-51 .261 .247 24 -179 .2S2 76 00 -179 .2s? 76 

02JULOI 03JULDI 1 000000 
51 .261 .247 24 179,252 76 00 179 .2S2 76 

02JULOI DSJULDI I ocolloo 
S1,261,20 24 179,252 76 00 17912sz 76 

102 .522,494 45 358,50S 52 5 an B58.505 52 5 
2002/10/15 6 375 27MROI 29MROI 1 000000 

3,797,129 20 26,205 60 Do 26,205 go 

I 
simol ISJUNDI-- ~3-000000 

51 .214,954 42 2811S,5 so 00 231 .565 so 

WILLIAM H LATES FOUNDATION PACE 361 
- COMPOSITE - AS-OF DATE 31BECOI 

SUMMARY REALIZED GAIW LOSS REPORT 
JANUIAFTY 1 . 2001 70 DECEMBER 31 2001 

KAI DATE fSAT RATE ?FL) OT STL ITT SELL RATE 
LOCAL COST LOCAL SECW GWLS NEI SECTY GH/LS 
BASE COST BASE SEVY GN/LS BASE CMR ~LS NET BAS SECIY QM/LS 

)sjumol Isiumol 1 000000 
-51,234 .934 42 -231,595 53 Do -291,565 SO 

15JUNDI 18JUN01 I accoco 
51,214 .934 42 251,565 56 00 201 .565 58 

3,737,129 20 26 .205 60 1 Do 26,205 60 1 

S1 .214 .93A 42 281,565 58 S 00 261,565 so S 

2007/10/15 & 625 25APROI 27APROI 1 000009 

5,190 .970 05 162 .329 95 Do 102 .329 95 

2410/11/15 6 625 12JULDI IBJULDI 1 000020 

657,761 06 10 .741 so 00 10 .741 5B 

12JULO) JSJULOI I ooooao 
-637 .761 06 -10 .7ql 58 go -10,741 ss 

12JULDI 20JULDI I ODDOOD 
637,7S3 32 12 .55A 45 Do 12,55b As 



11112c MONTHLY WILLIAM H "IES FOUNDATION Staliement 28AS.F 
IA7[PAG' 

362 - COMPOS17E - SIDECOI 
SUMMARY REALIZED GAIN/tOSS REPORT 

JANUARY 1 . 2001 10 DECEMBER 31 . 7001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAI RATE IRD OF STL DT SELL RATE 
SH ~ELL/DTC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECIV GN/LS NET SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GN/LS BASE CURTI GN/LS NET OAS SECIY GN/LS 

31359MGZO FEDERAL MAIL MIG AS~N 2011/02/17 6 250 23APROI 24APROI 1 000000 
WDIA - 

719 24,937 .SQC 00 25 000,000 00 -67 500 00 Do -6? .SDD Do 
25,000,000 000 

51359MMA4 FEDERAL MAIL MIG ASSN 2093/02/14 5 coo 09AUGOI IDAUGOI 1 000000 
'DIU . . 

019 50 .11S5,1100 to 55,570,324 02 2fA .675 9% to 264.67S 9% 
50,000 .000 000 

31359M4112 FEDERAL MAIL M7G ASSN 2006102115 5 Soo 25SEPOI 77SEPOI 1 000000 
WSJ" ., 

129 2 .065,433 50 1 .979 .123 so 86 304 70 00 66 .304 70 
1,970,000 000 

Wa2F - 040clol 0SOCID] I ODDOGO 
091 21110,625 00 21046 .330 19 64 314 al no 641314 91 

2 AGO DOG coo 

51359MHO2 TOTAL 
. . . . . . . . . . . . . . . . 4 .176 051 50 41075.438 99 ISQ .619 51 L 00 150,619 51 L 

31359MHK2 FEDERAL M71 M7G ASSN 2011/05/35 5 500 Olmyn 02MAYOI 1 0110000 

390 4 824,980 00 4 B39.465 58 -14,4115 So Do -14,415 59 
5 000,000 coo 

51559"JG9 FEDERAL MAIL MIG ASS DID 2955/t5/is 4 625 59AUGGI ISAUGGI 1 050500 
W'Ju . . 

cis 50,546,213 55 49.969 .211 41 579,002 14 00 573 .002 14 
50 .000 ."00 DOD 

31359MJH7 FEDERAL MAIL MIG ASSN 2011/05/15 6 coo SOMAYOI BIJUNDI 1 000000 WITH . . 
75a 2 .194 507 AD 2.21S .391 99 -21 304 09 Do -21 .394 09 

2 .230 .000 000 
WDIN . . 25SEPOI 27SEPOI 1 0000110 

130 1 658,396 17 I .S79 533 05 71 .563 12 cc 78,563 12 
11590,000 000 
WITH . . ISOC701 )social 1 000000 

292 1 .901,885 40 1 .793,974 77 109,010 63 00 108 .010 63 
111100 .000 ova 

W62C MONTHLY WILLIAM H ~IES folINDA110H PACE b65 
- COMPOSITE - AS-OF DATE 31DECOI 

SUMMARY REALIZED GAIMILOSS REPORT 
JANUARY 1 2001 10 DECEMBER 31 7001 

A~SET 11) SECURITY DESCRIPTION MAI DATE MAT RATE IND DI Sit. D7 SELL RATE 
SH SELL/BIC 101 IDEAL PRINCIPAL NEI LOCAL COST LOCAL StCly GWIS WEI SEEIV J;H/jS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GM/LS BASE CURR GN/LS NEI OAS SECIY GM/LS 

31359"JH7 TOTAL 
5 .754,2119 37 5.539 099 71 165 199 66 L 00 165 .189 66 1 

31359MLH4 FEDERAL MAIL MIG ASSN 2006/10/15 4 375 13HWQI 14HOVOI 1 9001100 
WDIE -I 

696 15 .672 .665 go 13 609 .657 50 62 .977 50 cc 62 .977 50 
13 .500 .000 000 
11,E . . I3NCVOI 14NOVOI 1 000000 

CXL 696 -13,672,645 00 15.609 .607 50 -62 977 50 no -62 .977 50 
-13,500 000 000 

WDIE . . ISMOVD) 14moval 1 000009 
700 13 .677 665 00 13 609 667 so 62,977 50 cc 62.977 50 

13,500,011a 000 

WSIE -- 14HOW Ill. somoval 1 000446 
321 13,593 .137 72 13,250 082 93 343 .OSG 79 00 343 .DS4 79 

13,500,000 000 

513S9MLH4 107AL 
. . . . . . . . . . . . . . . . . . 27 .76S .802 72 26,859,770 43 406,032 29 L 00 406,032 29 1 

313S90114 FEDERAL NAIL MIG ASS RTMIC IR 2021/10/11 7 000 IBJAWOI IBJANOJ I DODOOD 
WBIE . . 

259 00 5 161 so -9,161 So 00 -9 .161 50 
29 .756 049 

WSIE . . OIFED01 DIFE101 1 000000 
543 00 51344 92 5,144 62 00 -6,144 B2 

29,711 000 

WBIE , DIMAROI SIMARD) 1 000000 
232 00 8 .133 19 -0,133 19 00 9 .133 19 

29,637 000 

W&IE -- SIMAY01 BIMAYGI I QQOQQO 
588 Go 16 2S7 05 -16 .2S7 03 00 -16,257 03 

59 .OSO 440 
WDIE . . 30JUNCI 30JUN01 1 000000 

351 00 S . 107 02 -9,107 02 an 8 .107 D2 
29,415 DOC 

WBIE 11 SIJULOI 3IJULdi- 1 000000 
666 00 3 .095 39 -91095 39 00 -5,095 59 

29 .540 440 
WBIE 31AUGOI 31AUGOI 1 000000) T, 

4 

Id 

4- 



1,112C MONTHLY WILLIAM H GATES FOUNDATION Statement 28 - cUKF,OSIIE - 
SUMMARY REALIZED CATWLOSS REPORT 

JANUARY 1 . 
2 
001 To DECEMBER 31 . 2001 

ASSET 11) SECURITY DESCRIPTION "AT DATE NAT DATE IRD DT SIL DT SELL RATE 
SH SEI-1.107C L07 LOCAL PRINCIPAL MET LOCAL COST LOCAL SECTY GMILS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECTY GWLS BASE CLINT GWLS 

357 00 9 .084 36 -9.064 36 go 
29 .268 000 

WBIE -- 30SEPOI 30SEPOI I codool 
028 cc 4 .073 47 -5 073 47 Do 

29 .196 coo 

WRIE . . 310clul 3IOCTDl 1 000000 
484 00 B .D42 34 -9,062 34 no 

29,125 000 

WDIE -- BONOVOI 30NOvel 1 000000 
397 00 81161 41 -8,951 47 00 

29,050 age 

WDIE - SIDECOI 31DECOI 1 000000 
382 00 8,040 71 -3 .040 71 00 

-8 .073 47 

-8 .162 54 

-5,051 47 

-5.040 71 
20 .979 000 

313599YE4 TOTAL . . . . .. .. .. . . . . . . . . go 97,211 30 

313599YVO FEDERAL MAIL MIG ASS REMIC TR 2027/05/19 a 000 
WBIF -- 

420 00 6 .556 80 
119 .441 ]Do 

WbIF - 
027 cc ] .Jos 03 

20 .107 $90 

WbIF -- 
CXL 027 go -1,105 03 

-20 .107 350 
WDIF -I 

029 on 13 7114 ll~ 
250,832 DID 

WITF .. 
396 Do 12 .413 73 

225 .327 221) 
WNIF .. 

&95 Go 16,244 19 
294 .127 560 

ISIF -- 
222 00 14 .880 

268,470 470 

-97~211 30 1 no -97 .211 30 L 

)8JANOI IBJANDI 1 000000 

-& .SS6 so 00 -6 556 80 

DIFEBOI DIFF591 1 000009 
-1 .105 05 Go -1 .195 as 

girtlal CIFFIDI 1 000000 
1 .105 03 Go 1 .105 05 

DIFENO) OIFEBOI 1 000000 
-13,764 84 00 -13 .704 84 

DIMARDI DIMARGI 1 000090 
-12 .413 73 00 -12,413 75 

QIAPROI RJAPROI I VOODOO 
-)A .2" 19 go -16 .244 19 

31mycl 31myol I coocco 
-14, 04 -14 .880 04 

Wl?C MONTHLY WILLIAM H "ITS FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 3 . 20DI TO DECEMBER 31, 2DDI 

ASSET IT) SECURITY DESCRIPTION MAT DATE MAI RATE 1RD DI SIL DI SELL RATE 
SH SELUBIC LOT LOCAL PRINCIPAL NET LOU L COST LOCAL SECTY GH/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SEC7Y GWIS BASE CURR GM/LS 

WDIF . . SOJUNDI 30JUNDI I occollo 
536 Do 10 .091 91 -18 .091 91 no 

525 .631 SIG 

WBIF -I SIJULOI 31JULDI I VOODOO 
045 so 14,503 AB -IA .505 69 00 

290,331 700 

WDIF . . 31AUGOI 31AUGOI 1 000000 
416 00 16,159 52 -16 .159 52 00 

759 .579 220 

WlIF - 30SEPOI SOSEPOI I occoua 
755 00 15,329 15 -15 .529 75 Do 

273,540 300 

WDIF -- 31OCIDI SIOCIG) I Docogo 
329 go 12 066 55 -12 .066 55 00 

214 .991 570 

WBIF . . sumoval 30ROVOI 1 000000 
798 00 16 .155 51 -16,IS5 31 no 

297,123 700 

WDIF .- 31DECDI SIDECOI 1 000000 
367 cc IS .566 29 -15,566 29 go 

PAGE 36S 
AS-OF DATE BIDECOI 

MET SECIV GN/LS 
MET SAS SECTY GM/LS 

-19,091 91 

-14,503 do 

-16,159 52 

-15.329 75 

-12 .066 53 

-16 .155 31 

-15 .566 29 
275,934 520 

31359qyvo IOTAt 
. . . . . . . . . . . . . . . . . . Do 171 .752 59 

3155904vs FEDERAL NA TL MIG ASS PREASSIGN 2020107118 1 000 
WDIF -- 

324 329 34 329 79 
329 340 

513595BP4 FEDERAL MAIL MIG ASS PRUSSIGN 2030/02/25 7 000 
MITE -1 

Dig 41 .282,626 75 41,213,329 39 
40 .436,000 000 

31359SEMB FEDERAL MAIL MIG ASS PREASSIGN 2015/10/25 6 000 
WBIU . . 

472 113 .629 10 112 990 15 
113,629 100 

Wv,U .. 
090 1411,3116 la 139 .474 99 

140 .356 IOU 

171,752 59 L Do -171,752 59 L 
?OAUCOI 20AUGOI 1 000000 

. 4S on . 'S 

15MR01 20MROI 1 000000 

69 .499 37 00 69,499 37 

25MROI 2SHARDI I DOODOD 

73B 95 to 735 95 

24APROI 25APRGI-~'- -1 accooo 
911 12 Do 911 12 

to 

rp 

PAGE 364 
AS-OF DATE 31DECOJ 

I 

MET SECTY WLS 
MET US SECTY ~/LS 

-6 .094 56 



WILLIAM H GAIES FOUNDA 710H PACE 366 
- COMPOSITE - 8AS-OF DATE 51DECOI 

SVM~RY REALIZED GAIK/LOSS REPORT Statement 2 JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET ID SECURIIN DESCRIP310% "AT DATE KAI RAII. I RI) DI sit DI SELL SIAIE 
SH SELL/57C LOT LOCAt PRINCIPAL NET LOCAL COST LOCAL SFCTY CWLS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SEC7Y CN/LS SASE CURR GN/LS 
WBIU . . 25KAYDI 25KAYOI 1 000000 

579 126,061 60 125,245 04 016 56 00 
126 .061 600 

We], ' . olimal 25JUNDI 1 000000 
256 12S .435 20 124,624 35 Big 15 00 

125,435 200 
WBIU . . 24JULDI ?SJULOI I allopoo 

690 124 .SJ2 It 124,0156 b6 BOB 24 to 
124 .312 ]Do 

WBIU . . 25AUGGI 27AUGOI I DOCOOD 
244 124,192 20 123,391 43 900 77 Go 

MET SECTY GN/IS 
MET PAS SECIY GN/LS 

516 56 

BID 55 

bus 24 

000 77 
124 .192 200 

51359SEMB 707AL . . . . . . . . . .. . . . . . . . 754 .516 50 749 .632 Al 

313s9wds? FED MAIL M7G ASS G7D REMIC TR 2023103125 a 000 
WDIF I, 

421 on 4.164 9A 
69,706 660 

18IF I- 
394 00 12 222 57 

201 .614 239 

IDIF -- 
698 00 5,573 20 

91 .929 040 

219 go 7 174 90 
113,349 AID 

WOLF - 
537 00 10,043 44 

165 747 470 

IDIF -- 
046 go 51694 20 

93,976 320 

WDIF - 
417 00 9.440 54 

139 .225 490 
WDIF - 

756 Go 91132 45 

4 .553 49 S 00 41913 49 

25JANDI 25JANOI 1 000000 

-4 .164 98 Go -4.164 91 

DImAROI OINAROI 1 000009 
12,222 $7 00 -12.222 07 

OIAPROI OIAPROI 1 000000 
-S 573 20 00 -S,575 20 

31HAVOI 31"Yol 1 VOODOO 
-7,174 90 00 -7,174 90 

30JUND) 3OJUHOl 1 000000 
ID,DAS 44 Do -10,049 44 

31JULOI SIJULOI I ocaloo 
-5 694 ?a 00 -5 994 29 

3IAUGDI BIAUGCI- j 000000 
-8 4AO 54 Go .8 440 54 

30SEPOI saspoll I . cc Do" 
-9,132 -3 00, 1 -91137 43 

W52C MONTHLY WILLIAM 9 GAIES FOUNDA1100 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1, 2001 TO DECEMBER 31 . 7001 

ASSET To SECURITY DESCRIPTION MAI DATE MAT RATE IRD DI 
SH SELL/IITC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SFCIY GMILS 

SHARES/PAR BASE PRINCIPAL NET VASE COST BASE SECIY CN/IS 

Sit DI SELL RATE 
NET SECTY GN/LS 

BASE CURR GN/LS NET OAS SFC7Y GN/t! 

150,639 000 

WRIT -- 
330 00 61366 75 

105 OLD 550 

WlIF -- 
799 Be 7 .494 55 

126 920 410 

WSIF -I 
36a Be 41909 11 

62,294 590 

3135W622 TOTAL 
. . . . . . . . . . . . . . . . . on 51 .502 05 

31359x3ma FEDERAL NA71 M7G ASS REMIC IR 2029/10/25 0 Due 
WBIF I- 

398 go 12 .512 66 
251,037 720 

IIIIF -- 
696 at IA .29% 21 

296 .060 540 

WDIF -- 
225 554,100 14 3716A9 68 

354,100 149 
WDIF . . 

CxI. 22S -3S4 IDD 14 -17 .649 68 
354 .100 140 

IDIF -- 
226 00 17 649 65 

554,140 

WDIF - 
547 Do 17 .695 60 

555,021 Sao 

WDIF - 
047 00 91661 93 

193 .644 340 

'DIF ., 
410 Do 12 476 72 

250,316 640 

-91 .502 05 L no -01 .502 05 1 

25MROI 25MARDI 1 000001) 

-12,517 66 00 -12 .Sl? 66 

DIAPROI OIAPROI 1 000000 
-14 .299 21 Go 14 799 21 

31MAYOI SIMAYOI 1 000000 
339,450 46 Do 336.450 46 

SIMAY01 SIMAY01 I ODDOOD 
336,450 46 00 -336 450 44 

31MAYOI 3)MAYD) 1 000000 
-17 649 61 00 17,649 68 

BOJUNDI SOJUNDI I coolloo 
-17,695 60 00 -17 695 6n 

5IJULDI SIJULDI 1 000009 
-9,661 93 00 9.661 91 

31AUGOI SIAUGOI-"- 1 800000 
-12,476 72 00 -12,476 72 

4 

AS-IF DATE 
PAGE 167 

3ID[CnI 

31OC701 5101:721 1 Doccoo 
-6.366 75 00 -6,566 75 

SONOVOI 30NOval I OSGOOD 
-7 694 55 00 -7 .69A 55 

SIDEESI SIDEcol I asocco 
-4 .939 11 an 

41 



Wo2c MONT HLY WILLIAM H GAIES FOUNDAIIOH PAGE 369 
- COMPOS17E - AS-OF DATE SIDECO) 

SUMMARY REALIZED GA]WtOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE M7 RA7E IND D7 SIL DI SELL RAIE 
SH SELL/BTC L07 LOCAL PRINCIPAL MET LOCAL COST LOCAL SEC7Y GN/LS NET SEC7Y GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GWLS BASE CUFOR GN/tS NET OAS SFC7Y G~IS 

31564FSV9 TOTAL 
50 .000,000 ou 50,022 .251 16 -22,258 16 1 at -22,258 16 1 

31364GCW7 FEDERAL MAIL MFG ASSN MTN 2005110116 5 340 160clol 160CIDI 1 000000 
IIIA -I 

674 20.000 .000 00 19 Asallis 91 5111881 09 00 511 .931 09 
21) .OPD,O0D 000 

3136AGG94 FEDERAL NAIL MTG ASS DID 2001/04/19 5 2Sc O?APROl 02APROI 1 009909 
"Ju . . 

537 10,000 .000 no 9 .999.237 23 76Z 77 Do 762 77 
10,000,000 coo 

3136AGJ26 FEDERAL MAIL MIG ASS PRFASSIGN 2004/04/23 5 975 21APRO) 23APRal I DOODOO 
IIIA -I 

718 15,00VODD Do 14,992,34J 42 71656 so 00 7,659 50 
15 000,000 000 

3156AGM97 FEDERAL MAIL M7G ASS PREASSIGH 2002/95/04 5 670 DBMAROI (IMAROI 1 000000 
'DIU . . 

255 10,000 .000 00 9191S .169 09 14 .130 91 an 14,130 91 
10 .000,000 000 

31364041 FEDERAL "It MTG ASS PREASSIGN 2002/06/07 & 010 15FEBOI ISFEDDI I cocoug 
DIU " 

716 10 .000,000 go 9 .993,906 05 6,095 95 go 6ID95 95 
10,000,000 000 

WIju . . 15F[101 15FEbol 1 000900 
749 10,000,009 00 91993,906 04 6 093 96 go 61093 96 

IQ 1000 .000 coo 

WBIU " 15FEDDI 15FEDDI I cocooo 
CXL 749 -10,000,000 go -9,993,904 04 -6 093 96 00 -6 .093 96 

-10 .000,000 000 

33364GY41 70TAL 
. . . . . . . . . . . . . . . . . . 10 .000 .000 IQ 9,993,906 OS 6 

, 

093 9S S 00 6,093 95 S 

51364GZC6 FEDERAL MATL HIG ASSN MIN 2002/D3/20 5 750 23FESDI 23FEBOI 1 000000 
WBIU ., 

IS$ 1010DO1020 Do 9 992 .141 27 I,SSl 73 00 1 .85% 73 
to 0110 .000 ago 

S-P~ i E STREET 

b 

W02C MONTHLY WILLIAM H GAJEt FDUNDA71M PACE 369 
- COMPOS17E - Statement 28 AS-OF DATE 

3 
1 
DE 

cc 
I 

5 
UNM*RY 

REALIZED GAIN/tOSS REPORT 
JANUARY 

1 . 
20 

0 
1 10 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPIIOW MAT DATE MAT RATE 7RD D7 STL DI SELL RATE 
SH SELL/DTC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECIY GN/tS MET SECTY GNILS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECIY GN/LS BASE CORR GWLS NET SAS SECTY &"/IS 
WDIF -I SOSEPGI 30SEPOI I ocougg 

757 cc 141875 28 -10 .8?5 25 go -16 .87S 24 
218 .187 360 

WSIF -- 31OCIDI SIOCTOI 1 000000 
331 Do 11357 fit -5,357 61 Do -0,557 fil 

177 .707 640 

WDIF -I 50NOVII SONDVOI 1 000050 
001 cc 1,741 75 -7 .741 75 Do -71741 75 

ISS .320 590 

WBIF -- 51DECOI 3101col 1 000000 
369 Do 6,914 20 -4,914 20 go -61914 20 

13A .737 540 

31359XSHD 707AL 
. . . .. .. . . . . . . . . . . . Do 110 .683 44 -118 .653 64 1 Do -1151&53 64 L 

3136JUS" FNMA POOL 047199 2017/03/01 B 590 25JUNOI 07AUGOI 1 000000 
WBIF 11 

073 so as 64 11 -3 23 00 -3 23 
as Sao 

WDIF -I 25AUGOI 25AUGGI 1 000000 
375 116 do 121 34 -4 66 Do 4 66 

116 650 

5136]US" TOTAL . . . . . . . . . . . . . . . . . . 197 56 205 45 -7 59 1 Do -7 69 L 

31363WHMG FHMA POOL 100235 ?021/04/01 9 Soo 25MARDI 26MAROI 1 000000 
WCIH -I 

120 1 .442 63 1,557 09 -11A 46 OD -114 46 
1 442 630 

31344FSV9 FEDERAL M71 MIG ASSN MTN 200510512B 4 098 ?SAUGOI 7SAUGOI I DOODDO 
WIIA -- 

454 solooolloo Do 50.022,255 16 -22,25, 16 cc -22 .25a 16 
501000 .000 000 

WDIA I- 28AUGGI 20AUGal I Goodoo 
CXL 434 -50.000,000 DO -50,022,259 16 22,250 16 cc 22,255 16 

-50 .000 .000 coo 

IDIA - 29-UVPI 26AUGGI 00,0,009 
458 50,000,000 00 50 022,258 16 -22,25, 

1 
6 -22,258 16 

50,000,000 ago 

'*7 



W12C MONT Hl v WILLIAM IT "ITS FOUNDATION PACE 371 
- COMPOSITE - AS-OF DATE, SIDECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAT RATE IRD ITT SIT. OF SELL RATE 
SIT SELL/IIIC LOT LOCAL PRINCIPAL NET LOCAL COST LOCA I SECIV GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SLCTY GN/LS BASE CURR GWLS 
WjIF -, 3DHOYOl SoNovol 1 000000 

002 00 11 .305 66 -11,305 66 00 
40 .972 400 

WBIF -- 3IDECOl 31DECOI 1 000000 
370 Do 11 .17S 14 11 175 14 00 1) .175 14 

40,207 860 

3136AHL21 TOTAL 
. . . . . . . . . . . . . . . . . . 00 122 .841 S5 

31564HN16 FEDERAL MAIL MIG ASS SKIS TIT 0 2026/11/01 9 ODD 
WDIF - 

423 Do 1 .030 31 
3 .698 254 

WDIF -- 
CXI. 423 00 -1,030 51 

-5 .693 250 

WDIF -- 
424 00 1 .030 51 

5 .69B 260 

ISIF -- 
033 00 1,001 74 

3,595 700 
'DIF . . 

313 Do 1,526 S7 
4 .761 &50 

NOTE -- 
703 go 1 .554 41 

5 .579 500 

ISIF -- 
216 00 1 .626 97 

s asq 940 

WDIF -- 
539 go 1 .641 40 

5 .691 720 

WEIF -- 
049 go 1 .950 65 

7 .002 490 

WDIF -- 
420 Do 1 539 all 

-122 041 5S I. an -122 .941 55 L 

OIJANGI DIJANOI I DOCCOD 

-1 .030 31 no -1 .030 31 

DIJANDI DIJANDI I cougoo 
1 030 31 on 1 .030 51 

OIJANDI OIJANDI 1 000000 
-1 030 31 00 .1 .030 31 

OIFEBOI DIFE801 1 000000 
-1 .001 74 00 -1 .001 74 

GIMAROJ OIMAROI I ODDOOD 
-1 326 57 00 -1 .324 S7 

OIAPROI CIAPROI 1 000000 
-1 .554 A] 00 .1 .5S4 41 

SIMAY01 SIMAYT)i 1 000000 
-1 .626 97 cc -1 .626 97 

30JUNDI 50JUNO) 1 000000 
-1 641 40 00 -11641 40 

3IJULD) 3IJULOl ---- 1- 000000 
-1 950 15 00 .1 .950 35 

SIAUGUI 31AUGOI I coccoo 
1 539 55 00 a; 

WB2C MONTHLY WILLIAM If GATES FOUNDATION PACE 570 
- COMPOSITE - SISIF DATE . SIDECOI 

SUMMARY REAL12ED GAIN/LUSS REPORT Statement 2 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

ASSET ID SECLHIIy DESCRIP71ON MAT DATE KAI RATE IRD DI SIT. OF SELL RATE 
SH SELL/117C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GWLS NET SECTY GN/tS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECIY GWLS BASE CURR GN/LS NET OAS SECTY GN/LS 

31364ML21 FEDERAL NA TL MTG ASS SMOS TIT 0 2023109101 a Soo OIJANO] DIJAMOl I coolloo 
I- WDIF - 

428 go 6 .182 a] -6,182 01 00 -6.132 01 
22,066 290 

W5IF -- DIFED01 CIFEBOI I Dollooo 
032 DO 4,753 44 -4 .753 44 00 -4,753 44 

16,967 100 

WDIF -- OIMAROl DIMAROI 1 000000 
396 go 7,176 43 -7,176 43 Do -7 .176 43 

2S .615 530 

WBIF - DIAPROI DIAPRO) I OODOOD 
700 go 10 .893 13 -10 .893 13 Do -10 .393 13 

38 .582 350 

WEIF -- 3IMAYOl 31MAYDI 1 000000 
234 go 11,745 50 -11,745 50 Do -11 .74S SO 

41,924 010 

WITIF . . 30JUNDI 30JUN01 I DODOOO 
538 45,773 19 12 .925 64 32,949 55 00 32 .949 55 

4S .773 190 
WDIF -- 30JUNDI 30JUNDI 1 000000 

CXL 538 -4S.773 19 12,923 64 -32 949 55 00 -32,949 55 
-45,773 190 

WITIF . . 30JUNDI 50JUNDI 1 000000 
541 so 12 .1123 64 -12,921 64 go .12,923 64 

45 773 199 

WDIF - 31 .1111.61 SIJULDI I cloolloo 
041 00 12 .590 29 -12,890 29 Do -12,690 29 

46 .011 060 

WDIF - 31AUGOI 31AUGOI I coccloo 
419 go 13 .811 ITT -13,511 01 go -15 .811 a) 

49 .297 520 
WBIF ., 3OSEPOl SOSEPOI 1 000000 

7SO 00 11 084 is -11 .014 To 00 -11,014 18 
39.564 250 

WBIF - 31OC701 SIOC701 1 DODOOD 
332 Do 91001 12 -9 cc) 12 Do .9 .001 12 

32,233 350 

N[7 SECIV GN/LS 
MET BAS SEC7Y GN/LS 

-11 .505 66 

4 

d 



WB?C MONTHLY WILLIAM H GATES FOUNDATION Statement 28 
- COMPOSITE - SUMMARY REALIZ 

C 
b GAIHJLOSS RIEP01,17 

JANUARY 1, 
200 

1 
1 
0 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIP710H MAY DATE MY RATE IRD DT STL UT SELL RATE 
SH SCLL/BIC LOT LOCAL PRINCIPAL MCI LOCAL COST LOCAL SECTY OWLS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY WES BASE CURR GW/LS 

PACE 372 
AS-OF DATE BIDECO) 

I 

NEI SECTY GN/LS 
NEI BAS SECIY CA/LS 

5 .527 340 

WBIF - 
7S9 go 1,469 67 

5.275 Bob 
WBIF . . 

333 go 11135 32 
4 .175 180 

WlIF - 
003 00 11691 47 

6 .071 460 

WBIF - 
371 00 1 .606 55 

51765 650 

31364mad T01AL 
------------------ go 17,S7A 92 

31364HR41 FEDERAL KATE MIG ASS SMSS IR 0 2027/11/01 a 000 
WBIF ., 

427 00 2 .661 20 
9 .422 420 

WILT ., 
031 an 51112 22 

I8 .6A4 700 

WBIF , 
387 00 4 .749 45 

1617116 460 

WDIF . . 
Tel Do 7,266 50 

2S .666 750 

WBIF , 
215 Do A .232 sa 

29,913 620 
WDIF . . 

QIq 15S .421 70 204,199 61 
704 .633 250 

WBIF . . 
use go 7 927 49 

27,892 540 

-17 574 92 1 go -17 .574 92 L 
OIJANDI OIJANOI I opocoo 

-2 .661 20 00 -2 .661 20 

DIFF101 0IFE1101 1 000000 
-S .112 22 00 -5,112 22 

DIMR01 DIMAROI 1 000000 
-4 .749 45 Do -4 .749 45 

OIAPROI OIAPROI I 0000co 
-7 .268 50 00 -71766 50 

3JMAYQI SIMAYDI 1 000000 
-8 .232 3a Do -B.?32 38 

14JUM01 Isiumol I coocoo 
-69 .765 91 00 -68,765 91 

31JULDI 31JUL61 1-00 
0090 .7,927 49 - 11 -7 .927 49 

W82C MWMLY WILLIAM H GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION MAY DATE MAY RATE IRD DI 
SH SELL/BTC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SEClY GHJLS 

SMRES/PAR BASE PRINCIPAL NEI BASE COST BASE SEC7Y GNJLS 

SIL DI SELL RATE 
MET SECTY GH/LS 

BASE CURR WLS NET SAS SECTY GN/LS 

-104,720 15 1 go -104,720 15 L 

DIJANDI QIJANOI I QQDoOo 

-256 11 go -2sd 11 

DIFEBOI CIFEBOI I 00001"o 
-523 Do go -523 00 

01MARDI DIMAR01 1 000000 
-35S 04 Do -5ss 04 

OIAPROI OIAPROI 1 000000 
-517 74 00 -517 74 

33MAY01 3)MAYVJ I DBOODD 
-567 91 go -567 91 

30JUMOI 30JUNGI 1 000000 
-727 04 Go -727 04 

31JULCI 31JUL01 1 000000 
609 23 00 -699 23 

31AUGOI 31AUG01 1 000000 
-573 16 00 -S?S 16 

30SEPOI 30SEPOI 1 000000 
563 70 go -568 70 

SIOCIOI 310clol 1 000000 
-490 95 Do -490 95 

SONOVOI o0cooo 
-645 93 go -645 93 

31DEC01 31t)[Col- I DOODOO : ATE 

6 

it 

9 

30SEPOI losEpol 1 1100002 
-1,469 67 00 -1,449 97 

SIOCT01 SIDC101 1 000000 
-1 .135 32 Do -1 .155 32 

SON(wol 30NOval 1 060040 
-1 .691 47 00 -1,01 47 

3IDEC0I BIDECOI 1 000000 
-11606 53 00 -1 .606 33 

PACE 373 
AS-OF DATE 31DECol 

31564HR41 701AL 
135,421 To 2qD .141 35 

31364HS65 FEDERAL MAIL MlG ASS SMILS TR 0 2024104/01 0 000 
WILE -, 

425 of 254 21 
907 530 

WBIF ., 
034 Do 323 00 

1 .143 160 

WILT I- 
589 go 555 04 

1 .247 950 

WBIF ., 
705 go 517 74 

11327 age 

WRIF ., 
217 00 567 91 

2 .000 060 

WBIF . . 
540 OD 727 04 

2 .557 230 

WBIF -- 
[15) Do 609 28 

2 .140 260 

WILT - 
421 00 573 16 

2,010 790 

WDIF - 
760 00 56A 70 

1,992 540 

WBIF -- 
334 00 490 93 

1 .717 920 
WBIF . . 

00A 00 645 95 
2,257 210 

WlIF - 



2,547 160 

31364HS95 TOTAL 
Do 6 .362 73 -6.362 73 L 00 -6 362 73 1. 

31364JN32 FEDERAL NAIL MTG ASS SMIS TR 0 2D30/05/01 5 000 QIMARDI DIMAROI 1 000090 
WDIF -- 

390 Do SS,66S 61 -53 .665 61 00 -S3,665 61 
310 .475 528 

IDIF -- DIAPROI DIAPRDI 1 000000 
694 on 64,922 as -64,922 35 00 -64.922 05 

375 .683 7110 
'EVIF . . SIMAY01 51"Yol 1 000000 

212 00 60,619 71 -60 .619 71 00 -60 .619 71 
ssc,7113 ]AD 

WEIF -- 30JUM01 50JUND) 1 000000 
541 00 55,643 23 -55 .643 23 00 -55 .643 25 

321 .956 120 

IDIF - 31 .1111.01 31JULDI 1 000000 
052 00 53 167 96 -S3,167 ad 00 -53 167 99 

307 .662 090 
WDIF . . SIAUGGI 31AUGOI 1 000000 

422 Do 40,536 25 -40 .536 20 Do -40,536 29 
234 .569 000 

WBIF I- 30SEPOI 30SEPOI I Docallo 
761 DO 33 747 50 -36 .747 30 00 -33 .747 30 

224,215 840 

WDIF -, 31OC701 31OC701 1 000081) 
355 00 30 815 62 -30 515 62 Do -30,815 62 

179.319 190 

111IF - 30NMOI 3nmovol 1 000000 
005 00 AS BAD 19 -43,040 19 00 -43 040 19 

254,762 370 

WSIF - 3IDECOl 3IDECOl 1 000600 
373 cc 20& .489 16 296 .4119 16 to -226 .489 16 

11251 449 "D 

W112C MONTHLY WILLIAM H GAlES FOUNDATION PAGE 375 
- COMPOSITE - AS-C)F DAVE I)Dtl'Ol 

SUMMARY REALIZED GAINYLOSS REPORT 
JANUARY 1 2001 TO DECEMBER 31, 2001 

ASSET ID ~ECURITY DESCRIPTION MAT DATE MAT RAVE IRD DT S71. D7 SELL RATE 
SH SELL/BIC L01 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GN/tS MET S[C7Y GN/IS 

SHARES/PAR BASE PRIMrIPAL NEI BASE COST BASE SECIV GN/I.S BASE CURR GN/LS NET OAS SICTY (-H'L~ 

51364JM52 701AL 
OIL C47,647 1&1 -647,647 91 1 Do -647 647 11 1 

31364.1129 FEDERAL NAIL MEG ASS SMBS IR 0 203U/D6/01 a coo SIAUGOI 31AUGOI I Doccoll 
-- WDIF -, 

425 00 35,705 76 35,705 76 Go -55,705 79 
211,599 690 

WIVIF - 30SEPOI 30SEP01 1 000000 
762 00 15 .992 77 -15 .592 77 go -15 .892 77 

94 .179 370 
WDIF . . SIOCTO) 31OCIOI 1 000000 

33A Do 12 132 16 -12,137 16 go -12 .132 16 
71 994 279 

WIVIF - 30NOVOI 30NOVel I DODOOD 
006 Do 15,667 92 -15,667 92 00 -IS .667 92 

92,946 960 

WDIF -- 31DECOI SIDECOI 1 000000 
374 Do 16,738 58 -16 .259 SA 00 -16,759 51 

96,220 600 
51364J129 TOTAL 
. . . . . . . . . . . . . . . . 00 95 637 19 -95,637 19 1. 00 -95 637 19 1 

31364KSD3 FEDERAL MAIL M7C ASSN 2001/08/03 6 590 29MAR01 30MARDI 1 000000 
WBIU ., 

S07 50 3511,000 00 49 .993,431 02 356 .S65 90 Go BS6 565 90 
so 000 .000 000 

3136AKVKB FEDERAL NAIL MTG ASSN NTH 2001/09/18 & 640 29MAROI 50MANDI 1 000000 
WEVIL) . . 

508 40 554 400 00 39 .992 967 65 361 .432 is Do 361 .452 15 
40 .000 .000 000 

31365WJN4 ENNA POOL 1391V69 2D21111101 1 000 250CTOI 250CTOI 1 000000 
W02J p 

464 69,619 so 70 .503 97 -884 47 Go .8144 47 
69,619 Soo 

W021 -p 2SOCT01 250CT01 1 000000 
Cyl. 464 69,619 50 -70 505 97 IIIV4 47 00 B84 47 

-69,639 500 

W02J -, 250CIDI 250CIPI 1 000000 
4117 69 .419 so 70 489 74 -970 24 go --A70 24 

69 619 Soo 

4 

W112C MONTHLY WILLIAM H GATES FOUNDATION 
- COMPOSITE - Slatemem 2&S-0F DAIEPAGE 374 3 

IDICOI 
SUMMARY REALIZED GAIN/LOSS REPORT 

JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET 10 SECLM17Y DESCRIPTION MAT DATE MAE RATE 7RD D7 STI. D7 SELL RATE 
SH SELL/IITC 107 LOCAL PRINCIPAL MET LOCAL COST LOCAL SEC7Y GWLS MET SECYY GM/tS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECYY GN/LS BASE CORR GN/LS MET BAS SECIY GN/IS 

372 Do 729 39 -729 39 00 -729 99 

4 

a 



W92C MONTHLY WILLIAM N GATES FOUNDATION PACE 377 
- COMPOSITE - AS-GF DATE SIDECol 

SUMMARY REALIZED CAZWLOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIP71ON MAI DATE MAI RATE IRD D7 SIL 07 SELL RATE 
SH SELL/BIC LOT LOCAL PRINCIPAL NEI LOCAL COST L~L SECTY GWIS MET SEC7Y GM/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SEC" GMJLS BASE CURR ~LS MET SAS SECIY GH/LS 

WDIE - 2ODFCvv 16JANDI I VOODOO 
777 1 .024 .296 05 1 .014.999 10 9,296 B7 00 9,296 87 

999 .999 190 
WBIE . . 20DECOO 16JANDI 1 001000 

775 1,024,296 as 11014 .999 is 91296 67 00 9.296 67 
999,999 190 

WBIE . . ZODECOO I&JANDI I oftooof 
779 977.1178 19 965 .062 22 9 .015 97 00 91015 97 

953,755 bag 

WBIE . . 20DECOO 16JANOI 1 020200 
CXL 779 -977,078 19 -968 .062 22 -9,015 97 go -91015 97 

-955,755 950 
WBIE . . 20DECOO 16JANOI 1 900000 

780 1,024 .452 30 11014 .999 Is 9,453 12 Do 9 453 12 
999,999 190 

WBIE - PODECUO 16JANDI I DOGOOD 
721 1 .024,452 30 11014,999 15 9,453 12 Do 9.4ss 12 

999,999 190 

WIJE . . ZODECOO 16JANOI 1 000000 
7B2 1,024,452 30 11014,999 15 9 453 12 00 9.4SS 12 

999,999 190 

WBIE . . 08JAND) )&JAMBI 1 000000 
6117 220 .156 1& 216 .650 91 3,535 25 go 3 .535 25 

?131449 170 

WRIE I- QSJAMOI 1&JANDI I DOCOOD 
660 399 .796 14 395 .577 11 61A19 05 Go 61419 as 

587,563 660 

31371HM 70TAL 
. . . . . .. ... . . . . . . . . 7 .790,525 40 7 .715,022 23 7S .501 12 L 00 75 .501 12 L 

3j57lH4j4 FNMA POOL 25292S 2029112101 7 506 GSFEDOI 12FENDI 1 000000 
WDIN . . 

496 1,010,726 70 1,019 .648 SB 78 12 00 78 12 
999 .900 450 

6 

16 

0 

WDZC MONTHLY WILLIAM N GATES FOUNDATIOM Statement 28 PAGE,;,37A 
- COMPOSIIE - AS-OF DATE 

3 
1 Cal 

SUMMARY REALIZED GAIWLOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 51, 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE KA7 RATE 7RD DI S71 ITT SELL RATE 
SH SELL/SIC L07 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GMJLS MET SEC7Y WLS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECTY ~LS BASE CORR ~LS NET SAS SECTY GK/LS 

W321 W021111101 A 459 25MTDI 2SOC701 1 000000 
629 3 .427 03 3,284 43 137 &a 00 137 60 

3,244 930 

wb2j .. 250clol 250CTOI I VOODOO 
CXL 629 -3,422 03 -3,204 43 -151 60 00 -137 so 
-3,244 630 

Wv2j . . 25OCIDI 25DECOI 1 000000 
699 3 .244 03 31254 43 -40 40 00 -40 40 

3,244 D30 

WV2j - 25NOV01 2smoval 1 000000 
S71 9 .535 16 9 .456 44 -115 28 00 -118 21 

91555 Ifil 

3136SWJMA TOTAL 
. . . . . . . . . . . . . . . . . . B2 .401 69 83 .~30 61 -1 .026 92 L 00 -1 .029 9W I 

31 365HIP? FNMA POOL 190307 2029/06/01 A Doc IDAUGOI 15AUGGI 1 000000 
WBIO . . 

125 339,455 51 536,927 55 2,507 66 an 2 .507 66 
343,194 730 

5137)WAD FNMA POOL 252BO5 2029/10/01 7 000 19APROI 14MAY01 1 009000 
WDIE . . 

329 25 .759 Ld 75,672 OS 67 SI Do 67 SI 
25 .417 870 

3137)HYC& FNMA POOL 252307 2029/10/01 a Goo DBJANOI 16JAND) 1 000000 
WSIE " 

689 336 .576 77 331,172 29 5 .403 98 00 51403 98 
326 .278 120 

3I57lH2G2 FNMA POOL 25287S 2029/11/01 B OGG 20DECOO 29JANGI 1 000000 
WBIE -- 

147 1,024 .296 05 11014,999 is 9,296 37 go 9,296 87 
999 .999 190 

WBIE -- 20DECOD 16JANDI 1 000000 
775 1 .024,296 05 1 .014 .999 IS 9,296 87 Do 9,296 57 

999,999 190 

WBIE -- 20BECOD 16JANDI 1 000000 
CX1. 775 -1,024 .296 95 -1,014,999 Is -9,296 97 go -9,296 87 

-999,999 190 

WBIE -- 20DECOD )6JA 1 .000000 
776 1 024,296 05 1 .014 .999 is 9 .296 37 !a, Oll- 9 .296.31 

999,999 190 1 -~)TA IT 



We?c MONTHLY WILLIAM " "ITS FOUNDATION PAGE 379 
- COMPOSITE - AS-OF DATE SIDECDI 

SUMMARY REALIZED GAIN/LOSS REPORT 
IANUARY 1 7001 70 DECEMBER 31 2001 

ASSET To SECURITY DESrRIP71ON MAI DATE MAI RATE IRD 07 S7L D7 SELL RATE 
SH SELL,o7r LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SEC7Y CN/LS MET SEC7V GN/LS 

SHARES/PAR BASE PRINCIPAL MET BASE roSi BASE SEC7Y GN/LS BASE rURR GM/LS NET LIPS SECIY GN/LS 

31371JMP5 701AL 
3,205,750 25 3 .195 909 as 56,BA9 40 L go 36,549 40 1 

31371JIA2 FNMA POOL 253S45 20311/12/0) 7 000 19APROI JAMAVOI 1 000000 
WBIE . . 

322 2113 .221 62 282,43S 02 756 60 00 756 60 
279 &a] 900 

NOTE . 19APROI I~MAYOI 1 000000 
323 277,304 43 874 867 IT6 2,436 57 00 7,436 57 

866 359 1121) 

WBIE -, 25APROI 14MAYDI 1 000000 
324 1119 .1192 09 919 314 96 507 13 00 S07 13 

811,597 770 

515713AA2 TOTAL 
. . . . . . . . . . . . . . 1 .9110,4111 14 1 .976,6117 94 3 .730 So 1 00 31730 30 1 

3137)JUE2 FMMA POOL 253551 2016/01/01 7 000 2?MOV00 OsFFBQI 1 000000 
We][ . . 

217 41 .273 51 41 .111 55 96 96 00 96 96 
41 .369 000 

31371JV92 FNMA POOL 255640 2051101101 6 500 09JULOI 13AUGOI I Coolloo 
WBIE -- 

oil 71,304 71 71 903 44 -599 73 no -591 73 
72 .295 820 

3357I.VC, FNMA POOL 253443 2031/07/01 7 500 29movoo 16JANOI 1 000000 
Wolf . . 

all 900 .993 24 901,944 57 1 .051 15 Do -1 .051 13 
196 .969 coo 

WITH . . 29HOYDO 16JANDI I DOCCOD 
012 902 .614 74 903,667 Be I .OS5 14 Go -11OS3 14 

993 693 000 

WBIE - 29NOVOC 16JANOI 1 000000 
015 902 614 74 905 667 It -1,053 14 00 -11053 14 

698 .603 ODD 

We][ . . 29MOVOO 16JANDI I DOCODO 
693 900 593 24 9111 .944 37 -1,05) 13 an .1,1151 13 

1196 949 coo 

WRIE -- 29"OVOO 16JANDI 1 000006 
CXL 693 -900 993 24 -gai 944 57 11051 13 no 1 .051 13 

.999 969 000 

is 

WB2C MONTHLY WILLIAM H GATES FOUNDATION ~AGE 37B 
- COMPOS17E - Siatement 284S-OF 13ATE 31DECOI 

SUMMARY REALIZED GAIH/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET To SECURITY DESCRIPTION MAT DATE MAI RATE 7RO D7 STE DI SELL RATE 
SH SELL/Bic L07 LOCAL PRINCIPAL MET LOU I COST I MAI SEC7Y CN/LS NET SEVY GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECIY GN/LS BASE CURIT GN/LS NET BAS SECTY GH/LS 

3137]JFX7 FHMUk POOL 253122 2030/04/01 7 000 19APROI 14MAY 0 1 1 000000 
WBIE - 

521 30 .717 59 30.632 28 as 31 00 65 31 
30 .333 LBO 

31371JL36 FNKA POOL 253346 2050/06/01 7 500 11 .101111 13AUGOI 1 000000 
- WBIE -- 

869 1 .024 .636 94 11070,624 35 4 .062 49 00 4 .062 49 
999,999 360 

- WBIE . . IIJULDI 13AUGO) 1 020000 
670 1 D?Q .68& 84 1 .020,624 55 4 .062 49 00 41062 49 

999 .999 560 

333?IJL3& 707AL . . . . 

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

2 .049,373 65 2.041 .148 70 51124 98 1 00 8 .124 98 L 

3137]JNNO FNMA POOL 253397 2030/08/01 7 500 29mavoo 16JANDI 1 000000 
WBIE . . 

690 766 .252 53 770,394 92 -4 .IA2 59 00 -4,142 39 
762,914 IBO 

3137IJNP5 ENNA POOL 253390 2050/08/01 6 000 ?ODECDO 16JANO) I CROCCO 
NOTE . . 

133 1 .024 .?96 65 1 .014,999 78 91296 97 Do 9 .296 97 
999 .999 700 

WBIE -, ?ODECOD I&JANDI 1 000000 
734 1 .024 296 65 1 .014,999 79 9 296 87 go 91796 87 

999,999 730 

WBIF . . 20DECOD 16JANDI 1 000000 
715 47,374 45 46 957 30 437 15 00 437 15 

46 .243 650 
WDIE . . C%JANDI 16JANOI 1 000000 

691 4S7 224 So 449.9A2 53 7 .542 05 00 7,347 05 
443 293 450 

NOTE . . DBJANDI 16JANDI 1 000800 
692 952 .505 62 642 029 It 10,476 46 00 10 .476 46 

A32 541 040 

4 

is 



W12C MONTHLY WILLIAM H GATES FOUNDATION Statement 28 PAGE 380 

- 
COKPOSITE - AS-OF DATE 31DECOI 

SUMMARY REALIZED GAIWLOSS REPORT 
JANUARY 1 . 

200 
1 10 

OL 
CEMBER 

5 
1 . 2001 

1 

ASSET ID SECURITY DESUIP710H NAT DATE MAI RATE TOO D7 SIL ITT SELL RATE 
IN 1111.11TC 107 LOCAL PRINCIPAL NET LOCAL COST I DEAL SICTY WLS NET SECTY GM/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GH/LS BASE CLAIR GIVLS NET BAS SECIY GH/LS 

WBIE -, 29NOVOO 161ANDI I season 
694 902 .614 74 905,667 39 -1 .055 14 go -1 .053 14 

899.653 000 
WBIE . . 29NMOD 16JANDI I access 

CXL 694 -902,614 74 -903 .667 Be 11053 14 00 11053 14 
-$95 .653 000 

WSIE . . 29MOVOO 16JAND) I booDoo 
695 902,614 74 905,667 as -1 .055 14 Do -1,055 14 

89B.693 020 

WBIE . . 29NOWDO 16JANOI 1 000100 
CXL 695 -902 .&14 74 903,667 38 11053 14 00 11053 14 

.3911 .6113 000 

31371JWC4 701AL 
. .. .. . . . . . . . . . . . . . 2,706,122 72 71709,200 13 -3 .157 A] I Do -3,157 41 L 

31371JW54 FHMA POOL 255666 2016105101 7 000 15"Yol 17MYQI 1 000000 
- WDIN .. 

sea 1,019,061 65 1 .022 .A99 15 -3,437 SO go -5.437 SO 
999,999 J70 

- WBIH , 15MAVOI 17MY01 1 000000 
589 11019,061 65 1 022.499 15 -3,437 50 00 -3,437 50 

999.999 170 

51371AW34 TOTAL 
. . . . .. . . . . . . . . . . . 2.031,123 50 21044,999 so -6 .975 Do I. go -6 .1175 09 L 

31371JY04 FNMA POOL 2S3706 2016/04/01 6 500 IBOCTOI 19MOvol 1 OODOOD 
welo ., 

400 61,600 so 59.951 29 1 .619 21 00 11619 21 
59 693 320 

31371JYC2 FNMA POOL 253707 2036/04/0) 7 000 ISMAY01 17MVQI 1 000000 
Walm . . 

597 11019 .061 as 1 022 .499 39 -3 437 50 00 -3 .437 50 
999,999 390 

WBIM . . 15MAY01 17MYOI 1 000000 
590 1,019,061 98 1 .022.499 38 -3 437 50 Go -3,437 50 

999 .999 390 

Z T 

WB2C MONTHLY WILLIAM H GAIES FOUNDATION PAGE 581 
- COMPOSITE - AS-OF DAIE SIDECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2901 TO DECEMBER 31, ?GO) 

ASSET ID SECURITY DFSCRIPIIO" MAI DATE MAT RATE IRD D7 S7L Dl SELL RATE 
SH SELL/BIC LOT tOCAL PRINCIPAL NEI IDEAL COST LOCAL SECTY GN/LS NEI SECIV GM/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SEC7Y GH/LS BASE CURR GN/LS NEI BAS SEC7Y GN/LS 

31371JYC2 TOTAL 
21038 .125 76 2,044 .998 76 -6.575 00 t go -61675 00 1. 

31371"F5 FNMA POOL 253710 2033/94/01 6 500 15FEBOI 30MR01 1 000000 
WBIE - 

IS1 204 904 54 206.333 Be -1 .429 26 be -1 .429 26 
207 993 000 

WBIN " 2031/03/01 7 000 09MR01 15MAROI I goacce 
842 992,400 75 992 .715 22 -312 47 Do -512 47 

999 900 goo 

3137]JYF5 707AL . . . . . . . . . . . . ... . . . 1 .197 .305 29 1 .199 .047 02 -1 .741 73 L Do -1 .741 73 1 

5l37]JbC6 FNMA POOL 2031/05/0) 7 ago D9MAY03 13JUNDI 1 000000 
WBIE " 

321 107,262 59 197,296 go -33 11 Do -35 11 
105 971 360 

31371 .1304 FNMA POOL 253796 2031/05/01 7 500 IIJULGI 13AUGO] 1 000000 
-- WDIE -- 

868 1 .024,6117 20 1 .020,624 70 4 .062 56 00 4.062 50 
999 999 710 

We][ . . IIJUL01 I 3AUGDI 1 000000 
CXL 96B -1,024,617 ?D -1,020 .624 TO -4 .062 50 as -4,062 SO 

-999,999 710 

31371 .15D4 TOTAL 
. . . . . . . . . . . . . . . ... 00 00 90 L no 00 1. 

3137IJ5EG FNMA POOL 253645 2016106101 6 Goo OINUVOI IRDECOI 1 000000 
WBIE - 

329 1,027 .524 28 1 006 .936 29 20 .597 99 Do ?O.Sl7 99 
1,000,099 670 

WB)r . . DINOVOI IDDECOI I Oconee 
129 1 027 .524 25 1,006,956 29 20,557 99 Do 29 .587 99 

)IDDDID99 670 

WBIE - BINOVOI 18DECOI I access 
930 1 .027,524 28 11006 936 29 20 517 99 00 20 .597 99 

1 .000,099 670 

19DECDI ~--~I .Cocooo WBIE -- 
DINOVDI 931 11027 .524 25 1 .006,936 29 20 .587 99 0 

0 
20.537 99 

1,000,099 670 1- 171 



WB?C MONTHLY WILLIAM H ~7ES TOUMMIJOH PAGE 5AN 
- COMPOSITE - AS-DF DATE 51Dfl III 

SUMMARY REALIZED GAINILOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAT RATE FRO DT STI, DT SELL RATE 
SH SELI/BTC L07 IDEAL PRINCIPAL NEI LOCAL COST LOCAL SECIFY GN/LS NET SECIV GNILS 

SHARESIPAR BASE PRINCIPAL NET BASE COST BASE SECIV GM/LS BASE CURR GN/LS NEI OAS SEVY GO/LS 

WBIE . . 20SEPOl ]social 1 000000 
214 56,922 96 56,337 16 295 ad 00 235 so 

57 Ise B20 

WBIF . . ?OSEPOI ISOC701 1 000005 
215 77.456 a] 77 065 96 590 95 on 390 95 

76,129 340 

3137]KDK4 707AL 
. . . . . . . . . . . . . . . . . . 31105,141 31 3,090,277 06 12,B64 25 1 Do 12 .064 25 1 

31371KEN7 FNMA POOL 2S4041 2005/10/01 6 000 25OC701 25OCTOI 1 000000 
-- WB2 .0 -- 

46S 50 .357 00 30,750 56 -563 56 ad 363 56 
30 .397 000 

3137]KEW7 IRMA POOL 254049 2031111101 6 000 12DEC01 I5DECQI 1 000000 
W110 . . 

086 350.309 64 355,696 29 -S .306 65 Do -5 .306 65 
356,999 ago 

WBIQ . . 12DECOI 13DECOI 1 000000 
069 742,314 35 755,944 21 13 629 93 Do -13,629 93 

756,077 350 

WOOD " 2031/11/01 6 000 26DECOI 26DECOI I ODDOOD 
245 2 .705 95 2 .774 63 IT 52 00 11 32 

2 .79S 950 

31371KEW7 TOTAL 
. . . . . . . . . . . . . . . . 11095,469 97 1 .114 .415 is 15 925 16 S 00 -18 .925 16 S 

31371KF55 FHMA POOL 254098 2016/12/0) 5 500 13NMal IDDECCI 1 000000 
WBIC " 

533 46 399 55 46,694 a5 .295 45 00 -295 0 
46 .110 350 

3137]KF63 FNMA POOL ?S"59 ?D]6/12/01 6 000 ISNOV01 04DECDI 1 000000 
WITH . . 

cis 1,021 523 44 1,006 .365 51 15 IS7 93 no 15 .157 93 
993,634 570 

'BI, . . 15MOVOI 19NOVOI 1 000000 
596 1 .021,573 44 11012,812 so 9,710 94 Do 9,710 94 

11000 .000 Ono 

B], 15NOVOI 19NOVOI 1 000000 
CXL 593 .1,021,523 44 -1,017,312 50 8,710 94 -2 an -5 .710 94 

-1 .000 .000 000 

4 

W02C MONTHLY WILLIAM W GATES FOUNDATION PAGE 36? 
- COMPOSITE - DATE 3IVErci 

SUMMARY REALIZED GAIN/tOSS REPORT Statement 29"' 
JANUARY 1 . 2DOI TO DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAI DATE MAT RATE IRD DI STL ITT SELL RATE 
SH SELL/BTC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GM/LS NET SECIY WLS 

SHARES/PAR SASE PRINCIPAL NET BASE COST BASE sECIY rWLS BASE CURR GM/LS NET BAS SECTY GN/LS 
WDIE - 04DECOI laDECol 1 000000 

a3z 1101SIS69 96 11006.936 29 5,633 67 00 5 .933 67 
1,000,999 670 

31371JSEC TOTAL . . . . . . . . . . . . . . . . . . 5,125 .667 08 5 034.601 45 90 .985 63 1 go 90 .9B5 63 1 

31371J5%6 FNMA POOL 255550 2016/06/01 7 000 ISMAY01 17MAYGI 1 000000 
WITH -- 

547 1,019 062 SO 1 .022 .S00 00 -31437 so 00 -3,457 50 
1 .000,000 ago 

31371 .16VI FNMA POOL 253994 2016/08/01 6 500 23AUG01 20SEPOI 1 000000 
WBIQ . . 

364 503,098 33 499,411 41 41686 92 00 4,956 92 
495 519 910 

HOLD . . 23AUGOI 20SEPOI 1 000000 
CXL 364 -503 .090 33 -498.411 41 -4,636 92 00 -4.656 92 

-493,319 910 
Wslo . . 2BAUGOI ?DSEPOI 1 000000 

424 503 .098 33 49615&2 51 6 .535 92 00 6.535 87 
493,B19 920 

W110 . . 25SEPOI 25SEPOI 1 000000 
425 3,757 25 3.771 09 -20 04 00 .2n e4 

3 .757 2SI 

3137]J&Vl 107AL 
. . . . . . . . . . . . . . . . . S06 aS5 59 SOO1340 do 6 514 98 S 00 6,514 95 S 
51371"63 FMMA POOL 253929 2031105101 7 Sao IIJULDI 21AUGGi 1 1102000 

-- WBIE -- 
149 1,024 .697 79 110201&2s 29 4 067 50 go 4 .062 50 

1,000,000 28D 

31371XDK4 FNMA POOL 254006 2031110101 6 can 14SEPOI ]social 1 400000 
WSIE - 

211 9a9,687 18 915.624 68 4 .062 50 Do 4,062 50 
999 999 660 

HITE -I 14SEPOI 150001 1 1100000 
212 919 .657 )a 935 624 do 4 .062 50 00 4,062 50 

999,999 A81) 

WDIE -- 14SEPOI 150CID) 11 000000 
213 959,687 18 9851&24 to 4 062 50 00 4 .0,12 50 

999,999 ABC I 

4 

is 



W82C MONTHLY WILLIAM H GATES FOUNDATION 
- COMOS17E - Statement 28 

SUMMARY REALIZED GAIWIOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

MAT DATE MAT RATE 7RD DI SU DI SELL RATE 
LOCAL COST LOCAL SECTY CWtS 
BASE COST BASE SECTY WLS BASE CVRR GN/LS 

26BECOI 26DECOI I CODOOD 
61446 99 -11 56 Do 

ASSET To SECUR17Y DESCRIPTION 
SH SEtL/BTC LOT LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NET 

WBIH 
016 61565 43 

6,36S 430 

31571CF63 TOTAL 

NET SECTY QH/LS 
NEI US SECTY GM/LS 

-91 56 

. . . . . . . . . .. . . . . . . . 1,027 .180 67 11012 .512 so 

3137)KHRS FHMA POOL 254140 2017/01/0) s 500 
WDIE . . 

a34 2.012,ia4 4a 2,020,153 22 
1,999,997 goo 

31371KHSB EMMA POOL 254141 2017/01/01 6 000 
WDIE - 

113 1 .021,328 13 11012 .734 38 
I .QDDIOOO 000 

WDIE -- 
114 1 .021,329 13 1,012,754 53 

11000 .000 goo 
WBIE . . 

]IS 368 .559 52 370 .762 DS 
566,100 Coo 

WDIE -- 
CXL 115 -36A .359 52 -37a .762 05 

.366 .10D 000 

WBIE I- 
IJ6 505,005 94 506,567 19 

500,000 000 

WBIE I- 
117 503,085 94 506 .367 19 

500,000 ago 

WIIE . . 
120 279 .072 84 230 .193 02 

277,361 006 
WBIE . . 

125 371,763 11 370 .762 OS 
366,109 POD 

WDIE -- 
935 1,035 .46B 75 11012 .734 so 

1 .000 .000 000 
WBIE . . 

15 .076 37 1 00 15 .076 37 1 
IsHaval IBDECOI 1 000000 

-7.963 74 no -7.948 74 

9SNOVOI 19DKOI 1 000000 

8 .593 75 00 1,593 75 

05HOVOI 19DECOI I DOODOO 
8,593 75 00 8IS93 75 

28NOVOI 16DECOI 1 000000 
-21402 53 Do -2 402 53 

2BMCVDI IODECOI I OODDOO 
2 .402 53 00 2.402 53 

28NOVOI 19DECOI 1 000000 
-3,211 2s Be -3,281 2S 

28NOVOI 20DECOI 1 000000 
-3 .291 25 Do -3,231 75 

28MOVD) 2DDFCO) 1 000000 
-1,820 ]a go -1 .520 19 

OADECOI IBDECOI 1 000000 
11001 06 00 11001 a& 

DqDECO] IIDECiIi~ 1 000000 
2,734 57 an 2,734 37 

OGDECOI IRDECO] -1 0000901 ;N-f 

PAGE 325 
AS-OF DATE 31DECOI 

MET SECTY GN/LS 
NET BAS SECTY GN/LS 

2 .754 37 

2,734 37 

2,734 37 

2.734 37 

23,477 73 t 

3 .027 To 

-3,027 7B 

3,027 64 

-2 .951 4a 

-51166 19 

5 .027 64 1 

-2,047 67 S 

WILLIAM H GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

MAT DAIF MAT RAIE IRD DI SIL DI SELL MAIL 
LOCAL COST LOCAL SECTY GN/LS 
BASE COST BASE SECTY GM/lS BASE CURR GN/LS 

1 .012 .754 35 2,734 37 go 

04BECOI IBOECOI I cougoo 
1,012,734 36 2,734 37 00 

04DECOI IBDECOI I CDOODD 
11012,734 33 21734 37 00 

04DECOI IRDECOI 1 000080 
1 .012,734 59 2,754 37 at 

ASSET To SECUR17Y DESCRIP710N 
SH SELUOTC LOT LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL MET 

536 1,01S.465 75 
1 .009,009 COD 

WBIE . . 
MST 1 .015 .469 75 

1 .000 .000 DOD 

WBIE I, 
935 1,015,465 75 

1 .000 .000 Dun 

WBIE - 
659 1,015,465 75 

11000,000 Duo 

313719HS3 TOTAL 
. . . .. . ... . . . . . 1 8,777,007 84 6,753,530 11 23,477 73 L 00 

3137)KHX2 ENNA POOL 254146 2032101101 6 Coo 04DECO) 13DECOI I DOODOO 
WBIE . . 

545 037 .077 04 934,049 26 3,027 78 00 
U2,474 000 

WBIE - 04DECOI 13DECOI 1 000000 
CXL SAS -037 .077 04 -834,049 26 -3 .027 78 Do 

-942,474 600 

WBIE 11 D4DFcol 13DECOI I OODOOD 
713 557 .D76 90 %34,049 26 51027 64 Do 

$42,474 ODD 

WBIQ " 12DECOI 13DECOI 1 000000 
062 351 .569 70 354,450 18 -2 .861 AN no 

359 .087 000 
WIIQ " 

I 
2DECOI ISDECOI 1 000000 

065 650,326 36 635,492 55 -51166 19 
00 

642 .015 000 

3337]KM2 TOTAL . . . . . . .. . . . . . . . 637,076 90 934,049 26 3,027 64 1 00 

981 695 D6 989 .942 73 -9,047 67 S Do 

T',~, TE S 1 l? F F- 

0 

0 

PACE 
3@4 AS-OF DATE 

3 
IDECOI 

W12C MONIMLY 



PAGE 161 Wo2c MUNI HLY WILLIAM H GATES FOUNDATION Statement 28IS-OF 
DATE 

- COMPOSITE - 31DECol 
SUMMARY REALIZED GAIN/LOSS REPORT 

JANUARY 1 . 2001 70 DIrEMBER 31, 2001 

ASSET 10 ~ECIIR17Y DESCRIPTION MAT DATE MAT RATE TITO DI SIT D7 SELL RATE 
~H SELL/OTC L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GN/LS NET SECTY GM/LS 

SHARES/PAR BASE PRINCIPAL NET BASF COST BASE SEC7Y GN/tS BASE CURR GWLS KEY BAS SECTY GM/LS 

3137INHYD FHMA POOL 254147 2DS2/01/0) 6 500 19NMOI ISDECOI 1 0001100 
WBIE . . 

546 11008 .024 31 1,005,993 14 2,031 17 on 2,031 17 
999,900 Dan 

WBIE -- 19NMOI 13DECOI 1 000000 
CXL 54A -1 .0118 .024 31 -1 005 .993 14 -2,031 17 00 -2 .031 17 

-999 .900 000 
WRIE . . 19NOVDI ISDECOI 1 000000 

706 1 .00B .024 19 11005 993 14 2 .051 05 00 2ID51 05 
999,900 ago 

W1)E . . 7031/12/0) 6 500 19MOVOI 13DECOI 1 000000 
547 1 .00A .024 31 ) .005 993 14 7 03) 17 an 2 .031 17 

999 .900 ODD 
WBIE . . 19NMOI 13DECOI I DOGODO 

CXL 547 -1 .001 .924 31 11005 993 14 2 031 17 00 -2 .031 17 
-999 .900 000 

'$IF . . 19NOVOI 13DECO) I DOODOO 
549 11008 024 31 1 005 .993 14 2 031 17 on 2,031 IT 

999,900 ODD 
NOTE . . 19"Mol 13DECO) I accono 

CXL 548 -1 008 024 31 -1 005 .993 14 -2 .051 17 00 -2,031 17 
-999 9DO 000 

WBIE . . 19HOVDI ISDECOI I DOoOco 
549 1 ODD O?A 31 I .Ofls .995 14 2 .031 17 00 2 .051 17 

999,900 Dun 
WDIF . . ]$NOVDI 13DECOI 1 000000 

CxL 549 -1 ncs .024 31 -] .DOS 995 14 2 .051 17 on -2,031 17 
999.900 coo 

WIIE - 19NOVOI 13DECO] 1 000000 
550 11003,024 31 1 DO5 .993 14 2 .051 17 go 21031 17 

999 .900 000 
WBIE . . 19NOVOI 13BECOI I DOOD00 

CXL sso 1 .00B .024 51 1 005,99S 34 -2 031 17 00 -2 .051 17 
-999,900 Don 

'DIE . . 19NOVOI 13DECOI I Duccoo 
707 11003,024 19 1 005 .995 1- 2,031 05 Do 2 .031 as 

999 .900 000 

Wb?C MONTHLY WILLIAM H CAIES FOUNDATION PAGE 307 
- COrWUSII[ - As-of DATE Slum 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DELEMMER 31 . 2001 

ASSET To SECURITY DESCRIPTION MAT DATE MAT RATE 7RD DI S11 DI SELL RATE 
SN SELL/07C L07 LOCAL PRINCIPAL MET LOCAL COST LOCAL SEVY GN/LS NEI SECTY GM/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SEC7Y GN/tS BASE rURR GN/jS NET OAS SECly GNILS 
WIIE . . 19MOVOI 13DECOI 1 000000 

709 1 009,024 19 1 . DOS 993 14 2 .051 05 Do 2,031 05 
999,900 000 

'BIE . . 19NOVOI ISDECOI 1 000000 
709 1 009 .024 19 1 005 993 14 2 .031 05 00 2 .031 05 

999 .900 goo 

1AIE -- 19NOVOI ISDECIT 1 000060 
710 1 .003 .024 19 1,005,993 14 2 031 05 00 21051 05 

999,900 000 

3337]KHYD 707AL . . . . . . . . . . . . . 5 040,120 95 5,029,965 70 10 155 25 t 00 10,ISS 25 1 

31375TWSS FNM Pool 303157 7022105101 10 000 OIMROI 26MARDI 1 000000 
IDIF -- 

3&2 31908 39 4 095 5B -277 19 00 -277 19 
3 goo 390 

WBIF - - DIAPROI OIAPROI I nococa 
702 00 6 522 77 -6 .522 27 go -6 522 27 

6 050 DID 

Wolf . . OIAPRO) DIAPROI 1 000000 
CXL 702 on -6 522 27 6 .522 27 Do 6 .572 27 

-6 .090 010 
WBIF . . OIAPRDI OIAPROI 1 000000 

707 1 795 73 1 .926 35 -130 67 go -130 67 
1 .795 730 

WBIF . . SOJUNOI 30JUN01 1 000000 
550 41 .405 96 44 .394 03 -2 .988 07 Do -2,918 07 

41 .405 960 

WBIF -- 30JUNOI SOJUNDI 1 000000 
CXL 550 -41,405 96 -44 594 03 2 .908 07 00 2,995 07 

-41 405 960 

WBIF -- 25AUGOI 2SAUGOI 1 000000 
377 6 497 10 6 963 66 -466 56 Do -466 56 

6 .497 100 

WDIF -, 25DC701 2SOC701 I ODOOOD 
293 S .103 10 51467 54 -364 44 00 -564 44 

5 105 300 

WDIF -- DINOVOI 27NOVOI I GOODOG 
731 7 .4A5 20 7,975 39 530 19 00 -,530 19 

4 

11 

Is 



Statement 28 PAGE 339 
AS-OF DAIE 51OECOI 

SIL DI SELL RATE 
NET SECIY CM/LS 

BASE CIDER GWIS NEI OAS SECJY GH/LS 

WILLIAM H GA7ES FOUNDAIION 
- COMF,OSIIE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 51 . 2001 

MAI DATE MAE RATE IND III 
LOCAL COST LOCAL SECTY GWLS 
BASE COST BASE SECTY GMILS 

ASSEI ID SECURITY DESCRIP710H 
SH SELL 

/BIC 
L07 LOCAL PRINCIPAL MET 

SHARES/PAR BASE PH NC PAL NEI 

71445 200 

31373WS5 TOTAL 
24 .649 52 26 .419 52 

31374S2ED EMMA POOL 523073 7019/10/01 10 SOD 
WDIF - 

655 579 .73q 14 578175~ 13 
550 .539 640 

3)37ATWX3 EMMA POOL 32SB62 2029108101 6 500 
'BID . . 

694 452,443 15 432 .356 07 
446 306 440 

31376"F5 FNMA P00i 357114 20)6/04/0) 6 DID 
. . ,,E . . 

741 210,594 51 208 .649 90 
205 .317 570 

313710796 FMMA POOL 2011110101 4 660 
-- IIIE - 

134 3,914,163 20 3 .994,040 14 
3,991,493 460 
"IE - 

CXL 154 -3,914,163 20 -31994 040 14 
.5,991 .496 ~60 
,E . . 

201 3,914.143 20 3 994 .040 14 
51991 .498 450 

3137NZ96 TOTAL 
. . . . . . . . ... . . . . . . . 3,914,163 20 3 .994 040 J4 

515711VM9 FNNUk POOL 39%800 2012106101 a cou 
'DIU ., 

154 276,692 84 292,012 43 
255,289 700 

'BID . . 
CXL 154 -276.692 84 -262,012 65 

255 .269 700 
"I' . . 

368 263 .901 So 249 990 40 
246 349 570 

W,Q " 

-79 576 94 k no -79,876 94 L 

a I Navo I I SHOW 0 1 1 000000 

14 .690 21 Do 14,680 21 

GINOVOI 19NOVD) 1 GODUDD 
-14 .6an 21 Do -14,620 21 

QIHOVOI I ~Hov a a a a 80 
14 .001 So no 14 001 58 

21MOVOI 26HOW01 I cuousa, 11 

WILLIAM H GATES FOUNDA TION 
- COMPOSITE - 

~UHMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

MAT DATE NAT RATE IND III SIL Ul SELL RAIE 
LOCAL COST LOCAL SECIV GN/L~ 
BASE COST BASE SEC7Y GH/15 BASE CURR GN/LS 

12,147 37 -207 74 00 

ASSET ED SECURITY DESCRIPTION 
SH SELL/07C LOT LULAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

510 11,940 13 
11 .940 130 

3137SG7M9 IOIAl 

NEI SECTY GM/LS 
NEI BAS SECIY GN/LS 

-207 24 

275 842 11 262 .047 77 15 .794 34 1 00 15,794 34 1 

31579JlA4 EMMA POOL 420945 2013102101 7 000 25"Yol 25MY01 1 900000 
IBIH -1 

723 460 90 469 74 -5 BA Do -5 84 
460 900 

MAIN I, ?SAUGUI 27AUG01 I occova 
675 46a 26 477 22 -6 96 Do -8 96 

468 260 
WEIN - 250CIDI 25OCIDI 1 CGODOO 

549 525 92 535 95 -10 01 go -10 111 
523 920 

WBIN . . 26NOVOI 26NOVOI 1 000000 
579 443 41 ASI 67 -6 46 go .9 46 

443 410 

3137VJ7A4 101AL 
-36 27 t Do -56 27 L 

20FEDDI 13MARGI 1 000000 

BID 75 00 910 75 

~GFEDDI 13MAROI I DOODOO 
-810 75 00 -910 75 

. . . . . . . . . . . I B96 49 1 .932 76 

313ouKHM ENNA POOL 444186 ?D29/02/0) 5 50D 
WDIE . . 

697 129 .335 AS 123,525 10 
136 .547 250 

WDIE 11 
CXL 697 -129,335 65 

.136,547 250 

31360MM04 TOTAL ---- - ----------- 00 

3138op4ms EMMA POOL 446429 
WIIE I . 

271 865,742 So 
577 .949 160 

WBIE - 
269 1 .253 33 

1,253 590 

WDIF . . 
CXL 600 -1,283 39 

-1 .213 390 

-128,525 lo 

0 

00 00 1 go 00 1 

2027/11/01 7 000 130cloo OSFEBOI 1 000000 

092 .5R4 56 -26 RAI 86 Do -26,841 56 

250CIDD 250CIOD 1 000000 
1,304 97 -21 59 Do -21 59 

250CTDD 2SOCIOQ---z,I 000000 
-1 .304 97 21 59 00 71.r9 

0 

0 

WBZC MONTHLY 

-1 .769 00 1 Do -1 .769 00 L 

DIFEDO) DIFEDDI I ocolloo 

111 00 ol 

26SEPOI 15OCTOI 1 000000 

20 .027 as go 20,087 Do 

51DCTOI 19NOV91 I cooloo 

2 .?45 61 00 2 .245 61 

20DECOI 26DECOI 1 000000 

-79,576 94 00 -79 .576 94 

20DECO) 26DECOI 1 000000 
79 .576 94 00 79 976 94 

?QDECoI 2fiDECQI 1 000000 
-79,676 94 Do -79,976 94 

W92C MONTHLY PACE 319 
AS-OF 13AIE 3)DECCI 



WB?L MONTHLY WILLIAM H GA7ES FOUNDATION PAGE 390 
- COMPOSITE - DATE 3)DECPI 

SUMMARY REALIZED GAIMICOSS REPORT Statement 28"" 
JANUARY 1 . 2001 TO DECEMBER 31 . 2001 

ASSET 10 SECURITY DESCRIPTION MAI DATE MAI RATE IRD 07 SIL D7 SELL RATE 
SH SELL/37C LOT IOCAL PRINCIPAL NEI LOCAL COST LOCAL SEC" GN/LS NET SIC7Y GH/LS 

S"ARES/P&R BASE PRINCIPAL NEI 54SE COST BASE SECIY GH/IS BASE C~R QWLS NEI 5AS SEC" swis 

WBIE . . 25MOVOO 2smovea 1 000000 
270 1 .291 52 11313 20 -21 6B Do -21 &a 

1 .291 5?o 
WBIE .. 25NOVOO 25"OVCC 1 091000 

CXL 435 -1,291 52 -1,313 20 21 68 Go 21 69 
-1 .291 520 

WBIE . . 2SDECOD 25DECOD 1 000000 
CXL 416 -1 .3?0 21 -1,342 39 22 Il go 22 11 

-1 .320 280 

usaop4mg TOTAL . . . . . . . . . . . .. . . . . . BA4 .422 22 391 .243 97 -26 .B]9 75 1 00 -26.1119 75 1 
313907CC3 FNMA Pool 449267 2014101101 A goo 31OCTOI 19movol 1 (109009 

W51E - 
747 73,916 75 73 .129 69 787 06 00 787 06 

71 .960 530 

3138OU257 IN" Pool 450139 2021112101 5 500 20FEDDI 13MARDI 1 000000 
'BIE . . 

698 792,979 07 7SB.196 29 4 .782 78 Do 4 712 78 
1105,520 930 

WITE . . 20FEBOI 13MROI 1 0000110 
CXL 690 -762 .979 07 -758 .196 29 -4,722 73 00 -4 782 79 

-805 .520 630 

5135DUZ17 707AL 
.. . . . . . . . . . . . . . . . . 00 00 00 L an 00 L 
SISICY608 FNMA POOL 454579 2014/02/01 S 500 DIFEIGI WEBB] I cocoon 

wolo . . 
00) 1 .749 20 1 .623 12 129 08 00 176 at 

1 .749 20D 

Wain . . 27AUG01 27AUGOI I ODOODO 
160 1 .819 79 1 .692 52 127 27 00 127 27 

1 819 790 

wolo . . 250clol 250CID) 1 000000 
130 1 857 23 1,728 49 129 75 go 12B 75 

1 B57 230 
Wo]Q . . 28NOVOI 29NDVil 1 000040 

516 356 .172 77 358.551 so -1 .47a 61 00 -1 .678 61 
385 . 107 84a 

4 

Wa2c MOH7MIY WILLIAM N GATES FOUNM71ON PAGE 311 
- COMPOSITE - AS-DF DATE 31DECnI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 2001 

ASSET In SECUR17Y DESCRIPTION MAI DATE MAI RATE IRD DT SIL OT SELL "If 
SH SELL/17C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SEC7Y GN/LS MET sEc7Y GN/LS 

SHARESIPAR BASE PRINCIPAL NEI BASE COST BASE SFC7Y GN/LS VASE CURR CWLS NEI DAS SECTY rN/IS 

3138OY605 707AL 
359 .730 00 360,279 86 -1,549 96 1 Do -1,549 86 1 

3,568 99 3.315 64 253 35 S Do 2S3 35 S 

sllblbot2 IN" POOL 455591 202%112101 5 500 ?DFEInI )~MARQI I Donato 
WBIE . . 

699 156,525 16 115,555 92 1 .169 24 00 1,169 2~ 
196 925 280 

WBIE . . 29FE10) 13MROI I Doacco 
CXL 699 -106,525 16 -185 355 92 1 .169 24 Do -) .169 21 

-196,925 28C 

3118111962 TOTAL 
. . . . . . . . . . . . . . . . . . 00 go Do I go go 

31361FVA5 FNMA POOL 459709 2029102101 5 500 20FE101 13MROI 1 000000 
Wait . . 

700 174,164 28 173 072 52 1 .091 76 00 1 091 76 
183,575 190 

WBIE -- 20FFDOI 15MROI 1 000000 
CXL 7DD -174,164 28 -173 072 52 -1,091 76 00 -1,091 76 

193 675 39D 

313BIFVAS 107AL 
. . . . . . . . . . . . . . . . . 00 no 00 1 00 90 1 

31382EQNS FNMA POOL 4RO261 2029/04/01 5 Son 20FEBOI 13MROI 1 000000 
WBIE -- 

712 54,778 35 54,434 97 BA3 33 00 343 39 
57 .132 640 

WILE -- ?DFE5QI 13MROI 1 000000 
CX1 712 .54 .779 35 -54 434 97 345 39 00 -343 38 

-57 .532 640 

walf . . 20FFBOI 13MARGI I ODOODO 
713 847,952 02 842 636 58 5 .315 44 00 5 .315 44 

995,231 430 

WBIE - 20FEBOI 13MROI 1 000000 
CXL 713 -947 .95? 02 -842 636 59 -5 315 44 09 -5 315 44 

-195 .231 430 
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Wb2C MONT HLY WILLIAM K GATES FOUNDATION Statement 28 PAGIE 592 

- 
COMFGSIIE - AS-OF DAIE 31O[COl 

SUMMARY REAL 1 
2 
ED GAIN/kOSS REPORT 

JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET To SECURITY DESCRIPTION MAY DATE MAY "IF IND DI STL ITT SELL RATE 
SH SELL/BIC LOT LOCAL PRINCIPAL NEI LOCAL COSY LOCAL SECTY GNJLS MET SECIY GM/I.S 

SHARES/PAR BASE PRINCIPAL NEI BASE COS) BASE SECTY GWLS BASE CURR WLS NEI BAS SECIY GWLS 

31322EQN5 TOTAL 
00 an go 1 00 00 L 

3138?F?KS FNMA POOL 431900 2029/02/0) 6 DID IDAUG01 ISAUGOI 1 004000 
W310 .. 

1?& 475.332 39 471,870 40 3 .511 99 an 3 .SI1 99 
457,649 $SO 

31397Gbis FMMA POOL 451641 7029/02/01 5 500 20FEBOI 13MAR11 I coucoo 
WBIE . . 

714 393,121 75 395,626 10 2,49S 65 do 2,495 65 
420 .319 990 

WBIE ' . 20FEADI ISMROI 1 000000 
Cxt 714 -398,121 75 395,626 ]a -2 .495 65 00 -2149S 65 

-420,319 390 

51592clis TOTAL . . - .- . . . . . . . . . . do 00 00 1 so cc L 

31552CU12 FNMA POOL 462194 2029/03/01 5 Soo 20fuh0i 13MR01 1 0000110 
WBIE 11 

755 149 .561 84 145,624 51 937 SS to 937 53 
157,900 990 

WBIE " 20FEBDI 13MROI 1 000000 
CX1 715 -149,561 94 -148,624 51 937 5S go -937 53 

-157,900 990 

31362GUT2 TOTAL 
. . . . .. . . . . . .. . . . . . RD Do 00 1 Do 00 L 

31382MM92 FHMA POOL A06434 2029102/01 5 Soo 20FEDDI 13MARII 1 000900 
WDIE . . 

716 47,S31 74 47 .233 79 297 95 00 297 95 
50 .121 9ho 

WBIE . . 20FEVOI 15MR01 1 000000 
CXL 716 -47,531 74 -47,233 79 -297 95 00 -297 95 

-SO,111 960 

31332KA92 TOTAL 
.. .. . . . ... . . . . . . . go Do Do I go 00 L 

WB?C MONTHLY WILLIAM H GAIES FOUNDAIION PACE 393 
- COMPOSITE - AS-OF DATE 51DECOl 

SUMMARY REALIZED GAIWIOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAI DATE MAY RATE IND 07 STL D7 SELL RATE 
SH SELL/BIC L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GH/LS MET SIXTY "/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SEC7Y GM/LS BASE CURR GWIS NEI OAS SECIY QN/LS 

3136?PCYI fMMA POOL 487957 201416?/Ei 5 Sao 23NWOI 13DECal I VOODOO 
WBIE ., 

aso 74 .113 29 74,58S 21 ~71 92 00 ~71 . 92 
73,664 400 

313120t45 FNMA POOL 4B9147 2029/07/01 6 Soo 26SEPOI Isoclol I becocc 
Welo " 

69S 473 .722 78 466 .801 Sa 6,921 40 an 6,921 Go 
467 .297 440 

313A2SI42 FNMA Pool 490459 2016106101 6 000 15JUNOI 19JULGI I ccooco 
WBIQ . . 

669 379,300 05 377,299 56 21000 19 00 2 .000 19 
381,535 610 

51582SCH9 FHMA POOL 2016111101 5 500 13mmol ISDECOI 1 000090 
WBIE ., 

851 159,262 75 159 .290 61 -1,007 66 00 -1 .007 86 
157 324 060 

31302WM2 FNMA POOL 493952 2D29104/01 5 500 ?OFESDI 13KARDI I GDOODO 
- 11)E -- 

717 586,403 43 502,727 53. 3,675 90 00 31675 90 
619,099 630 

- IDIE -- 20FEBOI ISMAROI 1 000000 
CXL 717 -556 .403 q3 -557,727 53 -3,675 90 go -5 .675 90 

-619,099 630 

513BPWM2 TOTAL 
. . . . . . . . . .. . . . . . . . 00 Do 00 1 Do 00 L 

31332WFW7 FNMA POOL 494361 2029/04/01 5 5po 20FEBBI 13MROI I DOODOO 
WBIE ., 

710 51,609 Sq 51 .266 OB 323 51 Do 325 51 
54,407 200 

WBIE - 20FEB01 13MROI 1 000000 
cxt 719 -51,609 S9 -51,286 05 323 51 00 -325 .sl 

-54,A8? 200 

31382WFW7 107AL . . . . . . . . . . . . . . . . . Do 00 00 1 Do DO L 



W12C MONTHLY WILLIAM " GATES FOUNDATION PAGE 394 
- COMPOS17E - 8AS-0F DATE, 3IDECOl 

SUMMARY REALIZED GAIIVLOSS REPORT Statement 2 
JANUARY 1 . 2001 70 DECEMBER 31, Pool 

ASSET ID SECURITY DESCRIPTION MAT DATE MAT RATE I RE) D7 SIL DT SELL RATE 
SH SELL/OTC L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GM/LS MET SECTY GM/I.S 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECIY GH/LS BASE CURTI GWLS MET OAS SEC7Y GN/LS 

313831HS9 FNMA POOL 499041 7029/05/01 5 500 20FEBor 15MROI 1 000000 
WILE - 

719 399,409 79 596.906 06 2 .503 73 00 2 .503 73 
421 .679 750 

WBIE - ?QFEBOl 13MR11 1 000000 
CXL 719 399 409 79 .39A 906 06 -2 503 73 an -2,S03 73 

-421,679 ISO 

31363BHS9 70TAL 
. . . . . . . . . . . . . . . go Do 00 1 go 00 1 

31SB3ECSO FHMA POOL 500551 2029/06/01 7 000 OIDECOO 16JANDI 1 000000 
-- WBIE - 

699 316 301 27 318 .456 63 .21149 34 Do -2,148 36 
319,755 640 

515113HYMO IN" POOL S03916 2029/06/01 7 500 IIJULDI 13AUGGI 1 000000 
WBIE . . 

572 102,459 IS 102,052 94 406 21 on 406 21 
99,990 630 

313650,4vs FHMA POOL 509436 2029/10/01 7 000 19APRO) JAMAY01 I Doccep 
WBIE . . 

325 39 .313 76 39 IDS is Ila ss 00 Ila 59 
39,316 160 

31385RRJ3 FNMA POOL 510999 2031105101 4 Sao 15FEB01 13MARO) 1 000000 
-- WDIE -- 

720 171 440 34 870,611 45 32B 19 00 928 89 
684,150 000 

31333RVW9 FNMA POOL 513029 2029/09/0) 7 000 19APROI 14MAYOI 1 DOODOO 
WBIE . . 

326 48,194 77 48 .068 55 126 42 at 126 42 
47 592 430 

31383UNV3 FHMA POOL 533504 2029/09/01 8 000 20DECOG 16JAN01 1 000000 
WPIF . . 

697 617 467 71 60&1316 is 5 651 53 00 5 .651 53 
597 848 450 

WfIE -- 7QUECOG IfijA"Q1 1 catgut 
CX1 697 -417 .467 71 -606 536 19 5 651 53 00 -51651 53 

-597 .345 450 

WBIF 081ANDI IdJANQI' 1 000000 
235 42 490 51 41,7911 48 482 06 00 662 D6 

41 .)90 770 1-1 IC L 

MONTHLY WILLIAM H GATES FOUNDATION PAGE 395 
- COMPOS17F - AS-OF UAlE 31DECOI 

SUMMARY REALIZED GAIN/lOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

W02C 

ASSET ID sErUR17Y D"CRIPIIDN HAT DATE MAT RATE 1RD DI S7L 07 SELL RATE 
SH SELLIBIC LOT LOCAL PRINCIPAL MET LOCAL COST LOCAL SECTY GMJLS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GN/1S BASE rURR GN/1S 

WBIE - 98JANQl 16JANDI 1 000000 
698 42,480 54 A1,799 45 662 06 Be 

41,180 770 
'IIIf . . 08JAN01 16JANOI 1 000000 

CXL 695 -42 480 S4 -41,791 48 652 06 Go 

NEI SECTY GN/LS 
NEI OAS SECIV GM/LS 

6112 06 

-692 06 

652 06 

237 54 

1,749 87 

577 40 

2,518 91 

2 .542 89 

-41 .)50 770 

31333UMV3 TOTAL 
.. . . . . . . . . . . . . . . . 42 .480 54 41,79A 45 

31SBBVYP2 FNMA POOL 514719 2031/06/01 7 coo 
WDIF . . 

322 769 314 97 70,622 51 
760,121 000 

313114AJIf FHMA POOL 517874 2030,112/01 7 500 
WBIN " 

493 1 .023,023 33 1 .021 .773 46 
999,900 630 

31384BYL4 FHMA POOL 51921S 2029/12/01 7 coo 
WBIE -- 

327 220 .122 SO 219,545 19 
217 .371 470 

3136.11yos FMMA POOL 519219 2030102101 7 000 
IBIE -- 

3711 960,261 05 957,742 24 
948,259 640 

Wulf " 
329 969,440 17 966 .097 211 

957,124 644 

313BIDY03 TOTAL 
. . . . . . . . . . . . . . . . . 11979 .791 22 1,924.639 52 

3138.DPR7 FNMA Pool 520732 2029/11/0) 7 000 
WBIE 11 

330 20,221 99 20, 175 93 
19 .974 170 

612 06 1 Go 

09MAY01 13JUND) 1 000000 

-237 51 Do 

IGMAYGI 14MAY01 1 000000 

11249 57 00 

19APROI 14MAYOI 1 000000 

577 40 00 

19APROI 14"Yol 1 000000 

21519 111 00 

19APROI 14MAY01 1 000000 
2,542 99 Do 

lid 

5 .061 70 1 an S.061 70 1 

19APPOI 14MAY21 1 000000 

53 06 00 53 06 

d 

1d 



WB?C MONTHLY WILLIAM H GATES FOUNDA710H Statement 28 - COMPOSITE - SUMMARY REALIZ 
E 
D Gh ]N/tOSS REPORT 

JANUARY 1, 20 
a 
I 

To OE 
CEMBER 

3 
1 . 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAT RATE 7RD DT S71- D7 SELL RATE 
SH SELL/3TC LOT LOCAL PRINCIPAL MCI LOCAL COST L OCAL SECIY r~LS 

SHARESIPAR BASE PRINCIPAL NEI BASE COST BASE SEC7Y GWLS BASE CLAIR GH/LS 

31384001 FNMA POOL 522aO7 2030/01/01 7 OGG 19APROI 14MAYDI 1 000000 
- WBIE -- 

331 22,9119 51 22.92A 21 60 30 go 
22 .699 220 

31334M60 FMM POOL 522769 2029/12/01 7 500 IIJULGI 13AUGGI 1 000009 
WBIE -- 

373 74 .176 53 73.894 44 794 09 go 
72,391 370 

31394CFEC FHMA POOL 525165 2029111101 7 000 09JANDI 12FESOI 1 000000 
WBIE '. 

28A 273,397 76 772 .&77 40 720 36 Go 
271 .194 510 

31364H711 FNMA POOL 524799 2030/01/0) 7 ODD 09JAMOI 12FEB01 1 000000 
IDIE I- 

285 460 .914 60 459,700 16 11214 44 00 
457 .199 SSO 

31304JPU7 FNM POOL 52S?55 2030/05/02 7 500 230cloo 15NOVOO 1 000000 
. . WBIE " 
Y CAL 691 -179,440 50 -173 .6q9 60 BID 90 go 

-17A,957 110 

3138490" IMMA POOL 526ISS 2029112101 7 000 19APROI 14MAYDI 1 000000 
-- WNIE -p 

332 46 .271 50 46,150 42 121 33 on 
45 695 499 

31394LL95 FNMA POOL 5769S2 2029112101 7 500 IIJULO) 13AUGOI 1 000000 
WBIE - 

874 24,650 06 24,562 21 97 85 Do 
24 .085 450 

WBIE -, IIJULDI ISAUGOI I ODDOOD 
Cxt B74 -24,690 06 -24 .552 21 -97 15 Do 

-24 .085 450 

31534LL93 TOTAL 
------------------ 00 Go 00 1 go 

go 30 

294 09 

720 56 

1 .214 44 

Ila 90 

121 so 

97 B5 

-97 85 

Do I 

WB2C MONTHLY WILLIAM H GATES FOUNDATION 
- COMPOSITE - 

~UMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DELEMSER 31 . 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAI RAIL IND D7 SIL DI SELL "IF 
SH SELL/01C LOT LOCAL PRINCIPAL HE] LOCAL COST lOCAt SECIY GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GM/LS BASE CURR GWLS 

31384LPZI FNMA POOL 52704D 2030/02/01 7 000 19APROI 14MAYDI I coacce 
WIIE -- 

533 141 019 49 140 6AS 59 369 90 00 
159,256 030 

313MLZ49 FHMA POOL 527363 2014/11/01 7 000 22MOVOO )BDECOO 1 000000 
WBIE - 

326 124,509 49 124,516 32 293 16 on 
125 .093 100 

1I)E - 2?NDVOD ISDECDO 1 000000 
CXL 526 -124,809 48 124.516 32 -295 36 90 

-12S .983 100 

WVIE . . 22NOV 00 IIJANDI 1 000000 
333 124 .809 43 124,516 32 295 16 00 

125,093 ]Do 

313841Z49 70TAL 
. . . . . . . . . . . . . . . . . . 124,509 AS 124,516 32 293 16 L 00 

3)514MJC7 FNMA POOL 527759 2030102101 7 000 19APROI 14MAYDI 1 000000 
WBIE . . 

335 756,88A 57 754,999 52 11985 ss 00 
747 .425 270 

51384MAD9 FNMA POOL 520366 2D30/01/01 7 OGG 19APROI 14"yol 1 DORSCH 
IIIE -- 

334 90,157 16 69 .920 67 236 A9 Do 
89 030 370 

315041,HF5 FNMA POOL 529690 2030102101 a ago 20DECOD 51JAHQI 1 000001 
WBIE . . 

175 612 .4&7 02 606,615 49 5 .651 55 00 
597 .547 

7 
70 

31394RD21 FHMA POOL 531220 2030/CS/01 7 000 DIDECOD 16JANDI I ccooo( 
WBIF . . 

699 541,669 51 344 099 06 -2,A28 55 no 
545,593 250 

313B4REU) FHM POOL 53)247 2050102101 5 000 ?ODECOO 16JANDI 1 000091 
walF " 

700 321,945 22 318,974 48 2 .970 74 00 
314,260 57D 

PACE 597 
As-OF DAIL SIDECOI 

NEI SECIY "/IS 
MET BAS SECIY GM/L$ 

369 9D 

293 16 

-295 16 

293 16 

293 16 1 

11985 35 

236 49 

5 .651 53 

-2,421 5S 

2,970 74 

I 

Is 

PACE 396 
AS-OF DATE 31 DECol 

MET SECTY GH/LS 
MET BAS SECTY GM/LS 



PAGE 39ft W12C MONTHLY WILLIAM H GATES FOUNDATION Statemem 2~S-OF nE 
I 

- COMPOSITE - DATE 31 ra 
SUMMARY REALIZED GAIN/LOSS REPORT 

JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET 10 SECURITY DESCRIPTION MAT DATE MAT RATE TITO OF S71. DI SELL FLATE 
SH SELL/BIC 107 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECIY GWLS NET SEC7Y GM/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECIY GN/LS BASE CLINT GN/LS MET SAS SECTY GH/LS 

31364WAS FHM POOL 531741 2030102101 7 coo 09MAY01 13JUN01 I occoull 
WDIE -, 

8?3 115,429 32 115 464 95 -55 93 so -35 63 
114 .039 460 

31504SE21 FHMA POOL 532153 2030102101 7 Soo IIJULDI ISAUGOI 1 000000 
WDIE -- 

875 1 .024,617 19 3,020,624 69 4 .062 so 00 4,062 Sn 
999 .999 700 

51394S6144 FNMA POOL 532505 2030/04/01 7 500 ORFE1OI 13MR01 1 0000111) 
HITE . . 

721 353 014 94 552,03 06 5 .361 as go 5 .361 as 
351 .553 540 

51384sm FMMA POOL 532866 2030/04/01 7 500 29NOVOC 16JANDI 1 000000 
WDIE . . 

701 295 .143 29 295,492 66 -544 37 00 -344 37 
293 .062 640 

WITTE - 29HOVO0 16JANDI 1 000000 
702 322,816 63 325 .193 20 -376 65 00 -376 65 

321 .4111 460 
W", . . 29NOVOC 16JANCI 1 000000 

703 319,067 84 319 440 12 -372 28 go -372 29 
517,679 000 

WBIE . . 29NOVOO 16JANOI I coocce 
704 502,190 01 502,775 95 -5115 94 00 .565 94 

500 002 500 
313SGS6X2 T07AL 
. . . . . . . . . . . . . . . . 1 .439 222 77 1 440 902 Ill -1 .679 24 1 00 -1 A79 24 1 

313841UPO FNMA POOL 533490 2050105101 7 000 09JANOI I?FE1OI 1 000000 
'DIE . . 

286 270 537 06 269,929 06 609 00 an 605 on 
26% .BS6 660 

31304VJ6D FNMA POOL 534985 202RIC7101 1 000 IAFESOI 22FED01 I caccoo 
Wall) . . 

779 540 .176 12 536 330 54 3,945 57 so 3 SAS 57 
527 .001 090 --- 

WB2C MON7HLV WILLIAM H GATES FOUNDATION PACE 199 
- COMPOSITE - AS-OF DATE 5inErni 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 51, 2001 

ASSET 10 SFC11RITY DESCRIPTION MAT DATE MAT RATE 1RD OF STL DI SELL RATE 
SH SELL/DIC LOT LOCAL PRINCIPAL NEI LOCAL COST tOCA L SFCTY GN/L~ NET SFCIY GN/Is 

SHARES/FAR BASE PRINCIPAL NEI BASE COST BASE SECIY GN/IS BASE CURR GM/tS NET SAS SECTY (NILI 

31384VRZ7 FNMA POOL 555204 2030103101 a coo ?DDECOO 16JANDI 1 000000 
WDIE . . 

705 90 .039 54 119 203 71 930 33 00 930 13 
17,890 350 

31304VR79 FNMA POOL 555210 2030/02/0) 1 coo 06SEPOO 25SEPOO I OSGOOD 
WDIE . . 

]at 17 52A .690 66 17,445 .871 13 801819 53 00 80 .819 53 
17 .956 .034 380 

WIIIE . . 06SEPOO ?SSEPOO 1 000000 
CXL IS, -17 .526 690 66 -17 .45 B71 15 -80 019 53 00 -50 .519 53 

-17 836 .054 300 

WBIE . . 06SEPOO 25SEPOO 1 000000 
CXL 553 -17 .526 A90 AS -17 445 671 13 -80 019 S3 Do -as 019 S 

-17 836 034 380 

WSIE . . 2030102101 6 961 06~EPOO 25SEPOO 1 000000 
lab 17,526,690 66 17 445 071 13 80 019 53 as so 919 5~ 

17 136 .034 SRO 

31354VR79 107AL 
go Do 00 1 00 on k 

31554VU59 FNMA POOL 535504 2030/DA/al 7 500 IIJULD) I3AUGnI 1 000000 
'DIE . . 

976 512 .%43 67 510 312 42 2 031 25 so 2 .031 ?5 
499 999 920 

313B4vv33 FKMA POOL 535534 2030/06101 7 500 )OMAYO1 14MAY01 1 000090 
WITH - 

490 1 023 .023 33 1 021 773 44 1 .249 57 go 1 249 A7 
999 900 610 

31384VV74 FNMA POOL 535335 2023110101 a Soo IIJULDI 16JULDI 1 000000 
WBIQ . . 

65~ 471,398 59 453 535 35 13,353 20 00 11 .353 20 
442 565 12D 

31584V270 FNMA POOL 535466 2030/09/01 7 000 19APROI 14MAYOI 1 000000 
WIIE -- 

356 82,074 16 81 850 17 215 29 00 215 29 
a] 049 390 



. . . . . . . .. I . . . . . . . . 5 .497,243 35 5 .521,133 91 -24,590 56 1 00 -24 .590 56 L 

31384WG37 FNMA POOL 535623 2031/04/01 6 500 19NMOI 13DECOI I coccoo 
WBIE " 

679 327.8S7 22 327 .196 63 66c 59 00 660 59 
3?5.2)4 350 

51594WC95 FHMA POOL 535924 2031/04/01 7 goo 10JULDI 13AUCCI 1 000000 
Whit " 

677 505,S47 BA 504,719 24 -1 .171 40 Be -1 .171 40 
499 .799 340 

Wait ., lojutol 33AUGOI I DODDOD 
37A S04.S74 68 505,743 67 -11175 79 Do -1,173 79 

502 .31B 740 

Wait . . IDJULDI 13AUGOI I ODOODO 
879 504,957 42 506,031 87 -1117A 45 00 -1 .174 45 

501,099 160 
Wait . . IDJULDI I 3AUGOI___I .00 0000 

BAD 505,897 02 507 .073 90 -1 .176 80 an -1 .176 BE 
S02 .131 640 

Wait . . I DJUL 0 1 13AUGOI 1 000080 
as] S06 .670 22 507 04B 39 -1,178 66 DO-, 66 

AS-OF DAIEPAGEIDECAD11 

NEI SEC7Y CN/LS 
MET SAS SECTY GM~LS 

2,144 55 

-3 .750 63 1 

5,852 10 

4,912 02 

3 367 9B 

3,944 52 

9.070 25 

ASSET ID SECM17Y DESCRIPTION 
SH SELL/BIC L07 LOCAL PRINCIPAL NET 

SHARESIPAR BASE PRINCIPAL MET 

502 .993 4118 

Wait . . 
802 506 .155 34 

499,097 790 

SJ394W995 70TAl 

19jutol 15AUGGI 1 000090 
504 .010 79 2,144 55 00 

. . . . . . . . . . . . . . . . . . 3,031,702 72 31035,453 35 -3 .730 63 1 Do 

31384WH17 IRMA, POOL 535835 2016/04/01 6 500 IbOC7DI 19NOVOI 1 000000 
WBIO . . 

405 150,693 33 146 .541 23 31952 10 go 
146,027 Boo 

3l3B4wjso FMM POOL 535573 20)6103101 7 500 15"Ovol 19movol 1 coolloo 
walk " 

533 734,927 09 73D,IIS 07 4 .912 02 Do 
699 .930 560 

3139WKVI FWMA, POOL 535901 2011/04/01 6 DOD 19JULOI ISAUGOI I ODODOO 
Wait . . 

585 256 .521 47 252 .655 q9 3,567 9B Do 
263,352 170 

WBIE -- 19JULDI 13AUGOI 1 000000 
984 261 .597 22 257,652 70 3 .944 52 00 

266,565 070 

WBIO . . 12DECOI 15DECOI 1 000000 
059 764 .180 73 755 .110 40 9 070 25 Do 

776,349 lie 

31354WKVI 707AL 
7 112 50 1 go 7 .312 50 1 

1,110 25 1 9 .070 25 5 

I 9JUL 

0 

1 ISAUGGI 1 00 :0000 

9,392 90 00 9 .592 90 

19JULDI 13AUGOI I Doolloo 
9,577 74 60 9.577 74 

T71 

-------- ----- --- 519,116 69 5io .306 19 

764 .1 

80 

73 755,110 

4:11 315 B4WKW9 FMMA POOL 515909 2031/05/01 6 
WDIF . . 

355 622,929 DA 613 .536 14 
659 .516 500 

WBIE ' . 
B36 635 .187 77 626 610 03 

6S2 .101 660 

0 

0 

0 

W32C MONT HLY WILLIA" N GAIES FOUWDAIIOM 
Statement 28 

PAGE 400 
- COMPOSIIE - AS-OF DATE SIDECD) 

SUMMARY REALIZED GAIN/LDSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET JD SECURITY DESCRIP71ON M.47 DATE MAI RATE 7RD DT S71. D7 SELL RATE 
SH SELL/BIC L07 LOCAL PRINCIPAL MET LOCAL COST LOCAL SFCTY GN/L5 MET SFCIY GN/LS 

SHARES/PAR BASE PRINCIPAL NET SASE COST BASE SECTY GWLS BASE CLAIR GIVLS NEI BAS SECTY GN/LS 

513B4~9 FNMA POOL 535529 2030/10/0) 7 500 IOMXYoI IAMAYCI 1 000000 
WAIN . . 

492 1,023,023 41 1,021 .773 54 1,249 57 Do 1 .249 67 
999,999 710 

3139,WDHD IN" POOL 535704 2030112101 S Soo 19APROI 14MAY01 1 000000 
WBIF . . 

D25 51495,342 96 5,521 .975 57 -26,432 59 00 -26.632 59 
5.7%7 .922 040 

Wait . . 19APROI 14"Yal 1 OODOOD 
CAL 023 -5 .495 .542 98 -5 .521 .975 57 26,652 59 go 2& .652 59 

-5,797,972 040 
WBIE . . 19APROI IAMAYDI 1 000000 

191 S .4&0 529 14 5 417 .294 46 -26 .465 37 go -26-445 32 
5,761,507 630 

Wait . . 25MAYD) 25MY01 1 000000 
S63 56 414 21 34 .539 45 11874 76 00 1,874 76 

36,414 210 

31394WDHO TOTAL 

WIqc MONTHLY WILLIAM H GA7ES FOUNDAIJON 
- CDMPOS17E - 

SUMMRY REALIZED GAIMYLOSS REPORT 
JANUA" 1 . 2001 70 DECEMBER 31 . 2001 

MAI DATE MAI RATE IND Dl SIL ITT SELL RATE 
LOCAL COST LOCAL SECTY CN/L~ 
BASE COST BASE SECTY GH/tS BASE CURB GIVES 



a 

is 

4 

1412C MONTHLY WILLIAM H GATES FOUNDATION PAGE 402 
- COMPOS17E - Statement 28AS-OF DATE SIDEC 

, 
I 

SUMMARY REALIZED GAIH/LOSS REPORT 
JANUARY 3 . ?DOI 11) DECEMBER 31, 200) 

ASSET 10 SECURITY DESCRIPTION MAT DATE MA7 RATE I RD 13T S7L DI SELL RATE 
SH SELL/117C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GM/tS NET SEVY GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SEC7Y GN/LS BASE CURR GM/LS NET OAS SECIY GN/LS 

3]5R4wxw9 TOTAL 
1 .258,116 81 1,239.146 17 111 .970 64 L an 18,970 44 L 

313A4WR33 FNMA POOL 535914 2031/05/01 7 coo 09MAY01 25JUMOI 1 000000 
WBIE -- 

024 440,753 11 440,615 07 68 04 Do so 04 
43S .444 110 

31384WHMB FNMA POOL 535996 2031106101 7 500 IIJULOI ISAUGDI I Cocoon 
WDIC " 

997 1 .1124 .6117 23 1 020,624 73 4,062 50 Do 4 .062 50 
999 .999 TAB 

31394XBD9 FNMA POOL 536536 2030/04/01 7 000 19APROI 14MAYOI I Conoco 
WBIE -- 

357 47,784 29 47,152 97 131 32 on 131 32 
66 .69S 135 

313807id FNMA POOL 537399 2031/03/111 6 500 D9M,AROl 13MR01 1 000000 
W11]" . . 

955 992.502 98 992 .015 48 -312 50 no -312 59 
I .ODD .DD3 DOD 

WIIIH . . 09MAROI 13MAROI 1 000000 
856 992,502 91 992 .015 41 -312 50 00 312 50 

1 .000 003 Goo 

31384X7L6 TOTAL 
. .. . . . . . ... . . . . . . 1 .995,005 96 1,9AS 630 96 625 00 L 00 -625 DO I 
31384YDJ4 FNMA POOL 537441 2050ID5,03 7 ODD 01DECOU 16JANOI 1 000000 

WBIE . . 
706 52 656 95 53 014 59 357 64 go -557 64 

55 .259 84D 

31314YUJ3 IN" POOL 537995 2D3o/o5/nl 7 500 ORFEBBI 12FEDDI I Cocoon 
WITH . . 

497 713 .109 20 713 054 52 54 6E 00 54 6h 
699 .9NO 520 

31395ALV7 IN" POOL 539640 2030/05/01 7 DOD DIDECOO 16JANCI I OCCODO 
WBIE - 

707 349,536 29 351 910 33 -2,374 04 00 -2,374 04 
3S3 .345 ono 

Wl2C MONT "I Y WILLIAM H GATE~ FOUNDATION PAGE 403 
- COMPOSITE - &%~r DAIE 111)[Col 

S41MMARY R[ALIZED GAIN/LOSS REPORI 
JANUARY I 2ooj io uFrEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION MAI DATE MAI RATE I RD DI SIL D3 SELL RATE 
SH SEiL/17C L07 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SFC7Y GN/LS NET SEC7Y GN/L5 

~HARFS/PAR BASE PRjHrIPAL NEI BASE COST BASE SEC7Y rN/LS BASE CURR GN/LS MET OAS SECTY rM/LS 

51595A70S F"HA POOL ~1~0113 701DID2,01 7 Bob 19APROI 14MAY01 1 obbolb 
WBIE - 

338 954 .993 95 952 451 95 2,505 00 00 2 505 on 
943,050 370 

313115CSG~ THMA POOL b"619 2DID/117/01 7 ODD oiDErnn )6JAMOI I ODDODO 
WBIE . . 

708 623 747 41 627 983 99 -4,236 48 Do -41256 48 
630 545 4BO 

31305CAG3 FNMA POOL 5~0971 ?DID/05101 8 Soo 25JUNP) 07AUGDI I Cannon 
NO" . . 

083 41 405 96 43 CAT so -1 65S 54 no -1 .655 54 
41 "S 960 

WI)F 30 10,19) 3"UND) I ADODOO 
551 Go 43 061 82 -43 .061 52 on -43 061 52 

41,405 96D 

WBIF -- 30JUNDI 30JUNDI 1 000000 
CXL 551 OD -43 061 82 43 061 82 on 43 061 82 

41,405 960 

B]F . . 30JUNDI 30JUNO) I Conoco 
555 41 ADS 96 43 .061 62 -1 655 96 Do -1 .655 RA 

41,405 910 

WBIF - 301UNCI 30JUNDI 1 000000 
CX1. 555 -A] 405 96 -43 061 82 1 .655 96 on 1 655 16 

41 .405 960 

WBIF -- 25AUGGI ?5AUGOI 1 060000 
37a 36 076 65 37,519 90 1 4~2 33 00 -1 .447 33 

36 076 ASO 

313AK6G3 TOTAL 
. . . . . . . . . . . . . . . 77,492 61 flolsoo 40 S 097 67 1 on -3 .097 87 L 

31385MR6 FNMA POOL 541208 ?n3c/06/01 7 000 19APROI 14MAYCI 1 000000 
'51E ., 

3AO 46 477 72 46,355 91 121 91 00 121 91 
45 .996 840 



13 .456 45 

2 .750 42 

-3 .732 40 

A04 40 

31049 36 

3,669 76 

7,522 34 1 

192 72 

-32 76 

149 96 1 

PACE 405 
AS-OF DATE SIDECOI 

NET SECTY ~/LS 
WEI OAS SECIY GNILS 

91 .12 

11955 20 

2 .S99 37 

2 .412 96 

6.261 6S L 

2aS 67 

6,117 32 

-6,117 32 

6,117 52 

-6 .117 32 

6 .220 13 

ASSET ED SECURE TY DESCRIPTION 
SH SILL/01C L07 LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

31385EVY2 ENNA POOL 5A2531 
WBIE . . 

342 34,739 7E 
34,30S 600 

WDIE -- 
343 746,535 56 

757,205 310 

WDIE -- 
344 914,726 85 

963 .294 530 

Walt . . 
345 919 .905 87 

905 .409 870 

31305EVY2 107AL 
. . . . . . . . . . . . 2,615,90B 06 

3130SEW" FHMA POOL 542557 
WDIF . . 

346 1081909 03 
107 .546 390 

31505FM76 FNMF POOL 543176 
WBIE . . 

152 675 .984 52 
657 997 240 

WBIE I- 
CX1 152 -673.984 52 

-657 .997 240 

We 

I 

E " 
176 673 .984 52 

157 .997 240 

WBIE -, 
CXL 176 -673,984 52 

-657,997 240 

WBIE . . 
245 674,057 3! 

6S7 .997 240 

2,609,046 41 6 .061 AS I Go 

?030/09/01 7 coo 19APRDI 14MAY01 1 000000 

105,622 36 285 67 Do 

2030/07/01 0 ODD 20DECOO 16JAMOI 1 000000 

667,967 20 6 .117 32 Do 

20DECOU 16JANOI I Ducooo 
-667,867 20 -6,117 32 Do 

?ODECOO )6JAHOI I coo 
0 
Do 

667,967 20 6,117 32 a, 

20DECOO 16JANCI 1 000000 
-667,867 20 -6 117 32 00 

20DECOD 07FEBOI 1 000000 
667,567 29 6 220 is go 

is 

6 

0 

WD2C MONTHLY WILLIAM N GATES FOUNDATION Statement 28 - COMPOS17E - 
SUMMARY REALIZED GAIN/LOSS REPORT 

JANUARY 1, 2011 TO DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIP71ON MT DATE MAT RATE IRD D7 S7L DI SELL RATE 
SH SELL/8TC LOT LOCAL PRINCIPAI NET LOCAL COST LOCAL SFCTY "/IS 

SHARES/PAR BASE PRINCIPAL MET BASE CDSI BASE SECIV WLS BASE CORR GWLS 

3158SDKT7 FMMA POOL 541306 2015/06/01 a 000 74JAMOI ?SJANQI 1 000000 
WBIH I 

329 597,563 63 5114 .127 18 13,456 45 00 
576,679 020 

31385DNV9 EMMA POOL 541404 2030/07/01 a 000 20DECOO ?DFEBOI 1 000000 
-- IDIE -- 

153 305.055 97 30012BO S5 2 .750 42 00 
295,842 910 

3138SECUI EMMA POOL 5419113 2030/06/Cl 7 000 OIDFC0o 16JANDI 1 000000 
WBIE . . 

709 801,229 25 309,961 65 -0 .732 40 Do 
309 .961 650 

31535FDKB EMMA POOL $42009 2059/06/01 7 500 Jim" 13AUGOI I coolloo 
WDIE .. 

gas 262,993 96 202,089 56 604 40 Do 
i9a,oos figo 

WFIE -- )IJUIDI 15AUGOI 1 000009 
989 769,091 34 766 .1142 IS 3 .049 is Do 

7SQ,S61 940 
WDJE . . I)JUL01 13AUGUI I ovolloo 

990 925 .375 2. 921,709 46 31665 IS 00 
903,063 370 

31335[DMB 707AL 
. . . . . . . ... . . . . . . 1 .097,363 54 1 .989,841 20 7 .522 34 1 Do 

31325EU64 EMMA POOL 542505 2050107101 7 000 19APRDI 34MAY111 1 000000 
WDIE . . 

341 69,65B at 69,475 36 192 72 00 
65 .787 490 

NOTE .. 09MAYOI 13JUNDI 1 000000 
825 106 120 40 106 .153 16 -32 76 00 

104,342 638 

31305EU6A 707AL 
. . . . . . . . . . . . . . . . 175 773 AS 175,626 52 149 96 1 go 

WB2C MOHIHLY WILLIAM H GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

MAT DATE MAT RATE 1RD DT STL DT SELL MIT 
LOCAL COST LOCAL SECTY CHILE 
BASE C051 BASE SECTY GWLE BASE CORR GN/LS 

2030/U7/01 7 coo 19APROI 14MAY01 1 000200 

34,648 6A 91 12 Do 

19APROI IAMAYDI 1 000000 
744 .577 56 1 .958 20 00 

19APROI IAMAYOI I coccoo 
912,327 At 2 .399 37 00 

19APROI ]ANATOL 1 [WOODS 
917,A92 91 7 412 96 00 

PAGE 404 
AS-OF DATE 

3 
1 

LIE 
c 
a 
I 

I 

NEI SEVY GM/LS 
NEI BAS SECTY &;H/LS 



W112C MONTHLY WILLIAM H GATES FOUNDA I]ON PAGE 
4 
06 

- COMPOSITE - Statement 28AS~F DAT 
E 

51PECO 
SUMMARY REALIZED GAI W(DSS REPORT 

JANUARY 1 . 2001 TO DECEMBER 31 . 2001 

ASSET ID SECUIRIIY DESCRIPTION MAT DATE MAT RATE IRD D7 SIL DT SELL RATE 
SH SELL/VTC 101 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GNI/LS NET SECTY GN/LS 

~HARESIPAR BASE PRINCIPAL NEI BASE COS? BASE SECTY GN/LS BASE CURR GM/LS NET SAS SECTY r.H/LS 

3130SFMZ6 707AL 
674,097 33 667 067 20 6,220 13 1 00 6 .220 13 1 

31395GDR2 FHMA POOL 545112 2030/07/01 7 000 09MAYDI ISIUNDI I ODOODD 
WBIE -, 

826 150,650 67 150.597 15 -46 41 Do -46 4R 
148 .737 930 

51385G2D9 FNKA POOL 54A4AD 2030108101 8 500 25JUNDI 07AUGG) I DOOGOD 
WDIF p 

Can 112,291 43 116,770 79 -4 .4B9 36 00 -A .499 36 
112,281 43D 

WBIF . 30JUN01 30JUNCI 1 1100000 
552 Do 116,771 64 116,771 64 00 -116 .771 A4 

112 291 430 

- WNIF - SOJUNO] SOJUNQI 1 000000 
CXL 552 00 -116,771 64 116,771 64 00 116,771 64 

-112 .281 430 

- Half .- 3DJUNDI SOJUNDI I ODOODD 
556 112 .251 A3 116 .771 64 -4,49D 21 Do 4,490 21 

112 .211 430 

WNIF -- 30JUN01 30JUN01 I ODOODD 
CXL 556 -112,281 43 -116,771 64 4 490 21 00 4 490 21 

-112 .201 450 

Wolf ' . 25AUGO] 25AUGO] 1 000000 
580 33,405 33 32 .&60 90 -1 255 57 00 -1 255 57 

31,405 550 

31385GZD9 TOTAL 
. . . . . . . . . . . . . . . . . 143 .656 76 149,431 69 -5,744 93 1 ou -5 .744 93 1 

31355JF52 vwvUk POOL 5456%6 ?V$51/05101 0 9so )SvEbol 11"hRol I 06tono 
WIIE . . 

722 104 .035 66 183,956 72 98 96 00 99 96 
105 .SS3 000 

0][ . . ISFEBOI 13MARDI 1 000000 
CXL 722 -104,035 &a -103 .936 72 -98 96 Go -99 94 

-105 553 000 

WNIF . . 2051/03/01 6 500 ISFEBOI 13MAROI I Onalloo 
723 114 OB6 09 115,977 51 108 51 00 Ina 51 

115 .750 000 

W12C MONTHLY WILLIAM H GA7ES FOUNDATION PAGE 1.117 
- COMPOSITE - AS-OF M TE SIDErol 

SUMMARY REALIZED rATWLOSS REPORT 
JANUARY 1 2001 10 DECEMBER 31 . 2901 

ASSET ID SECUR17Y DESCRIPTION MAT DATE MA7 RA7E IRD DT SIL D1 SELL RATE 
SH SELL/11C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SEC7Y GH/LS NET SECTY GNILS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE S[C7Y GH/LS BASE CURR GN/LS NET SAS SECTY GH/L1 

WNIE )5FE101 13MARCI 1 090000 
CXL 723 -114,086 09 -115,977 58 -Ina 51 go -109 53 

-115,750 000 

31385JF52 70TAL 
. . . . . . . . . . . . . . . . . DO 00 00 L Do 00 1 

31385JYR3 FNMA POOL 546220 2030/07/01 7 500 IIJULDI 13AUGGI 1 000000 
-- WNIE - 

091 25 079 35 ?4 .929 12 99 73 00 99 23 
24 .425 550 

3]3E5KUW3 FNMA PDOL 546997 2030/07/03 7 000 19APRO) 14MAYDI 1 000000 
WBIE . . 

347 26 655 54 26.56S 62 69 92 On 69 92 
26,322 400 

31385NK99 FHMA POOL 547620 2030110101 7 000 09MAYDI 13JUNDI 1 000000 
WBJE . . 

536 121 .525 10 121 562 62 -37 52 Go -57 52 
)20,061 650 

31385NP?p FNMA POOL 547746 2030/10/0) 7 000 09JANDI 12FID01 1 000000 
WBIE 1, 

297 269,701 50 269,095 16 606 12 00 606 12 
267 .527 640 

SISB5NSR6 FNMA POOL 549156 2030/05/0) 7 SOD 29NOVOO 16JANDI 1 000000 
WBIF ' . 

710 40 594 85 40 .014 31 -219 46 00 -219 46 
40,41a 020 

111E - 29NOVOO ]&JAMBI I OnQ00D 
711 235 .D22 98 239 .509 75 -1 .286 77 no -1 .256 77 

236,986 170 

31385N5116 707AL 
. . . . . . . . . . . . . . . . . . 273 .617 83 260,124 06 -1 .506 25 1 00 -1 .506 23 1 

31305PE34 FNMA POOL 54935A 2030/00/0) 7 119D OIDECOD 16JANDI I ODOODO 
WBIE -- 

712 184,6S3 68 156,666 17 -2 .012 49 an -2 .012 49 
186 .666 170 

WBIE . . OIDECOD 16JANOI 1 000000 
713 194 .769 79 186,713 S4 -2 .013 76 00 -2 015 76 

156,713 540 

WBIE . . OIDECOO 16JANOI 1 000009 
714 1117,1191 17 109,938 95 -2,047 78 00 - -2 .047 78 

is 

4 



PACE 
405 AS-OF DATE SIDECO, 

WILLIAM H GA7ES FOUNDAIION 
- COMPOS17E - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2041 10 DECEMBER 31, 7GO) 

NAT DATE MAT RATE IRD DI 
LOCAL COST LOCAL SECIY GWLS 
BASE COST BASE SECTY WLS 

W112C Statement 28 MONTHLY 

ASSET To SECURITY DESCRIPTION 
SH SELL/17C L07 LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NET 

189 .935 950 

31395PE34 70TAL 

SIL III SELL RAI[ 
NEI SECTY GH/LS 

BASE CURR AWLS NEI BAS SECIY GH/1S 

557,314 AS 565,393 66 -6,074 03 1 00 -6 .074 03 L 

3 13 35"04 FNM4 POOL 548823 2 0 3 Q/ a S/ 0 1 7 000 D I VE C 0 a 16JANDI I OBODDO 
WBIE -- 

715 B04.351 02 1113 .117 44 -3 .766 42 go -5,766 47 
1113 .117 "a 

31385OZ39 FNMA POOL 549862 2015/01/01 7 000 15MAY01 17MAY01 I occooo 
WDIN . . 

655 1 .019.061 62 1,022 .499 12 -3 .437 50 Do -3,437 50 
999,999 140 

5135503EC FNMA POOL 549897 2050/09/01 7 000 19APROI 14MYDI 1 000002 
WBIE - 

349 49 .754 44 49 .605 99 ISO 45 00 130 45 
49 .112 960 

31311504Y5 FNMA POOL 549939 2015/09/01 7 goo 22NUVOO 18DECOD 1 800000 
Wolf . . 

CXL 06D -126,064 18 -125 .769 07 -296 11 00 -296 11 
-126 .340 SSO 

31385ROMI FHMA POOL 550044 2030/11/01 7 000 19APROI 14MYDI I DOOODO 
WBIE ., 

349 157,213 53 156,500 95 417 38 00 412 38 
155,249 470 

WBIE - 19APROI 14MAY01 1 000000 
350 925,457 30 922 .B86 98 2 570 32 00 2,570 32 

913 .890 570 
WBIE . . 19APRO) 14MAY91 1 occooo 

351 945,122 21 947,497 29 21624 95 go 21624 95 
953,510 clo 

WBIE . . 25APROI 14MAYDI 1 000000 
352 447 .507 00 447 .225 21 276 79 go 276 79 

442 .365 75a 

31395RIMI 101AL 
------------------ 2,475,294 64 2,469 410 42 5,904 47 1 go 5111" 42 1 

I pU F 

WB?C MONTHLY WILLIAM H GAIES FOUNDA71ON PAGE 409 
- COMPOSITE - AS-OF DATE SIDECOI 

SUMMARY REALIZED GAIM/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

ASSET To SECUR77Y DESCRIPTION MAT DATE MAI RAIE 7RD DI STL DI SELL "It 
SH SELL/OTC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECIY GN/LS MET SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SEC" GWLS BASE CURR WLS NET WAS SECTY GM/LS 

311115URZ5 FNMA PENN 2016110101 6 090 slociol 19NOvol 1 000000 
WBIE " 

743 293,119 51 294 945 20 31174 35 Do 3.174 35 
290,223 950 

3]3B5u7&o IN" POOL 553273 2030/lc/ol 7 DOD 19APRO) 14MAYDI 1 000000 
Wolf " 

553 55,602 52 55,456 47 145 35 00 145 65 
54 .907 400 

31395WED7 FMMA POOL 554632 2D30/11/01 7 000 19APROl )AMAYOl I ouOoQ9 
WBIE . . 

354 36,715 74 36 .613 76 101 go 00 101 93 
36 .2S6 860 

3]3B5WLSO FNMA POOL 554BSI 2030/)]/Ol 7 DOD 19APROI 14MAYDI 1 DOOODD 
WBIE -I 

355 57,707 50 57,547 31 160 27 Do 160 27 
S61996 550 

31565WMSS FNMA POOL 554969 2030/11/01 7 590 IIJUL01 ISAUGOI I COODOO 
WJIF . . 

&92 1,024 .657 44 3,020 .624 94 41062 so 00 4,092 50 
999,999 940 

5139sycss FHMA POOL S56511 2030110101 7 50n 24OCTOI 14MOVOI I Como 
WBIQ . . 

356 A42,426 16 440,614 53 1 .615 63 00 1 .613 63 
424 .010 270 

313ESYMNI FNMA POOL b56697 2030/11/01 7 DOO 25APROI 14MAY01 1 DODOOD 
WBIE . . 

357 95,473 67 95,414 a) 59 06 00 59 06 
94,494 730 

31365YPIS 

F 

MMA 

POOL 
556715 2030112101 7 ace DIDECOO 16JANOI I cooooo 

WDIE ' . 
716 49,125 05 49,458 70 -333 65 Do -333 65 

49 .960 450 

3138SY2P9 FNMA POOL 557092 2030/10/01 7 000 19APROI 14MAY03 1 DOODOO 
WBIE -- 

556 22 .923 53 22 .563 20 60 13 00 so 13 
22,636 530 

1% 



W52C MONTHLY WILLIAM IT GATES FOUNDATION PACE 411 
- COMPOSITE - AS-OF DATE 31DECD) 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 TO DELEMBER 31, 2001 

ASSET To SECURITY DEsrRipuom MAT DATE MAT RATE TITO D7 sTt DI SELL RATE 
SIT SELL/17C L07 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SEC7Y GN/IS MET SICIFY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE EOS7 BASE SFC7Y CH/tS BASE CURR GN/LS MET OAS SECTY GN/IS 

31316CR20 FNMA POOL 559505 2050111101 7 000 OIDECOO 16JAMOI I GDOODO 
WITTE . . 

719 629,099 62 624 507 21 .407 59 00 ~1407 59 
626 .5S7 930 

31366CU77 FNMA POOL 559S94 2030112101 7 ODD 19APROI 14MAY01 1 000000 
WDIE -, 

561 77,232 47 77,030 08 202 59 00 202 S9 
76 .267 410 

31396DS43 FNMA Pool 560439 2050111101 7 COD OIDECOO 16JANDI 1 000000 
WITIE . . 

721 597 .062 26 591 .049 so -3,987 32 00 -3 .967 32 
593,460 510 

3]3b6WLD FNM POOL 560551 2030/11/01 6 500 09MLAROI 13MARDI 1 000000 
WBIH I, 

11~6 992 .401 35 992,713 11 -312 46 Do -312 46 
999 .960 600 

31396MRB FN" Pool 560732 2030113101 7 000 OIDECOO 16JANDI I coccoo 
HITE -, 

720 37 .132 52 37 446 81 264 29 Do -264 29 
37 .SS7 760 

31336EHX9 IN" Pool 561046 2015112101 7 000 15MAYOI 17MAYOI 1 000000 
WITH . . 

591 1,019,062 12 11022,499 62 -3 437 50 go -3 .437 so 
999 .999 630 

31356EPW2 FNMA POOL 561257 2051105101 7 000 09MAYOI 13jumal 1 000000 
WIIIE -- 

056 107 080 89 107,113 92 -53 06 Go -33 06 
105,791 $30 

31306E3z9 FNM POOL 561619 2031103101 6 500 09MARDI 13MARDI I DOODOO 
WBIN . . 

SAA 992,400 75 992 .713 27 -512 47 on -312 47 
999 900 000 

31506FC74 FNMA POOL 561922 2030112101 7 500 DOFE301 I3MARQI 1 000000 
-- WBIE -- 

724 499 397 41 482 109 76 7,287 72 Do 7 .287 72 
490 .537 570 

I 

W12C MONTHLY WILLIAM IT GATES FOUNDATION PAGE 410 
- COMPOS17L - Siatement 28AS-DF DATE 

, 
31 

DE 
C 
ol 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DErEMBER 31, 2001 

ASSET ID StrURITY DESCRIPTION MAI DATE MAT RATE 1RD 07 SIT. DI SELL RATE 
SIT qELL/07C LOT IOCAL PRINCIPAL NET LOCAL COST LOCAL SEVY GM/LS NET SECTY GNAS 

SHARES/PAR BA~E PRINCIPAL NET BASE COST BASE SECTY GM/LS BA~E CURA GN/LS NET BAS SECIY GN/LS 

31396AMU3 FNM POOL 557443 2030110101 7 000 09MAYDI 16JULOI I cloncloo 
NOTE - 

384 121,377 33 121 .414 81 -37 49 00 -37 45 
119 .915 A60 

31306ALWO FNMLA POOL 557550 2030/11/01 7 Ono OIDECOD 16JANDI 1 000000 
INIF . . 

717 46 .796 44 47,121 01 -332 57 Do -532 57 
47,298 350 

31386A?Kl EMMA POOL 557970 2030/10/01 7 000 09MAYOI 13JUNDI 1 060900 
WBIE -, 

937 422 .758 65 422 693 59 65 2fi Do 65 26 
417 .6&a 320 

313563AG9 FNMA POOL 558107 2030/10/01 7 000 19APROI JAMAY01 1 000000 
WDIE . . 

35B 35 51UL 28 35 494 94 95 3~ Do 93 34 
55 .145 500 

31386SQ31 FNMA POOL SS8574 2030/1)/Dl 7 000 19APROI 14MAYD) 1 600000 
WIIIE ' . 

559 711 .479 94 779 .430 08 2 .049 B6 00 2 .049 56 
771 .712 950 

WBIE " 19APROI 14MAYDI 1 800000 
360 ass 319 111 851,000 71 2 .239 30 00 2 .239 30 

842 .654 170 

31306BQ3] 707AL 
. . . . . . ... . . . . . . . . 1,634,795 95 1 630 510 79 4,291 16 t cc 4 .289 16 1 

SIBB61VV41 F"m POOL 558155 mijuvol A Dot ?)MARDI I&APROI 1 000000 
-- WITTE -, 

673 300 .972 17 29B .101 21 2,970 96 Do 2.070 96 
306 235 590 

313a6rK76 FNMA POOL 559311 2D3D/12/01 7 000 DIDECDO 16JANCI 1 000080 
WBIE -- 

719 494,560 83 497,919 83 -3,359 05 00 -3,359 05 
499 .950 950 

% 

10 

it 



W12C MONTHLY WILLIAM H GALES FOUNDATION Statement 28 
- COMPOSITE - SUMMARY REAL12E 

0 

Cal 
W LOSS REPORT 

JAN"" 1, 2 
00 

1 70 DECEMBER 
5 

1 . 
2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAT RATE 7RO Di SIL DT SELL RATE 
SH SELL/BIC L07 LOCAL PRINCIPAL NEI LOCAL COS] LOCAL SFCTY GWLS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECIY GN/LS BASE CURR ~LS 

31386FKX? FWMA POOL S62010 2030/12/0) 7 500 DBFEDOI 13MR01 1 000000 
WBIE - 

725 170.923 49 165 .373 25 2 .54S 74 Do 
167 .1129 140 

WBIE -- GZFEBOI 13MR01 1 000020 
726 465 .865 52 A53 .928 24 6,937 29 go 

457,431 620 

31306FKX2 107AL 
. . . . .. . . . . . . . . . . . . 636,759 01 627,306 49 9,4112 52 1 Do 

31356FKXC FMMA POOL 562074 2015/12/01 7 000 22MOVD0 IsDECOG 1 000000 
WBIE . . 

CXL 579 -41,27a 51 -41 .191 55 -96 96 00 
-41 369 Duo 

3)386FRZO FNMA POOL 562204 2030112101 8 500 25JUNDI Q7AUG&I I ocacco 
WBIF . . 

079 5 .413 Be 5 .703 06 -219 26 00 
51453 BOB 

WAIF -- 3OJUNOl 30JUM01 1 000000 
553 51493 30 5 .702 58 -219 ?a 00 

5,483 300 

WAIF -- 30JUNDI 50JUMOl I GDOGDO 
CXL 553 -5 483 30 -5 .702 so 219 23 an 
-5 455 300 

WAIF . . 75AUG01 25AUGOI 1 000000 
376 5 .052 92 6,066 12 -233 20 so 

5,932 920 
WZIF . . 25AUG01 ?5AUGOI I 0QDDcD 

CXL 576 -5 832 92 -6 046 12 233 20 00 
5,332 920 

WBIF -- ?5AUGOI 25AUGGI I DDOO90 
561 5,332 92 6 .066 12 -233 20 00 

5,832 920 

2 .545 24 

6 .937 2a 

9,432 52 L 

-96 96 

-219 26 

-219 29 

219 26 

-233 20 

233 20 

-253 20 

W112C MONTHLY WILLIAM H GATES FOUNDATION PACE 413 
- COMPOSITE - AS-Of DATE ~IDECQI 

~UHMARY REALIZED GAIN/tOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 51 . 2001 

ASSET To SECURITY DESCRIPTION MAI DATE MAI RATE IRD DI SIL DI SELL RATE 
SH SELL/17C L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SEC7Y GN/I.F NEI SECTY GM/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COSI BASE SEC7Y CN/IS BASE CURR WtS NET OAS SECIY GM/LS 

31386FR20 70TAL 
11,316 72 11,769 15 46 1 Do -452 46 L 

3I366FWG6 rNMA POOL 562347 2051/01/01 7 000 09MAY01 ISJUNDI 1 000000 
WAIE . . 

BAD 14S .109 04 145,155 84 -44 so Do -44 Be 
143 .361 A20 

3158&FS04 FNMA POOL 562555 2031/02,01 5 Soo 20FEDDI ISMARGI 1 000000 
WDIF . . 

772 167 291 37 )B6,117 33 11174 04 00 1,174 04 
197,754 210 

W51E - 20FEDDI 13MARol 1 000000 
773 947 093 13 941,156 22 5 956 91 an 5193A 91 

999,900 370 

WDIE . . 20FEDDI ISMARDI 1 000000 
919 310,573 94 303,435 31 1 945 63 DO 11945 63 

327 .664 790 

31396FS04 707AL 
. . . . . . . . . . . . . . . . . 11444 .763 44 1,435 .706 116 9 .056 58 1 00 9 05d 58 L 

31386F6ED ENNA POOL 562569 2031/02/01 7 000 09MAYDI 13JUNG1 1 DODOOD 
WBIE - 

939 121 .378 10 121 .415 Sa -37 40 00 -37 48 
119 .916 620 

WBIE - 09"Yol 15JUNDI 1 000000 
CX1 039 -121,379 10 -121 415 59 37 40 00 37 49 

-119,916 620 

313ALF6ED 70TAL 
. . . . 

. . . .
. . . . . 00 00 00 1 00 00 L 

3138AGA9A FNMA Pool 562632 2031/02/01 5 Soo 20FEDDI IlMokRol I DODDOO 
WIIE - 

774 191 .10S 96 1601050 19 1,135 77 00 1 .135 77 
391,299 3110 

IBIE - 20FE:01 13MARGI 1 00000000 
920 636,714 35 632 723 07 3 .99 

1 
2 3 991 21 

672 .215 740 

WBIE 20FEPOI I SMARQI,4~~: 1 000000 
374 947,095 3L 941,156 45 5 93 

6 
9 

1 
00 5,936 91 

999,900 610 

I 

Is 

PACE 412 
AS-OF DATE 31DECOI 

I 

NEI SECTY GM/LS 
MET BAS SECTY ~/LS 



WILLIAM H GATES FOUNDATION 
- CONPOS17E - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31, 20DI 

MAI DATE MAT RATE IND DI 
LOCAL COST LOCAL SECTY GN/LS 
BASE COST BASE SECTY GN/LS 

PAGE 414 
Statement 2 SS-DF DATE SIDECIII 

ASSET IT) SECURITY DESCRIP71 ON 
SH SELL/BTC L07 LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NET 

31306CA94 707AL 

S7L ITT SELL RATE 

BASE CURR GH/LS 
NET SECTY GN/LS 
NET BAS SEC7Y CN/tS 

11 .063 96 L 

-2 .503 40 

2 .154 50 

Algol is 

S.956 91 

12,922 54 1 

1 .666 12 

4,762 37 

6 .4411 99 1 

1 .249 so 

-43 Be 

1,744 995 67 1 .761 929 71 
31586GC%7 EMMA POOL 562674 2051102101 6 Soo 

WIIE - 
727 352 .096 96 361,400 36 

364,131 550 

31386GHR7 FNMA POOL 56?946 2D31/02/01 5 Soo 
WAIE 1 

775 342,454 19 346 .500 39 
567,915 420 

WIIE - 
776 765.906 91 761,105 7% 

801,611 720 

WBIE ., 
325 947,093 50 941,156 59 

999,900 760 

31386GHR7 TOTAL 
. . . . . . . . . . . . . . . ... 2 .061,415 30 2.045,592 76 

3131&GJFI FNMA POOL 562862 2031/03/01 5 500 
WDIF " 

777 261,979 62 767,293 so 
2115,977 160 

WBIE - 
780 759 301 66 755,039 79 

802 .166 aso 
31386GJFI 707AL 
. . . .. . . . . . . . . . . . 1 .025 .7bi 26 3 .022,332 29 

51396GMRI FMMA POOL 562960 ?030/11/01 7 500 
we" . . 

491 1 023,023 6; 11021,773 74 
999 900 910 

31396HCE9 EMMA POOL 563569 20301)2101 7 ago 
WBIE I, 

941 141 .577 07 141 920 87 
140,165 760 

6 44D 99 1 Do 

lo"Yol 14"Vol 1 000000 

1 .249 as Do 

D9MAyal 13JUNOI 1 000000 

-45 so 

PACE .15 
~S-OF CAIE SIDFLnI 

NET SECTY GM/LS 
NEI JAS SECIY GM/LS 

5 .6115, 19 

-2.152 03 

282 115 

513 89 

-2 .359 61 

77 59 

2 LAS 91 

7 .175 11 

4 
5 S93 75 

W02t MONTHLY 

11,461 96 L as 

15FEBOI ISMARDI I accoac 

-2 503 40 an 

20FEBOI 13MR01 1 occooo 

211114 50 go 

20TEDOI I WROI 1 000000 
41951 is to 

?OFEBOl 13MARDI I coocco 
5,936 91 go 

12 .922 54 1 an 

20FEB01 13MR01 1 000000 

1,686 12 00 

20TEDDI 13HAROI 1 000080 
4 .7&2 37 00 

W17C MONTHLY WILLIAM H GATES FOUNDAI]ON 
- COMPOSITE - 

SUMMARY REALIZED GATN/LOSS REPORI 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET 10 SECURITY DESCRIPTION MAI DATE MAI RATE IRD DI SIL DI SELL RATE 
SH SELL/117C LOT LOCAL PRINCIPAL MET LOCAL COST LOCAL SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GH/IS BASE CURR GM/LS 

31386"MS? EMMA POOL 563569 2051/01/01 a 000 O5JAHol 16JANDI 1 000090 
WBIE . . 

722 bs4.091 as 3AE1405 96 5 .fibs 19 Do 
343 257 000 

313116HOG9 FNMA POOL 563955 2015112101 7 coo 22NOVOO 18DECOO I ODDINGO 
WBIE " 

CXL 260 .916,190 4, -914 .03a 41 -2,152 03 00 
-919,199 000 

31386JA23 FHMA POOL 564425 2031/03/01 6 Goo 04DECO] 13DECOI 1 060000 
WBIE . . 

551 79,203 27 77,920 42 202 95 go 
73,707 490 

sI5%6JbH6 EMMA POOL 211511111101 6 coo 150cial ISOCIal I occoac 
WBIQ . . 

796 944.046 3B 943,232 49 Bill 89 ou 
947 .080 Goo 

31386JCKI FNMA POOL 564474 2050112101 7 coo OIDECOD 16JANDI 1 000000 
WDIE . . 

723 331 816 go 334 .245 89 -2,359 01 Do 
535,504 030 

31386JC12 EMMA POOL 564462 2030112101 7 coo 09MAYGI Isjusol 1 000000 
Welk . . 

842 502.603 111 507,524 22 77 59 go 
A96 .S52 use 

31306JMB7 IN" POOL 564783 2031102101 6 OBU 21hARQI 16APRDI 1 000000 
WIIE -- 

679 224,752 79 222,60B 35 2 .143 91 Do 
228,603 280 

513a6kylio FHMA POOL 56600, 2016/01/01 A 500 08MAyal 17MAYOS I Doonoo 
WBIO - 

699 415 618 64 A66 .443 55 7,175 11 00 
A03 .354 690 

W110 ' . IBOCIOI 19MOVOI 1 CODBOO 
406 166 ARS at 160 .591 55 51895 73 Be 

161 .330 080 



WILLIAM H CATES FOUNDATION Statement 28 PAGE131416 
- COMPOSITE - AS-OF DATE 

3 
1 Col 

SUMMARY REALIZED GAINILOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31 . 2001 

MAI DATE MAI RATE IRD 01 S71 . III SELL RATE 
I OCAL COS] LOUL SECTY GWLS NET SECTY rM/LS 
BASE COST BASE SECTY GWLS BASE CURR GWLS NET bAS SECTY ~/LS 

ASSET ID SECURITY DESCRIPTION 
SH SELL/BTC LOT LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NET 

31386KYES 707AL 
13,265 84 S 00 13 .066 84 S 

21MROI I&APROI 1 000000 

7 .295 76 00 2.295 76 

DIFEND) QBFE90I 1 090000 

-5,046 57 00 -3,046 S7 

DBFEVOI GAFEBOI 1 000000 
-3 .046 57 DO -5,046 57 

0BFEIO) OOFEID) 1 000000 
3 .046 57 Do 3ID46 57 

09FFBOI OBFEBOI 1 000000 
-3,046 57 go -3.046 57 

DJIFEDDI QBFEDOI 1 000000 
-31DA6 57 go -3.046 57 

0OFE101 OBFEBDI I concou 
-3,046 57 00 -51046 S7 

06FEDDI DBFEBOI 1 000000 
-3 .046 57 Do -3,046 57 

DBFEDBI 12FLOGI I ODOODD 
-3,046 57 go -3 .046 .57 

08FEB01 12FEDDI 1 000000 
31046 57 Go 3.046 57 

DIFEDal 12FEBL1,1 ~El- DD :,00D 
-3 .D4 

6 
57 -5 046 S7 

5119,103 72 50 .034 go 

31396LCX9 FNMA POOL 5462B6 2051102101 6 000 
WIIE . . 

600 240 .672 01 239 .574 25 
244 .590 939 

31356LJR4 ENNA POOL 566472 2031102101 6 500 
WBIN ., 

098 999,979 65 995 .026 22 
999 .900 540 

WDIH ., 
099 9119 .979 45 995,026 22 

999,900 540 

W01H " 
CXL D99 -9119 .979 65 -995,026 22 

-999.900 $40 

WBIH . . 
100 999 .979 65 993,026 22 

999,900 540 
WBIN ., 

101 919,979 65 993 026 22 
999,900 540 

WBIN ., 
102 999,979 65 993,026 22 

999,900 540 

WIIH . . 
110 939,979 65 993,026 2? 

999 .900 540 

WDIM . . 
SS4 989,979 65 993,026 22 

999 .900 540 

WDIH . . 
CXL 554 -969,979 65 993.076 22 

-999 .900 540 

WBIH . . 
555 919,979 65 993,026 22 

999,900 540 

WILLIAM H GAIES FOUNDATION 
- COmPOSIIE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

MAI DATE MAI RATE 7RD DI SIL DI SELL RAIE 
LOCAL COST LOCAI SECIY GH/LS 
BASE COSI BASE SECTY GM/LS BASE CURR GNV IS 

DBFEDDI 12FEDDI 1 000022 
-993,026 22 3,046 57 an 

GBFEIDI 12FEBOI 1 000009 
993 .026 22 -3,046 S7 Do 

08FE1101 12FEDDI 1 000000 
-993 026 22 3 046 57 00 

08FE101 12FEBOI 1 000000 
993,024 22 -5 046 57 Do 

09FEDOI I?FEDDI 1 0000110 
-993,026 22 3,046 57 Do 

o5FEBOI 12FEIDI I coccoo 
993,026 22 -5,046 57 an 

Q5FE80I 12FEEDI I Coogan 
-993,026 22 3 .046 57 Do 

PACE All 
AS-OF DATE SIDEC03 

NEI SECTY GH/LS 
NET BAS SECTY GW/LS 

3 .046 57 

-3 .046 57 

3 .046 57 

-3 .046 57 

5,046 S7 

-3.046 57 

5.046 57 

ASSET ID SECURITY DESCRIPTION 
SH SELL/OTC LOT LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

WDIH -- 
CXL 555 -999,979 65 

-999 .900 540 

WBIH -- 
556 989,979 65 

999,900 540 

WITH -- 
Cxt 556 -989,979 65 

-999,900 540 

WBIH -- 
EST 959 979 65 

999 .900 540 

NO)" " 
CXL 557 -9119,979 &5 

-999 .900 SAD 

WBIH -- 
551 989,979 65 

999,900 540 

WBIH - 
Cx1 558 -989.979 65 

-999,900 540 

31386LJR4 TOTAL 
-15,232 95 1 Do -15,232 95 1 

21 MARDI 16APROI 1 000000 

2,040 02 go 2 .040 02 

09JANDI 12FEDDI 1 0001100 

11051 29 00 1 .051 29 

19APROI )ANATOL 1 0001100 

2)5 37 00 215 37 

r L T, 

. . . . . . . . . . . . . . . . . 4,949 .89A 25 4,965.131 10 

S13B6LJ9A EMMA POOL S66498 2031/02/01 6 000 
WBIF . . 

dol 213 .962 39 211 .a22 37 
217 .602 430 

31396LLXB ENNA POOL S66542 2031/01/01 7 goo 
Ws 

JE ' . 

233 467 .795 91 466.734 62 
464 .015 Too 

31396LLY6 FNMA POOL 566543 2031/01/01 7 Ono 
Wolf . . 

362 77 S42 99 77,327 62 
76,S73 85a 

9 

16 

W112C MONTHLY 

W52C MONTHLY 



W02C MONTHLY WILLIAM N GATES FOUNDAIJON PAGE 415 
- COMPOSITE - 8A11F DATE, 31DECII 

SUMMARY REALIZED GAIN/tOSS REPORT Statement 2 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAI RATE 7RD D7 SIL OF SELL RATE 
SH SELL/BIC LOT LOCAL PRINCIPAL NEI LDCAL COST LOCAL SECIY GN/LS MET SEVY GN/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECTY GWLS BASE CURR GHLILS NET SAS SECTY ~/LS 

3131&tR&l FNMA POOL 564709 2031/01/0) a 000 QDJANDI I&JANOI 1 000000 
WDIE -- 

774 631 .766 01 621 .622 54 10 .143 47 00 10.143 47 
612 .436 000 

313B&Isj? F"m Foot 566721 2tsi/01/01 a sot 2SJUND) D7AUGOl 1 000000 
WDIF ., 

074 174,756 48 11311123 75 -7,067 27 go -7,067 27 
174 .756 400 

WDIF . . 25JMDI 07AUGOI I coccoo 
070 239 751 91 249.345 20 9,586 29 00 -9 .SS6 29 

259,758 910 

WDIF - 5DJUMOI 30JUN01 1 000000 
554 416 .51S 39 433,172 12 -16 .656 73 00 -14,656 73 

416,515 390 

WBIF -- 30JUN01 SOJUND) 1 000000 
CXL $54 -416,515 39 -433 .172 12 16 .656 75 00 19,656 73 

-416 .515 390 

WDIF -- 25AUGOI 25AUGOI I DOOD00 
379 344 .420 59 3so .190 35 -13,769 76 00 -13.769 76 

344 .420 590 

31386LSJ2 TOTAL 
. . . . . . . . . . . . . . . . . . 760 955 99 79) .359 30 -50 .423 32 1 Go -50,423 32 1 

31 51&L V93 FNM POOL 56076 2031/03/01 6 DOD 09MAROI 15MAROI 1 000000 
'DIM . . 

Ilso 974 062 50 972,117 50 11675 00 Go 1 .1175 00 
I ODD 000 000 

51396LXS6 fMMA Pool 566899 2030112101 7 ago DIDECOO 16JANDI 1 000000 
IDIE - 

725 600 .438 52 604 .951 15 -4,269 63 Do -4,269 AS 
607 235 260 

31SB61.vio FHm pact S66915 7051/01/01 7 500 29"OVOIL 16JANDI 1 otoubt 
'DIE . . 

726 381 .691 63 382,136 97 -445 34 Do -445 34 
390 029 009 

WDIF . . 29NMOO 16JANDI 1 000000 
727 409 .S29 89 410 007 72 -477 93 Do -477 33 

407 .746 000 

WDIE 29NMOD 16JAND) I 0006t,ok- %-i I f Y F I-. 

PACE A19 
AS-OF DATE SIDECOI 

NET SEC7Y GN/LS 
NEI SAS SEC7Y GM/I.S 

-507 61 

-SS2 61 

-553 00 

-AD 50 

-60 42 

-60 42 

-2,697 53 1 

-312 15 

-324 10 

-535 91 

-40 44 

WILLIAM H GATES FOUNDATION 
- COMPOS11F - 

SUMMARY REALIZED CAINILOSS REPORI 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

MAT DATE MAT RAI( IRD DT SIL DI SELL RATE 
LOCAL COST LOCAL SECI`Y CN/LS 
BASE COSI BASE SEC7Y GH/LS BASE CURR GN/LS 

455,567 71 -507 61 00 

29NOVOC IfiJANDI 1 000000 
07 .021 05 -552 61 00 

29NOVOU IAJANDI 1 000000 
474 513 55 -553 00 00 

29NOVOO 16JANDI I OODQD0 
51 743 43 -60 30 no 

29NOVOC 16JANDI 1 000000 
51 B42 95 -60 42 00 

29NOVOO 16JANDI 1 000000 
51,942 911 -60 42 Do 

ASSET To SECURITY DESCRIP17ON 
SH SELL/17C L01 LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

722 435,060 IV 
433 .165 000 

WDIF " 
729 A56,409 44 

454,500 000 
WDIE . . 

730 473,960 55 
471 .B96 000 

WSIE . . 
731 51,695 13 

51 .4se 000 
WDIE . . 

752 51 .782 56 
51 557 000 

WDIE . . 
735 51,732 56 

51,557 Boo 

313861yto 7DIAt . .. . . . . . . . . . . . . 2 .311,978 86 2,314,679 39 -2 .697 53 1 00 

3139SLYR? FNMA, Pool 566920 2031/01/01 7 500 29NMOO 16JANDI I DOODOD 
WDIE - 

734 267 .537 38 267 849 53 -512 15 no 
766,372 000 

WDIE . . 29NOVOO 16JANCI 1 000000 
735 277,777 99 278 .102 09 324 10 00 

274 568 100 

WDIE - 29NOVOO 16JAND) I Doom 
736 290 .467 26 290 .506 17 -339 91 Do 

289,202 Soo 
WBIE ., 29NOVOO 16JANOI 1 000000 

737 $1 .798 63 51 859 07 -60 44 00 
51 $73 000 

W112C MONTHLY 

4 

d 



Statement 28 PAGE 420 
AS-OF DATE 31DECOI 

STI. 07 SELL RATE 
MET SEC7Y CRILS 

BASE CORR QN/LS NEI INS SECIY GN/LS 

MONTHLY W32C WILLIAM H GAIES FOUNDAIION 

- 
COMPOSIIE - 

SUMMARY REAL 
1 

7 
ED GAIM/LOSS REPORT 

JANUARY 1 . 2011 70 
or 

CEM 
I 
ER 

3 
1 . 

2 
001 

MAT DAIC MAT RATE 7 RD 01 
Lout. COST I. Out SECIV CAL,Ls 
BASE COST BASE SECTY ~WLS 

ASSET ID SELURIIY DESCRIPTION 
SH SELL/IITC LOT LOCAL PRINCIPAL NET 

SHARFS/PAR BASE PRINCIPAL NET 

313RALYR? TOTAL 
887 .561 26 8811 .616 66 -1 .03S 60 1 00 -1,035 60 1 

31306MGCB FNM POOL 567295 2031/01/01 7 000 DIDECOO 16JANDI 1 000000 
WBIE -- 

739 804 .467 04 313 .234 73 -9.767 69 no -6 .767 69 
115,734 730 

313116"W6 FNKA POOL 56750S 2015/09/01 7 000 22NOVDO IBOECOO 1 000000 
WBIE . . 

047 90S .35S 39 903.258 74 2 .126 65 Do 2 .176 65 
907 .370 260 

WDIE . . 22NMOD IBDFCOO I ocaboo 
CXL 047 -905,365 59 -923,2S5 74 -21126 65 go -2.126 65 

-907 .371 
, 
to 

WDIE " 22HOV00 IRDECOD 1 000000 
056 126.064 63 12S.768 52 296 11 00 296 11 

126,341 000 
WBIF . . 22NMOD IBDECOO I occoot 

CXL 056 -126.064 63 -125,765 52 296 11 Do -296 11 
-126,341 000 

WBIE I, 22NOVOC SOJAND) 1 000000 
164 126,064 63 125,768 52 296 11 00 296 11 

126,341 000 
WDIE . . 22NMOD 30JAND) I DDOOOD 

169 916 190 44 91q.038 41 21152 03 00 2 .152 05 
913 .199 goo 

31 396mwt IDIA1. 
. . . . . . . . . . . . . . . 1,042 .255 07 11039,006 93 2 .449 14 L Do 2 .448 14 L 
31386MPH7 FNMA POOL 567524 2031/01/01 7 500 29NMOO 16JANDI I DOODDO 

WDIE . . 
739 2110 .349 19 200 676 23 -527 09 go 127 09 

279 .129 000 
WILE . . 29NOVOO 16JANDI 1 000000 

7AD 304,377 05 304 .733 Go -355 15 go 155 15 
303 .052 000 

WBIE - 29MMOD 16JANDI I~DDODOO 
741 49,977 70 50 .056 01 56 31 no 58 31 

49,760 000 
-k 

PAGE 421 
AS-OF DATE SIDECol 

NEI SECTY GW/LS 
NEI OAS SECIY GN/LS 

-So 31 

.398 44 

-1 197 30 1 

-5.209 69 

721 19 

-2 437 30 

1 .205 71 

-375 00 

106 85 

-106 35 

WILLIAM H GATES FOUMM71ON 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 51 . 2001 

MAT DATE MAT RATE IRD DI SIL DI SELL MIE 
Lout COST Lout SECTY GN115 
BASE COST BASE SECTY GN/LS BASE rURR GN/I.S 

29NMOD 16JAHOI I 00002c 
SCID36 01 -so 51 on 

29NOV00 16JANDI 1 000000 
341,893 93 -399 AA at 

ASSET ID SECURITY DESCRIPTION 
SH SELL/57C L07 Lout PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NEI 

'DIE . . 
742 49 977 70 

49,760 000 

WDIE . . 
743 341 ADS 49 

339,993 000 

31536MPH7 TOTAL 
-1,197 30 L 00 

29HOVDO 16JAMOI 1 000000 

-5,209 69 Do 

09JANDI 12FE501 I DOODDO 

721 19 00 

09FEDDI 12FEBOI 1 000000 

-2,437 30 00 

?OHOVOI 13DECOI 1 000000 

1,205 71 go 

09MAROI 27MARDI I DODOOD 

-575 00 go 

IIJULOI 13AUGOI 1 000000 

)a& as Be 

IIJULOI ISAUGOI 1 000000 
-196 35 00 

-------------- . . 1 .026,167 95 1,027 .365 23 

31384MP71 fNMA Pool 567S34 2031101101 7 SOD 
Wei[ . . 

744 963 .679 73 968 .519 42 
959,402 goo 

31596MOK9 FNMA POOL 567559 2031/01/01 7 000 
WDIE -, 

289 275,711 87 272,990 66 
271,505 660 

313B6KRF9 FNMA POOL 567586 2033102101 6 SOD 
No)" . . 

631 792 .062 70 79q .500 00 
900,009 goo 

31SB6MR?7 FNMA POOL 567610 2031/02/01 6 500 
Wolo v 

640 413 015 97 411 .810 26 
40A .137 450 

31386MUJ7 FNKA, POOL 567685 2031/02/Dl 6 500 
Wei" . . 

109 1 .190 .999 92 1,191 374 92 

" :"'9FNMA 560512 2031101101 7 500 "970 111.6 .19 '111 
-- WDIE - 

893 26 .950 96 26,044 11 
26 .301 64D 

WBIE -- 
ut 593 -26,950 96 26,644 11 

-26 301 640 

16 

I 

0 
W02C MONTHLY 



WILLIAM H GATES FOUNDATION PAGE 
4 
22 

- COMPOS17E - Statement 2&S-0F DATE 31DECC 
I 

SUMMARY REALIZED CAIN/LOSS REPORT 
JANUARY 1 . 20@1 TO DECEMBER 31, 2001 

MAT DATE MAT RATE IRD DI SIL Dy SELL RATE 
LOCAL COST LOCAL SECTY GN/LS NET SECTY GM/L~ 
BASE COST BASE SECTY GN/LS BASE CURR GWLS NET BAS SEC7Y GN/LS 

W12C MONTHLY 

ASSET 10 SECURITY DESCRIPTION 
SH SELL/DIC L07 LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NET 

31556HR91 707AL 

4 

00 Go 00 L go 00 1 

31386MUN6 FNMA POOL 566559 2031102101 A 500 011FE1101 ISFED01 1 000060 
111H -, 

540 990,176 92 993,225 99 3 .047 17 Do -3 .047 17 
1 .000,099 690 

31396NUVB FNMA, POOL 561596 2031101101 A 500 09JULOI 13AUGOI 1 000100 
'DIE . . 

994 29,374 33 29,620 98 246 65 00 -246 65 
29 .783 960 

31366N2UI FNMA POOL 565737 2031/06/01 7 000 09KAYDI 13JUN01 I ODOGDO 
WDIE . . 

BAS 716.6211 75 714 IISO 00 -221 25 Do -221 25 
70B .000 000 

3133ANAX3 FNMA POOL 569535 2031/04/01 6 000 21MROI 16APRO) I coooso 
WILE . . 

6112 ?47,759 19 245.394 13 21363 56 00 2150 31 
2S2 .091 000 

WDIF . . 21MAR01 16APROI 1 000000 
693 544,295 32 539 .103 37 S .192 00 no 5 .192 00 

553 .614 ace 

31386N4X3 TOTAL 
. . . . . . . . . . . . . . 792,053 51 704 496 15 7,555 36 1 00 7 .555 36 1 

31356HSG9 FNMA, POOL 56AS47 2031/04/01 6 500 IIAPRO) 16APROI 1 000000 
We]" . . 

23A 199,332 43 199 .565 60 -31 25 on -51 25 
200,020 000 

WDIH ., I)APR01 16APROI 1 000000 
235 9% 662 16 996,838 42 156 26 00 -156 21 

1 .000 ]DIl ace 

313116HSG9 701AL 
. .. .. . . . . . . . . . . . 1,195,994 S9 1 .196,392 10 187 S1 1 00 -317 53 1 

W112C MONTHLY WILLIAM H GATES FOUNDATION PAGE 1.7 ' 
- COMPOSITE - AS-OF DATE 31DErni 

SUMMARY REALIZED GAIN/tOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 33 . 2001 

ASSET ID SECUR17V DESCRIPTION MAT DATE MAT RATE TRO DI S7L DT SELL RATE 
SH SELL/BIC L07 LOCAL PRINCIPAL NEI LOCAL COS7 LOCAL SECTY GN/tS NET SECTY GM/L5 

SHARES/PAR BASE PRINCIPAL MET BASE roST BASE SEC7Y G%^S BASE CURR GH/LS NET BAS SEC7Y GM/LS 

31356147M FHMA POOL 569592 2031102101 6 500 ISFEDDI 13MARDI 1 000000 
'DIE . . 

720 204.904 71 206,333 97 -1,429 26 00 -1 429 26 
207 593 170 

wait . . 15FEDDI ISMARDI 1 000000 
CXL 72B 204 904 71 -211A 533 97 1,429 26 00 1,429 26 

-207,1193 170 

31396147D4 TOTAL 
. . . . . . . . . . . . . . . . . 00 00 90 L 00 00 L 

51396PA06 FHMA POOL 568915 2031102103 6 Sao 15FEDDI )3MARDj I ouccoo 
WDIF . . 

730 414 379 04 416,907 14 -2,529 10 an -2 .529 To 
42a 421 40D 

31386PAU? fNMA Pool 568919 2031102101 6 Sao 15FEBOI 13MARDI 1 000000 
W,IE . . 

731 571 .149 32 S74 63S 25 3,A85 93 go -3 495 93 
579 .479 340 

515116PBD4 FHMA POOL 563936 2031,05101 & 500 15FESDI 13MARDI I ODCODD 
WBIE - 

732 356,149 21 3411 .213 06 -2,063 95 no -2,065 95 
345,081 ace 

3158APCK7 FHMA POOL 5611974 2016/01/01 6 Sao DBMAY01 17KAYQ1 1 000000 
W,10 " 

699 79S .403 83 29S .153 20 250 63 Do 2SO 63 
291,644 350 

311116ptio FMMA. Pool 2016/06/01 6 Sao ISOCT01 19NOwel 1 000000 
"IQ . . 

402 77 565 61 77 .139 52 424 29 co 424 29 
75 162 150 

31586PNG4 FNMA Pool 569291 2016/04/01 A 000 17APROI 19APROI 1 000000 
WBIH . . 

297 200 176 27 199 .769 88 11406 39 00 1 406 39 
200 .020 000 

Is 

is 



W112C MONTHLY WILLIAM H GATES FOUNDATION 
- COMPOSITE - Statement 28 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2601 

ASSET ID SECURITY DESCRIPTION MAI DATE MAJ RATE IRD 07 SIL DI SELL RATE 
SH SELL/BIC LOT LOCAL PRINCIPAL MET tOCAL COST LOCAL SECTY GK/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY WLS BASE CORR GKILS 

31346puio FNMA POOL 565485 2031/41/0) 7 500 29MOVOD 16JANDI 1 000040 
WBIE . . 

745 252,636 47 252,931 24 -294 77 Do 
251 .536 000 

WBIE . 29NOVoO 16JANOI 1 000000 
746 274 .16d 25 274 .48d 14 -319 By go 

272,972 000 

WlIE . . 29NOVOC 16JANOI I DOODOO 
747 299 .867 29 300,217 09 349 be go 

798 .561 coo 

WBIE ., 29NM 00 16JANDI 1 000060 
746 343 .921 67 34A .222 25 -401 16 00 

342 .324 000 

NOTE - 29NMOD 16JANOI 1 000000 
749 512.)34 49 507,770 42 -585 93 Do 

499,997 000 

Wolo . . 24DCIOI )AHOVDI I cocoon 
355 601,009 SO 595 .545 Be 2 .463 70 no 

s7s .990 010 

W130 . . 240CT01 )"Ovol 1 000000 
CXL 355 -601,009 So -598 .5A5 09 -2 .463 70 Do 

-575 .990 010 

313fi6puip TD)AL 
-------------- - 1,672,676 Ob 1,674 A27 71 -1 .951 65 1 go 

PAGE 424 
AS-OF DATE 

t 3 
1 
TIE 

Cal 

I 

MET SECTY "/IS 
MET OAS SECTY ~/LS 

-294 77 

319 89 

349 as 

-Aal It 

-555 93 

2.463 70 

-2 .463 70 

-1 .951 63 1 

go S 

92-4 94 

-59 So 

Do 

569776 2031/03/01 6 Soo 

VaS.526 44 984.pol so 

569903 2031/oa/0) 6 500 

1811 .575 00 183,634 38 

go S to 

ISFEBOI 13MROI 1 000000 

& .14 90 ev 

09MARGI ISKARQI 1 000000 

-59 Be 00 

31366PSHO IN" POOL 
WBIE . . 

7?9 
999,900 000 

315360DG3 FHhA POOL 
wel" . . 

841 
190 Goo coo 

WITSITFIFF 

PAGE 425 
AS-OF D& 7E 3IDFCOI 

MET SEC7Y QH/LS 
NEI BAS SECIY Gw/tS 

-512 47 

-621 12 

3.344 54 

-3,951 19 

3,433 65 

1 .574 a] 

11499 as 

3 .574 66 L 

-3 .047 le 

W52C MONTHLY WILLIAM H GATES FOUNDA710H 
- COMPOSITE - 

SUMMARY REALIZED GAIW LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAI DATE MAI MAIL 7RD Dl SIL III SELL RATE 
SH SELL/BIC L07 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY QH/IS 

SHARES/FAR BASE PRINCIPAL NEI BASE COST BASE SECTY GWLS BASE CORR GWLS 

31!BIQHF) FNKA POOL 570050 2051102101 6 500 D9KARDI 13MROI I Bounce 
Welm . . 

949 992,ACI 23 992 .713 70 -312 47 00 
999,900 4110 

31 "60HP9 FMVA POOL S70035 2031/02/01 6 500 09JULDI 13AUGO) I cocoon 
WBIE I- 

995 73,971 49 74,592 61 -621 32 go 
75 .002 7SO 

3136&QLP4 FNMA POOL 570154 2031102101 6 ago 21MROI 16APROI 1 000000 
WBIE -- 

635 358,619 24 347,274 In 31344 54 00 
356,750 900 

3138601115 FNM POOL S7086 2031ID2101 6 SOD 15FENDI 33MARDI I DODDOD 
WIIE 11 

731 647 .578 15 651 .129 54 -31951 19 go 
656 .919 940 

SIS6604C2 FNMA POOL 570619 2051/02/al 6 COD 2)MAROI 16APROI 1 000000 
WNIE -- 

66, 359,961 21 356 .527 56 3 .455 65 Do 
366,259 240 

31366RJU4 FNMA POOL 570975 2051/02/0) 6 coo 09MROI 13"Rol I coccoo 
WITH I- 

051 973,965 82 972 .091 01 1,574 51 00 
999 .900 750 

WBIN . . 09KAROI 15MARCI 1 000000 
857 779 .177 DO 777,672 23 )1499 85 00 

799,920 000 

31396RJU4 TOTAL 
. . . . . . . .

. . . .
. . . . . 1,753 .137 90 1,749 .765 24 3,374 66 1 Do 

31306RNO) FNKA POOL 571086 7031102101 6 500 DBFEBOI 12FE501 1 cocoon 
WBIN " 

563 990,177 13 993 .724 51 -3,OA7 To go 
1,000,10D 000 

lb 

->Tl E IS-111\k-E 

b 



W12C MONTHLY WILLIAM M GA7ES FOUNM71ON PAGE 426 
- COMPOSITE - Statement 2 8AI-01 DATE, SIDECO] SUMMARY REALIZED GAIN/LOSS REPORT 

JANUARY 1, 2001 70 DECEMBER 31, 2001 

ASSET To SECURITY DESCRIPTION MAT DATE MAT RATE TRD D7 57L D7 SELL RATE 
SH SElk/1"Ic kill LOCAL PRINCIPAL NEI LOCAL COST LOCAL SEVY Gwis 

~HARFSIPAR BASE PRINCIPAL NEI BASE COST BASE SECIY GM/LS BASE CURR GN/LS 

51386R7Z? FNMA POOL 5712SO 2016/03/0) 5 Soo 13FEBOI ISFEDO) 1 000000 
WBIH -- 

Sol 58S.143 75 583 875 00 1 .96B 75 00 
600 .000 coo 

WITH -- 13FEBOI 15FEDO) 1 000000 
Cxt Sol -595 843 75 -595,175 00 -1,96B 75 Do 

-600,000 ODD 

WBIH . . 15FED01 15FEDDI 1 000000 
512 976.309 A] 973 .927 49 3 230 92 00 

999,900 coo 
Whim . . ISFEDDI 15FFBOI 1 000000 

CXL S52 -976,309 61 973,027 69 -3 .280 92 Do 
-999 9DO 000 

Whim . . 33FEDO) 15FEDDI 1 000000 
604 585 845 75 511S .A75 00 1 .963 75 Do 

600,000 000 

WITH " 13FEBBI ISFFBOI 1 000000 
605 976 308 63 975 .027 69 3 700 9. go 

999 .900 000 

313116"Z2 701AL 
. . . .. . . . . . . - 1 .562 .152 38 11559 902 69 5 249 69 1 00 

slittRist wq"MA. POOL 571277 ?GSI/05/41 fi Soo 15F[Bol I iMARG I I ocoace 
WDIE -- 

735 905 524 44 994,901 50 624 % 00 
999 .900 000 

31361WS4 FmMA POOL 571357 2051/02/0) 6 500 DIFEBOI 32FEDO) I CDOODO 
WBIH . . 

546 792,141 71 794 579 45 -2,437 74 00 
BUD ago DOD 

Whim . . 05(EBOI )2F[001 I OOOOoc 
Cxt 546 -792 .141 71 -794 579 45 2 437 71 00 

-600 030 DOD 

NEI SEE" CHAS 
NEI BAS SECIY GN/LS 

1 .969 is 

-1 .96B 75 

31280 92 

-3 .250 92 

1 .96B 75 

3 .250 94 

51249 99 1 

624 94 

-2,437 74 

2 437 74 

W12C MONTHLY WILLIAM N GA7ES FOUNDATION 
- LOMPOSI71 - 

SUMMARY REALIZED CAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

MAT DATE MAT RATE IRD DI 
LOCAL COST IDEAL SFCIY TH115 
BASE COST 11A~E SECTY CN/LS 

SIL D7 SELL RATE 
NEI STEIN G"'Is 

BASE rURR GN/LS MET BAS SEC7Y GN/LS 

ASSET ID SECURITY I)ESrRIP7ION 
SM SVIIIBIC LOT LOCAL PRIHEIPAI NEI 

~HARFS/PAR BASE PRINCIPAL NEI 

S135AWS4 TOTAL 

lid 

PACE 427 
AS-OF DATE SIDECOI 

00 Do 00 t Do 00 1 

31506R29. FNMA POOL 571478 7033102101 & Soo 15FED01 13MAROI I DDOODO 
Walk . . 

734 295 so] 20 267,794 74 -11993 5 . no -1 .993 54 
289.969 510 

313865BY2 FMMA POOL 571655 2016/112/01 7 000 ISMAYO) 17MAVOI I DOODDO 
. . '11, . . 

639 1 .019 062 34 1,022 499 04 -3 437 So no -3.437 50 
999 999 840 

31316SGK7 FNMA POOL 571902 2031102101 7 500 IIJULOI 13AUGOI I DOODOI) 
WITH . . 

196 972,9b4 27 969 096 87 3 .557 4D Do 3,557 40 
949 513 190 

NOTE - IIJUIO) 13AUGOI 1 000000 
CXL 396 -972,954 27 969,096 67 -3 .957 46 00 -3 .857 40 

949 513 160 

31386SGR7 707AL 
. . . . . . . . Go 00 00 1 on 00 1 

51586st62 IN" POOL 2031/07/0) 6 500 26SEPOI 19OCIOI 1 000000 
wolo . . 

072 200 452 49 199 710 99 741 50 00 741 SO 
197,733 660 

31386SL9f FNMA POOL 2051107101 6 000 04SEPOI I 7SEPOI 1 000000 
WBIE . 

429 1 954 .01S 22 1 944 574 60 11,140 6? Go 11,640 62 
1 .999 .999 590 

3138ASUH5 CHITA POOL $72199 2011103101 6 500 15FEBOI I 3MAROI 1 000000 
WDIE . . 

?36 901,491 37 880 .652 92 $so 4S 00 838 45 
1194 547 620 

313116SU62 FHMA Pool 572205 2031/03/01 5 500 ?OFEDOI 13MAROI 1 000000 
Wait - 

821 365.022 95 362,734 75 2 .28B 17 on 2 .201 17 
385 375 600 



W52C MONT HLY WILLIAM H "7ES FOUNDAI]ON PACE 429 
- COMPOSITE - AS-DF DATE BIDECOI 

~UMMARY REALIZED GAT " OSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MA7 RAI[ IND Dl S71. DI SELL RATE 
SH SELL/BTC L07 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SEC7Y GN/LS MET SEC7Y GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE rOST BASE SECTY GN/LS BASE CURR ~/LS NET OAS SECTV GN/LS 

31394TOL? TOTAL 
963 .749 11 970 .956 6D -7 .137 49 1 00 -7 .157 49 1 

513116TV113 FNMA POOL 2031/07101 6 000 04SIPOI 17SEPOI 1 000000 
MITE - 

430 1 .956,015 99 1 .944,375 36 11,640 63 Go 11 .640 63 
2 .000 .000 170 

313867vxo EMMA POOL 2031/07/0) 6 age DASEPOI 17SEPOI 1 000000 
WSJ[ . . 

461 952,101 13 926 633 55 5,547 58 Do 5,547 58 
9S3,142 b3c 

3139673D5 FNMA POOL 573296 2033/03/01 6 500 ISFEBOI 13MAROI 1 000000 
INIE I- 

?37 985 .526 44 984,901 50 624 94 00 624 94 
999 .900 000 

3138614J] FNMA POOL 573325 2031/05/01 6 500 09MAROI 15M&Rol 1 000009 
'01H . . 

647 992 .400 75 992,713 22 -312 47 00 -312 47 
999,900 coo 

3138616M2 EMMA POOL 573376 7031/03/01 7 000 09MAY01 13JUNDI 1 000000 
WBIE - 

944 68,931 so 6B .921 16 10 64 Do IS 64 
69 .101 910 

WSIE " D9K4YOI 13JUNDI I DOODDD 
045 100 475 69 100 .463 15 15 51 00 15 51 

99 .268 350 

IIIE 11 09MAYOI 13JUNDI 1 000000 
941 782 .309 17 782,189 11 120 76 00 170 76 772,890 2 
70 

3156676M2 701AL 
. . . . . . . . . . . . . . . . 951,720 36 951,573 45 146 91 1 Do )46 91 L 

31386UASA FMMA POOL 573426 2016/03/01 5 500 13NOval ISDECOI I cadocc 
"IE . . 

857 130 .913 4? 131 747 01 -333 59 00 -833 59 
130 .120 Boo 

WBIE 13NOVOI I BDEC0I-,-- -1 DOGOOD 
263 922,109 34 927,980 32 -5 .971 46 go -5 .871 45 

916,524 270 

TR A P01- 1-1 7, 

6 

8 

6 

W32C MONTHLY WILLIAM M GATES FOUNIIII]ON Statement 28 PAGE 42B 

- 
COMPOSITE - AS-OF DATE 31DECO 

I 

SUMMARY REALIZ 
E 
D GAINJJOSS REPORT 

JANUARY 1 . 2001 TO DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION HAT DATE MAT RATE IRD DI STL 01 SELL RATE 
SH SELL/BIC LOT LOCAL PRINCIPAL NEI I OCAL COST LOCAL SECTY GWIS NEI SECTY ~/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GM/LS BASE CURR ~/L& NET BAS SECTY ~LS 

31336S506 FNMA POOL 572455 2016/04/01 A SIB 05NMOI 19NOVDI 1 000000 
WBIE -, 

744 61 .599 12 61 .052 97 566 15 go 566 Is 
59,399 450 

WBIE -- GSMOVOI 19moval 1 000000 
745 937,011 73 829 .315 84 7 .692 119 DO 7 .692~119 

307 .122 9,60 

3I3b&S5Q& TOTAL 
-------------- .- B98 610 as 590 .351 61 6 .259 04 L 00 51259 04 1 

31316ICGB FNMA POOL 572571 2031/04/0) 6 100 14JUNDI 16JULDI 1 000000 
WILD . 

5112 2791AOO 56 290,997 &B -1 .597 12 00 -1 .597 12 
287,AS& 119 

313861"24 FNMA POOL 572749 2031/05/01 6 50D 15FE50I 13"Ral I occonc 
- 'DIE -- 

733 985,526 44 994,901 so 624 94 go 624.94 
1,99,900 ago 

513961J97 FNMA POOL 572759 2031103101 6 500 09MR01 13MAROI 1 000000 
WBIH I- 

853 11191 .000 Do 1,191 .375 00 -375 00 00 375 an 
1 .201,00a ago 
W,JH . . c9MARDI 13MR91 1 DOOGOD 

CXI. 953 -1 .191,000 go -1 .191,375 go 575 00 00 375 on 
-1,200 .000 goo 

WBIH -- 09"Rol 15MAROI 1 000000 
854 992,500 09 992 .1112 so -312 50 go -312-5c 

11000 .00D Ono 

313047J97 TOTAL 
. . . . . . . . . . . . . . . . 992.560 00 992.822 50 -322 50 1 go -312 so t 

31396701.2 IRMA POOL 572959 203310slol 6 000 IIJUNDI ISJUNDI 1 000000 
WBIH 11 

004 $67 .460 93 873,930 S? -6,469 39 go -61469 39 
900 099 160 

walm . I I JUNVJ 13JUNDI .- 1 Doonva 
090 96 293 In 97,1106 2a -718 10 Do -718 10 

99,909 91a 



WILLIAM N GA7ES FOUNDATION PAGE 430 
- COMPOS17E - 

SUMMARY REALIZED GAIN/LOSS REPORT Statement 29s" DATE 31DEca] 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

MAT DATE MAT RATE TAIT D7 STt DI SELL RATE 
LOCAL COST LOCAL SECIFY GM/LS MET SECTY WIS 
BASE COST BASE SECTY &M/LS BASE CORR GH/LS MET BAS SEVY GN/tS 

WIZC MONTHLY 

ASSET ID SECUR17Y DESCRIPTION 
SH SELL/BTC 107 LOCAL PRINCIPAL MET 

SHARES/PAR BASE PRINCIPAL NET 

31386UA36 70TAL 
1 .053.022 76 1 .059 .727 B3 -6,705 07 1 00 -6.705 07 t 

3151AUC73 FMMA POOL 573491 2031/05/01 6 500 09MARDI ISMARO) 1 000000 

845 992,400 75 992,713 22 -312 47 go -312 47 

1 000000 

00 

1 000000 
00 

1 000000 
Do 

00 
1 000000 

Do 

coacoo 
Do 

09MAROI ISMARDI 

-312 47 

ISFEBOI 13MAROI 

-1,58, 03 

15FEDDI 13MAROI 
-2 941 65 

15FEVOI 13MARDI 
-3 .457 37 . 

-7 .9S9 85 L 
70FENO) )~MAROI 

3 .752 4) 

20FEB01 33MAROI 
S1936 90 

-312 47 

-1 .501 03 

-2 .941 65 

-3,437 17 

-71959 as I 

3,752 41 

5 936 90 

9.659 31 L 

5.s?5 97 

741 497 .7&4 20 496 .201 37 
499 .951 Ono 

31506UFF? TOTAL 
. . . . . . . . . . . . . . . . . 1 .141 .350 70 1 .149 130 55 

31SB6UFS& FNMA POOL 573577 2031/03/01 5 500 
NOTE . . 

713 591,60a 29 594 355 Be 
631 .955 Ban 

'DIE . . 
732 947 092 79 941 .355 68 

999,900 000 

31386UFS6 TOTAL 
. . . . . . . . . . . . 1,545 .701 07 1 .536 .011 76 

31396UHS4 FNMA POOL 573641 2031/03/01 6 Ono 
'DIE . . 

686 375,190 b4 371 , 611 6? 
331 .751 900 

9 .659 31 1 00 

2 1 MAO I I 6APRO) 1 000000 

51572 92 00 

7- 

4 

999,900 Ono 

31306UFC) FNMA POOL 573563 2051105101 6 500 
WITH - 

543 992 .400 75 992,713 22 
999 .900 goo 

31396UFE7 FNMA POOL $73565 2051/03/0) 6 Soo 
WIIE -- 

739 226 .661 22 223 .242 25 
279 967 600 

We][ . . 
740 421 .725 25 424 666 93 

427,176 000 
'DIE . . 

W12C MONTHLY WILLIAM H GATES FOUNDATION PAGE A~l 
- COMPOSITE - AS-OF DATE SIDEC"I 

SUMMARY REALIZED GAIN/LOSS REPORI 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECUR17Y DESCRIP11ON MAT DATE MAT RAIL 7RD D7 S7L D7 SELL RATE 
SH SELL/BIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SEC7Y GN/LS NET SECIY GN/LS 

SHARES/PAR BASE PRINCIPAL ME7 BASE COSI BASE SECTY GWLS BASE CURR GM/LS MET SAS SEC7Y GH/V 

313IAUSU7 FNMA Pool S73931 2031105101 6 500 15FESCI 13MARDI 1 000009 
WDIE -1 

742 473 .044 52 476,364 27 -3 .299 75 00 -3 .299 75 
479 .994 000 

WDIE . . 09JULDI 13AUGO) 1 000000 
897 43 247 26 46,672 55 -4P5 29 00 -ADS 29 

49 .940 190 

31586USU7 T07AL 
. . . . . . . . . . . . . . . . . 521 .351 71 575 036 82 .3,7as 04 1 00 -3 .705 04 1 

315ASU793 IN" POOL 573796 2031/03/01 5 500 20FEBOI 13MARDI I cloccou 
WBIE -- 

7113 972 113 32 673 .862 52 4 .250 so on 4,250 90 
71S .925 000 

'DIE . . 20FEBOI 33MARDI 1 000000 
$22 so 401 a] 87 .846 R6 SS4 is 00 554 15 

95,330 goo 

31356U793 TOTAL 
. . . . . . . . . . . . . . . . 766,514 33 761,709 3F 41904 95 1 Go 4 .104 95 1 

315116UUC4 FNMA POOL 573979 2031/03/0) 6 000 ZIMAROI 16APROI 1 000000 
WBIE . . 

6a7 345 861 To 342 .561 95 31299 is Do 3,299 15 
351,909 550 

31386MH2 FNMA POOL 57AO16 2031/04/01 6 000 )4SEPOI ISOC701 1 000000 
WEIF . . 

216 9119 617 At 985 .624 99 41062 so 00 4 .062 50 
999,999 930 

WILE - 14SEPOI 150C101 1 000000 
217 919 .637 45 985 .624 95 41062 50 Do 41062 so 

999 .999 980 

'DIE . . 20SEPOI 150ciol 1 000000 
210 70S .635 65 702,077 07 3 .561 so 00 3 .561 50 

712 .316 620 

4 

11 



W112C MONT HLY WILLIAM K "ITS FOUMDAIION PAGE 433 
- COMPOSITE - AS-OF DAIE SIDECOl 

SUMMARY REALIZED CAIN/LOSS REPORT 
JANUARY I . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECURITY DISCRIP11ON MAI DATE MAI RATE ISO Dl SIL DI SELL RATE 
SH SELL/37C LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SEC7Y GH/CS NEI SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GMJ LF BASE CURR GIVLS MET GAS SIXTY GN/LS 

3131HPWRE13 101AI 
2)8 .121 77 217,914 30 207 47 1 00 207 47 1 

31356WIDA FNMA POOL 2016112191 5 500 ISMOVOI IIUDECDl 1 000000 
WBIE . . 

B54 83,051 59 88.642 44 -560 55 Do -560 85 
07 .549 090 

31396WTES FNMA POOL 201&/II/Di 5 500 ISNOVOI IBDECQ) 1 000000 
WBIE - 

055 300 .025 32 301 .935 71 -1 1910 39 no -1,910 39 29B .208 1 
Is 

31386w)(D5 FNMA POOL 575176 203)/05/01 7 Sao IIJUL91 IOSEPOI 1 000090 
WBIE . . 

32~ 25& .055 52 255.043 35 1 1015 17 Do 1,015 )? 
249,159 390 

WBIE ., IIJULD1 IDSEPBI 1 006000 
325 109,440 26 306.213 45 1 226 B) Go 31226 111 

301,995 010 

3139~Ds TOTAL 
------------ ----- 565,496 76 563 .256 80 

31486W71(l IN" POOL 576098 2031/04/01 6 500 
WBIQ " 

305 296 .195 31 299,476 56 
300 000 ODD 

BIS86XC20 ENKA POOL S76109 2051/04/01 7 000 
WDIE . . 

565 397 .396 23 895 .0&9 54 

5ISl6xJl:76'3FNMA POOL 576355 2031/04/0) 6 DOD 05 490 
WBIE -- 

650 256,429 B9 235,697 65 
291,439 000 

WBIE - 
699 A41,266 10 437 056 89 

448,9113 000 

2 .241 9B I go 2 .241 95 1 

IIAPROJ IOAPROI 1 000000 

-751 25 Do -201 25 

19APROI 14MAY01 1 000000 

2,327 69 00 2,327 69 

21MARD1 16APROI I ODOODO 

2,752 24 an 2.732 24 

?IMAROI 16APROI 1 000000 
A .209 21 Go 41209 21 

--z 

0 

a 

to 

W37C MONTHLY WILLIAM H rA7ES FOUHDAIIDN Statement 29 PACE 432 
- 

COMPOSITE - AS-OF DATE 3IDECOl 
SUMMARY REALIZED GAIN/ LOSS REPORT 

JANUARY 1 . 7001 TO DECEMBER 31, 2001 

ASSET ED SECURITY DESCRIP710M MAI DATE MAI RATE IRD 07 SIL DT SELL RATE 
SH SELL/lTC LOT LOCAL PRINCIPAL MET LOCAL COS] LOCAL SECTY GIVLS NET SECTY QNflS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GIVLS BASE CURR GKILS MET OAS SECTY GtI/LS 

3138&WH2 TOTAL 
2,66S .015 61 ~1675 .327 03 11 .636 So I Do 11 .494 so I 

3l5a6vKRO ENNA POOL 574644 2031/05/01 A goo 16OCT01 14woval 1 000000 
Wila . . 

175 119,645 6? 113 907 47 736 15 00 736 15 
119 .729 310 

WSIQ . . 12DECOI 13DECOI 1 000000 
ass 217,615 26 220,123 03 -2,512 77 go -2,512 77 

221,649 930 

WILD . . I?DECQl 13DECOI 1 000209 
061 644,444 22 655,373 13 -10,929 91 00 -10 .926 91 

656,392 S20 

33386VKRO 101AL . . . . . . . . . . . . . . . .. 9111 .705 10 994 .403 63 -12,703 53 S Do -12 .703 53 S 

313BLVMZD THEIR POOL 574676 2031/04/01 6 Soo 09MROI IAMAROl 1 000000 
WSIM . . 

944 992,400 7S 992,713 22 -312 47 00 -312 47 
999,900 000 

31311614ccd FHMA POOL S75395 2031/04/01 6 000 04DECOI ISDECOI 1 000000 
WBIE . . 

552 77,776 20 77 494 97 231 31 Do 201 31 
76,277 750 

51356WI've ENNA POOL 5756S9 2031105101 % 500 20FEDDI 15MAROI I GOOGOL) 
WDIE - 

323 495,669 39 490,574 79 5 .094 60 go 3 .094 &a 
521,195 000 

31386WRH5 EMMA POOL 5756aB 2051/03/01 6 500 15FEDDI 16MARG) 1 000000 
WBIE I, 

COS 114.011A 09 115 .977 55 105 51 00 IGO 51 
IIS .750 ODD 

WBIE " ISFEB91 16MAR01 I access 
009 104,035 6a 103,936 72 91 96 00 96 96 

105,553 DOG 

-1,VrT- -11) 



W112c MONT HEY WILLIAM RE GATES FOUJILATION PACE 434 
- COMPOSITE - 8A111 DATE 31DECOI 

SUMMARY REALIZED GAIU/jOSS REPORT Statement 2 
JANUARY 1 . 2001 10 DECEMBER 51 . 2001 

ASSET To SECURITY DESCRIPTION MAT DATE MAI RATE 7RD 07 STL ITT SELL RATE 
~H SELL/OTC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY CN/LS NET SFC7Y GN/LS 

SHARES/PAR BASE PRINCIPAL MET EASE COST BASE SECTY GN/LS BASE CURIE GM/LS NET OAS SECIV GN/LS 

31386XJ93 TOTAL 
727,695 99 720,754 54 6,941 45 1 an 6.941 45 1 

313116XIIJI FNMA pool 576493 2016/DA/al 6 can 31OCTOI 19NOVOI 1 000000 
WDIE . . 

746 73 .4111 71 72 .699 27 762 44 00 762 44 
71 .556 000 

51511014ke ENNA POOL 576494 2016/04/0) 6 500 18OCTOI 19NOVOI 1 000000 
Wol, . . 

409 289 .497 84 292 .836 43 6,661 36 00 6 .661 36 
280 .533 910 

31386X2F2 EMMA POOL 576674 2031/07/01 7 000 09MAYDI 15JUMOI 1 000000 
WBIE -- 

547 444 .699 40 444 B26 69 -137 29 Do -137 79 
439 .335 000 

Wolf . . 09MAYRII 13JUNDI 1 000020 
948 727 AS] 47 727 676 13 -224 66 00 -224 66 

713 .190 000 

315afiX2F? TOTAL 
. . . . . . . . . . . . . . . 1 .172 .340 67 1 .172,702 92 -361 95 1 go -391 95 1 

31336VC5] FMMA POOL 5771192 "31/04/0) 6 Doe 21MARDI 16APROI I occooo 
HIRE - 

690 309 D05 10 306 450 S2 2 554 58 00 2 554 59 
314 409 000 

'DIE . . 21MARD) I&APROI I Dugout 
69) 309 006 as 306 .451 50 2,554 59 00 2 .554 So 

314 410 000 
'DIE . . 21MAROI 16APROI 1 000000 

692 309 .004 Do 304 .451 so 2 .SS4 53 up 2,554 58 
314 410 000 

HIRE -- 21MAROI IIAPROI 1 000000 
693 309,007 at 306 452 47 2 554 59 00 2 .554 59 

314 411 coo 
HIRE ., 21MARDI 16APROI 1 000000 

694 309,007 06 306 .452 47 2 554 59 00 21554 S9 
314 .411 coo 

Wolf . . 23"RVI 16APRDI' 1 000900 
695 309 .007 06 306 .452 47 2 5S4 59 00 2 554 59 

314,411 000 

MIZE mnN7HLV WILLIAM H GATES rOUNDA ]]ON PAGE 435 
- COMPOS17E - AS-OF CARE S)DECOI 

SUMMARY REALIZED CA) NJLOSS REPORI 
JANUARY 1 . 2091 70 DECEMBER 31, 2003 

ASSET To sFrt]R]7y DESCRIPTION MAI DATE HAT RAI[ IRD DT STE OR SELL RATE 
SH SELL/117C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECIY GHILS NET SECTY GM/LS 

SHARES/PAR BASF PRINCIPAL MET BASE COSI BASE SECIY CM/LS BASE rURR GIVES MET OAS SECIY GH/LS 
WDIE . . 21MAROI 16APROI 1 000090 

696 309 .007 06 306 452 47 2 554 59 Do 2 .554 59 
314,411 000 

WERIE . . 21MARDI 16APROI I ooooac 
697 309,000 04 306 .453 A5 2,554 59 00 7,554 59 

314 .412 000 
WOLF . . 21 "Rol )6APROI 1 000010 

691 309 out §4 356,45S 45 2 S54 59 Go 2 .5-,4 59 
314 .412 000 

'DIE . . 21 "Rol 16APROI 1 000000 
699 45S.675 12 451 .905 01 3 767 11 go 3 .767 11 

463 644 Doe 

51396YCSI 707AL ... .. . . . . . . . . . . . 3,236,756 70 3,209,975 31 26,751 39 1 go 26 .758 59 1 

3131!6YE42 IN" Pool 577155 2031105101 6 500 26SEPOI )Social 1 000000 
WORD . . 

691 299 .100 95 293 .640 02 5 760 93 00 5.260 93 
295 044 090 

51366yiss ENNA POOL 577287 2031/04/0) 6 000 23MAROI IAAPROI 1 000000 
WBIE -- 

700 366,936 09 363 902 50 3 .a33 50 00 3,033 50 
373 353 DOD 

WBIE . . 21MROI 16APROI 1 000000 
701 366 .956 Do 363 902 50 5,033 50 00 31033 so 

373 3S3 000 
WIIE . . 21MAROI 16APROI 1 000000 

707 366,937 96 363,904 45 3 .033 51 so 3 033 51 
373 .355 000 

MORE - 21MARDI 16APROI I Ocoooo 
703 366 .937 96 363 .904 45 3,033 51 an 5 033 51 

373 355 000 
We][ . . 21MAROI 16APRO) I ococoo 

704 566 .977 27 363 945 44 3 033 63 go 31033 83 
373 .395 000 

HIRE -- 21MARD) 16APROI I occooo 
705 366,977 27 363 .943 44 3 033 83 Do 3 .033 83 

373 395 000 1 
WBIE 21MAROI 16APROI I Dooloas I :I I 

141 

id 

dy 



WILLIAM H QAIES FOUNDATION Statement 28 
- COMPOSITE - SUMMARY REALIZED GAIMYLOSS REPORT 

JANUARY 1 . 
200 

1 
To 

DECEMBER 31, 2001 

MAI DATE MAI RATE IND 07 SIL ITT SELL RAFE 
LOCAL COST LOCAL SECTY GM/LS 
BASE COST BASE SECTY GNILS BASE CURE WLS 

363 .945 39 3 .033 95 go 

21MARDI I&APROI I goocco 
363 .94S 39 31035 85 00 

?IMARO) 16APROI 1 000000 
363,947 34 5 .033 R6 Do 

ASSET ID SECURI TY DESCRIPTION 
SH SELt/07C LOT LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

706 366 .979 24 
373,397 000 

WBIE . . 
707 366,979 24 

373 .397 000 

WBIE . . 
768 566,991 20 

375 .399 000 

31304yies TOTAL 

3 .033 66 

. . . . . . . . . . . . . . . . . . 31307 .642 14 5,27S .335 90 

313806129 ENNA POOL 577504 2D31/04/01 7 ODD 
WBIE . . 

849 251350 95 23 .34& 57 
25,909 580 

WIIE . . 
B50 ga2,3ia ge 992,167 34 

970,491 120 

3139AYRZ9 101AL 
. .. ... . . . . . . . . . . . . 1 .010 .669 93 1 .010 .513 91 

33396YR99 FHMA POOL 577511 2016/CA/01 6 500 
WNIE . . 

747 132,859 29 131,638 19 
121,115 030 

31336YSU9 FHMA POOL 577531 ?D16/05/01 7 ODD 
WDIH -, 

661 11019 .164 41 1,022,607 25 
1 000,100 goo 

31366YSV7 FNMA POOL 577532 2016/05/01 5 500 
'elm .. 

549 966 .914 06 969 296 99 
1100D .000 Goo 
WITH - 

607 966,914 06 969,296 98 
1 .000,000 ago 

W11H . . 
609 966 914 06 969,296 08 

I'DOD .OOD coo 

WITH . . 

156 02 1 00 156 02 L 
05NMOI 19NOVOI 1 000000 

1 .221 10 00 1 .221 10 

15MYDI 17MYGI I ooccoo 

-31A37 84 00 -S 437 54 

15MAYOI 17MY01 I coocloo 

-2 .392 92 00 -2 382 82 

ISMAYDI 17MY01 I Dococc 
-2 .502 62 00 -2,552 82 

15MAVOI 17MAYGI~- -1 000000 
-2 .352 02 00 -2 .382 82 

15MAYDI 17MAY01-2 I Doccoo . 

-T 

WILLIAM H GAIES FOUNDATION PAGE 457 
- COMPOSITE - AS-OF DATE 31DECOJ 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31, 2001 

MAI DATE MA I RATE IND IT STL III SELL RATE 
LOCAL COST LOCAL SEC7Y GM/LS MET SECTY GN/LS 
BASE COST BASE SECIY GN/LS BASE CURR GWLS MET OAS SECTY GKILS 

969,296 Be -2 392 92 00 -2.582 92 

Is"Yel 17MYDI I VOODOO 
969,296 Be -2 382 82 00 -2,532 82 

15MAYGI 17MYDI I VOODOO 
969,296 09 -2,592 92 Go -2 5B? 62 

15MAY81 17MAYDI I VOODOO 
969,296 BE -2,382 82 GO -2 .3412 a2 

ISMYCI 17MYQI 1 000000 
969 .296 95 -2,552 52 00 -2,552 92 

15MYOI 17MYGI I ouccou 
969 .296 Be 2 .3112 82 Do -2,382 92 

15MAYDI 17MY01 I VOODOO 
969 .296 53 -2,582 57 no -2,582 62 

15MAYO) 17MAYDI 1 000000 
969,296 53 -2 352 82 00 -2 582 92 

15MAYD) 17MAYDI 1 000000 
969 .296 BE -2,392 92 00 -2 .562 32 

1 
5MAkYDI 17MYCI 1 000000 

969 .296 68 -2,31? 02 09 -2,3112 52 

ASSET ID SECURITY DESCRIPTION 
SH SELL/07C L07 LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

409 966 .914 06 
1 .000 .000 Doc 

WITH ., 
610 966,914 a, 

11000,000 ODD 

WDIH " 
611 966,914 06 

1 .004,000 000 

WITH . . 
617 966.914 06 

I,DOD,ODD 000 

MEIN , 
613 966,914 06 

11000 goo goo 

WBIH ., 
614 966,91A 06 

11000 000 000 

WITH -- 
615 946,914 06 

11000 000 Doe 

HEIN - 
616 966,914 06 

1 000 000 009 

WITH 1, 
617 966,914 06 

1 .000,000 000 

'SIN . . 
619 966,914 06 

1 .000,000 000 

31396YSV7 IOTA[ 
. . . . . . . . . . . . . . . 12 .569,882 78 12,600,059 44 

51366YSBB FHMA POOL 577543 2016/05/D) 6 500 
WIIE - 

74C 137,154 60 IS5,117A 21 
132 .257 670 

-50,976 66 1 go -30 .976 fig I 

05NMOI 19NOVOI I VOODOO 

1,260 39 go 11260 39 

I 

is 

W32C MONTHLY PAGE 
45, AS-DF DATE SIDECII 

I 

MET SECTY QN/LS 
NET SAS SECTY GN/LS 

3.053 .95 

3.033 es 

27 .303 24 1 Do 27,503 .24 L 
09MAY01 13JUNOI I VOODOO 
4 53 00 4 35 

09MAYOI ISJUNOI 1 000900 
151 94 00 151 64 

W12C MONIKY 



WD2C MONTHLY WILLIAM H GATES FOUNDATION PAGE 439 
- COMPOSITE - SIDEC .1 

SUMMARY REALIZED GAIN/LDSS REPORT Statement 29s" DATE 
JANUARY 1 . 2001 TO DECEMBER 31 . 2001 

ASSET SO SECURITY DESCRIPTION MAT DATE MAT RATE IRD EST STL DT SELL RATE 
SH SELL/BTC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GH/IS MET sEvy rH/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SEC7Y GN/LS BASE CURES GN/LS NET OAS SECTY GN/IS 

31396YTH7 IN" POOL S77SS2 2DIV06/111 6 SOD ]%OCIDI 19NOVOI 1 (100000 
W1110 . . 

415 565,359 63 354,089 77 11,243 96 00 11 .266 B6 
354 .04S 760 

31337AFOS ENNA POOL $73075 ?as)/04/01 7 000 25APROI 14MAYOI 1 000000 
WISE . . 

364 95,001 86 94 .943 10 se 76 cc 5B 76 
94 .017 610 

31337AFY6 ENNA POOL 575053 2031/05/01 7 000 09MAY01 13JUNDI 1 (100000 
WISE . . 

551 5011703 ]a 501 .625 70 77 44 Do 77 44 
495 .662 260 

31397BBC6 ENNA POOL 57BASS 2031/04/0) 6 goo 21KAROI 16APROI 1 000000 
-- WISE -- 

709 74,594 64 73,96a 06 616 60 go 616 60 
75,569 000 

313871DG5 ENNA POOL 579903 2051/04/9) 7 000 09MAY01 13JUNDI I DODOOD 
WBIE - 

a52 168 .244 45 166,21a 45 25 97 cc 25 97 
166 215 660 

WISE . . 09KAYDI 13JUNOI 1 000001) 
953 291,649 32 221,605 a4 43 49 00 45 45 

271,258 050 

51397BDGS TOTAL 
. . . . . . . . . . . . . . . . 449 693 77 449 524 32 69 45 1 00 69 45 1 

3)3870EN9 ENNA POOL 57A94l 2051/04/0) 6 000 21MARDI 16APRO) I ODDOOO 
WISE -, 

710 306 .54S 86 304,309 13 2,556 73 00 2,536 75 
312,212 000 

WISE , 21 NARDI IIAPRDI 1 000006 
711 506,846 94 504,310 11 2 .536 73 00 2 S56 73 

312,213 000 

"IF . . 21MAROI 16APROI I 00ODDO 
712 306,846 94 304,310 11 2 S56 73 00 2 .536 73 

312,215 000 

W,IE 21MAR01 16APROI 1 000000 
713 306 .047 82 304,311 08 21536 71 00 2 536 74 

312,234 000 

WB?C MONTHLY WIILIAM H GATES FOUNDATION PACE 4!5 
- COMPOSITE - AS-OF MIE 3)DElnl 

SUMMARY REALIZED GAJMILOSS REPORI 
JANUARY 1 . 2001 TO DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAT RATE IRD D7 STL 07 SELL RATE 
SH SELL/BIC L07 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GN/LS MET SICTY QN/LS 

~HARES/PAR BASE PRINCIPAL NEI BASE COST BASE SFCIY GN/L k BASE CURR GN/LS NEI BAS SEMY GN/I.S 

'DIE . . 21HARG) )6APROI I GODDESS) 
714 306 847 82 304.511 05 2 536 7- 00 2,536 74 

312,214 000 

WISE -- ?IMAR0I I&APROI 1 000000 
715 306 847 82 304.511 09 2 .536 74 Do 2 .536 74 

512,214 000 

WISE . . 21MARDI 16APROI 1 000000 
716 306 847 32 304.311 as 2 .536 74 Do 2 .556 74 

312 .214 000 

'DIE - 21MAROI 16APROI 1 000000 
717 306 848 80 304 312 06 2,536 74 go 2 536 74 

312 .215 000 

WDIE . . 21MARDI I&APROI 1 000000 
715 506 843 10 304,312 06 2 .536 74 00 2.536 7A 

317 .215 000 

WISE . . 21KARDI 16APROI 1 000000 
719 4S2 .533 07 A48,791 94 3 74t Is Do 3 .741 13 

460,447 000 

31367DEM9 107AL 
. . . . . . . . . . . . . . . . 31214 .161 49 3 .397 .569 75 26 .571 76 1 00 26 .571 76 1 

313675GE7 ENNA POOL 5?5997 2031/04/01 7 000 D9MAYDI 13JUNDI 1 000000 
NOSE . . 

354 9)) 309 57 911 .663 92 )40 75 00 149 75 
900 330 700 

513970HF3 EMMA POOL 579030 203]/GA/01 6 500 IJAPROI 16APRIS) I ooncoo 
WBIH . . 

256 996 .662 16 996,115 42 -156 26 no 156 26 
11000,100 goo 

31367BL24 ENNA POOL 57914A 2031105/01 7 coo 09MAYDI 15JUNDI 1 000000 
-- WISE - 

B55 750 633 91 730,526 15 1 12 70 Do 112 73 
771,841 470 

31317BPHO ENNA POOL 579224 2016/04/01 6 000 ?BNOVDI 19DECOI 1 000000 
"IF . . 

118 75,469 73 75,961 96 -492 23 00 -492 25 
75 .006 000 

4 



W32C MONTHLY WILLIAM H GATES FOUNDATION Statement 28 
- COMPOSITE - SUMMARY REAL] 

2 
ED GAIN/LOSS REPORT 

JANUARY I . 
2001 

70 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPIIOW MAT DATE MAT RATE TRO 01 STL DI SELL RATE 
SH SELL/11TC L07 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SEC" GWLS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GIVLS BASE CURR GM/LS 

31307BR54 FMMA POOL 579300 2031105101 7 000 09MAYOI Isjumol I Dosage 
WBIE 11 

$56 67,326 86 57,813 30 13 56 go 
56,769 360 

WFIE . . 09MAY01 13JUNCI I access 
B57 877,456 04 377,300 59 iss 45 on 

366 .871 050 

31527DRS4 TOTAL . .. .. . . . . . . . . . . . . . 965 .2&2 90 965,113 89 149 01 L 00 

51387DUMI FMMA POOL 5793419 2416/04/01 7 000 15MYDI 23MYDI I ODDOOO 
WDIN . . 

640 1 .019,061 93 1,022 .499 45 -3 .437 SO no 
999,999 440 

313979URP FMMA POOL 57939;1 22id/DS/Of 5 Sao )BSEPOI 20SEPOI I Dosage 
WDIH -- 

064 951 465 14 979 .902 79 IIS42 35 00 
999,900 910 

WDIH .. IOSEPOI ?oSEP0I 1 8911000 
06S 9al .4sS J4 979.PD2 79 1,592 35 on 

999,902 BID 
'BIN . . IBSEPOI 20SEPOI I Dosage 

066 991 .46S 34 979,902 79 1,562 35 00 
999.900 910 

'BIN . . JOSEPOI 20SEPOI I Goobac 
071 981 .465 14 979,902 79 IIS62 35 at 

999 .900 Big 

31397DUR? 107AL 
. . . . . . . . . ----- 3,925 360 56 31919,611 16 6 .249 40 1 Do 

313970VNO FNMA POOL S79421 2019/05/01 6 DOD 20NOVOI 21DECOI I a 0 ova I 
'DIE . . 

131 4S .158 95 4514S3 46 -294 so 
44 881 940 

PAGE 440 
AS-OF DAIE 

3 
IDE Go 

1 

NEI SECTY GH/LS 
NEI BAS SECTY GM/LS 

is 56 

135 45 

149 01 1 

-31437 so 

1 .562 55 

1 .562 .35 

1 .562 35 

1 .592 35 

6,749 4D I 

-294 53 

ST' I L- S j v 

PAGE 441 
AS-OF DATE, 3IDECOl 

NET SEVY GM/LS 
NEI BAS SECIY GH/LS 

565 31 

3 .047 53 

as A7 

2,994 29 

3 .069 96 1 

-1,196 06 

-3 .A37 50 

7 .031 95 

71031 95 

W62C MONTHLY WILLIAM K GATES FOUNDATION 
- COMPOSITE - 

SUMMRY REALIZED GAIWLOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . ?DDI 

ASSET 10 SECURITY DESCRIPTION MAT DATE MAT RATE IND DT STL 07 SELL RATE 
SH SELUDIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECIY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECIY GM/LS BASE CURR GWLS 

313ITCEA5 FNMA POOL 579629 ?031/05/01 6 500 20MOVOI ISDECOI 1 000000 
"To ., 

631 192 .96~ 46 192,401 15 563 31 an 
190,615 180 

31387CFCO FNMA POOL 579863 2031/04/Di 7 500 ))Jule] I OSEPOI I ODOODD 
WDIE ., 

322 7LB .629 30 76S .5112 05 3 .047 35 to 
750 .111 Big 

31397CK34 FHNA POOL 590014 2031/05/01 6 000 04DECOI 13DECOI 1 000000 
Wolf . . 

553 23 606 SA 23.600 67 95 67 Do 
25 .539 069 

BIE . . 04DECOI 13DECOI I access 
554 025 .091 16 022.106 37 2 .9aQ 29 00 

930,410 980 

31317CR34 T07AL 
. . . . . . . . . . . . . . . . . . 549.777 50 545,707 54 3,069 96 1 go 

31337CQA? FNMA POOL 2031/07/01 6 500 2DNOVOI 13DECOI 1 000000 
WDIQ . . 

644 490 .012 Al 491 .200 47 -1 .396 06 00 
494 .224 410 

51387C3RU FMMA POOL 5BO508 2016/04/01 7 000 15MAY01 17MAYOI I Dosage 
WDIN . . 

641 1 .019,062 36 1 .022,500 U -31437 50 Be 
I DOD 000 350 

31387C5X7 FHMA POOL 560514 20J6/04/01 6 000 17APROI 19APROI I Dosage 

236 1 .000 .051 33 993 849 36 7,931 95 00 WBlH . . 1 
1000,100 goo 

WITH - 17APROI 19APROI I coccoc 
289 1 .000,901 33 993.949 39 71031 9S Go 

11000 .100 goo 

513117CU7 107AL 

0 

-iTIAT E S~ J IT~ L 

I 

0 

. . . . . . . . . . . . . . . . 2 001 .762 66 11957,696 76 14 063 90 L 00 14,063 90 L 



W82C MONT HL Y WILLIAM H GATES FOUNDATION PACE 442 
- COMPOS I IF - 8 A5-OF DATE 3)DECOI 

SUMMARY RFAtIZED GAIN/LOSS REPORT Statement 2 JANUARY 1 . 2001 TO DECEMBER 31, 2001 

ASSET 10 SECUR17Y DESCRIPTION MAI DATE MAT RATE 79D DT STL 01 SELL RATE 
SH SELL/OTC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GH/LS NET SECTY GH/ S 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GWLS BASE CORR GH/LS MET PAS SECIY GNILS 

31387C751 FNMA POOL 580590 2D31/06/01 6 500 22MYOI 13JUNDI 1 coocoo 
WBIE . . 

$so 987 .911 29 995 568 30 -71657 02 00 -71657 02 
1 .000 .100 goo 

31307C7D7 FNMA POOL 510592 2031/06/01 6 Sao 22MAYDI 13JUNDI I OODOOD 
WBIE . . 

859 937.911 26 995 .568 so -7 .657 02 Do 7,6S7 02 
I'DOO .ico goo 

31357DHE? FMMA POOL 550329 2016/05/01 5 500 13MOVal IODECO] I coccoo 
WBIE - 

956 630 4V 56 614,820 52 -4,352 96 on -41332 9A 
676 .3ds 950 

31357DKR9 FNMA POOL S90904 2016/05/0) 6 000 28NOVOI 20DECO] 1 090000 
WBIE . . 

177 BB5 .513 12 391 .293 69 -5,775 57 Do -5,775 57 
8301086 340 

31397DNA3 FNMA POOL 510965 2031/05/0) 7 000 09MAYDI Isiumal I oaccou 
WBIE . . 

160 69 .010 83 69,000 is IQ 65 go 10 65 
0.179 B90 

WlIE I- 09MAYOI 13JUNDI 1 000000 
861 044,043 29 843.912 99 130 so 00 ISO so 

833 080 370 

51567DNA3 TOTAL . . . . . . . . . I . . . . . . . . 913 .054 12 912,915 17 140 95 L on 140 95 L 

31397DRLS FNMA POOL SBI091 2016/05/Dl 6 500 1BOC701 19NOVOI 1 000000 
WIN . . 

421 651 350 91 634 .229 77 17 .1?1 14 Do 17.121 14 
631 .132 &so 

31317MP6 FNMA POOL 551094 2031/05/01 6 500 09jutol 15AUGGI 1 000000 "If . . 
890 469,536 SI 473,455 10 -3.942 39 Do -3 .942 39 

476 062 370 
W"f . . 09JULDI ISAUGGI 1 000000 

999 90A .510 41 916 .139 91 -71428 50 00 -7 .628 50 
921 .176 590 

W12C MOHIHLV WTLIJAM H GATES FOUNDAIJON 
- COMPOSITE - 

SlIMMARY REAL12ED GAIN/LOSS REPOR7 
JANUARY 1 . 2001 70 DELEMBER 31 . 2001 

MAT DA7F MA7 RATE I RD D7 
LOCAL COS7 LOCAL SEC7Y GM/LS 
BASE COSI BASE SECTY GM/LS 

STL DI SELL RATE 
NEI SECIY GN/LS 

BASE CURR GN/LS NET OAS SECTY GN/LS 

ASSET ID SECUR17Y DESCRIPTION 
SH SELL/B7C L07 LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

3ISB7DRP6 101AL 

d 

PAGE 443 
AS-OF DATE 3JDECGI 

1,375,026 97 1 .519 .597 a] -11 570 69 L go -11 .570 99 L 

3)3B7DIK5 FNMA POOL salIS4 7031/05/01 7 COD 19APROI 14MYCI 1 000000 
WAIE -- 

565 690 .356 14 478 466 SS I .BB9 59 00 1 .889 59 
671 153 001 

31367DW7 FNMA POOL S51197 2031/05/01 6 500 09JUL01 15AUGOI I OODOOD 
WIIE -- 

900 4a2 533 57 486,555 26 -4 051 69 00 -4,051 69 
419,260 910 

31567D2S) FNMA POOL 5813SS 2051106101 6 Sao 20NOVOI 15DECO) 1 000000 
"IQ . . 

s2b 97,819 32 97,603 56 235 76 00 285 76 
96,733 060 

31597FMk4 FHMA PDOt ?D31/07/01 6 500 09JULDI ISAUGO) 1 000000 
'BIT . . 

002 996,249 91 994,531 25 3,281 25 Do -9 .281 25 
999 .999 980 

31367E?Dg FNMA POOL 2031/07/0) 6 500 09JULDI 13AUGOI 1 000000 
WBIE . . 

Do] 493,700 64 497 .546 10 -4 .145 46 Do 4,145 46 
500 .593 979 

31387E2Z9 FMMA POOL 2031/07/01 6 500 25NOVOI ISDECOI 1 000000 
WBIO . . 

624 51,725 40 52,335 46 607 06 00 -607 06 
51,591 360 

31397E5R4 FNMA POOL 502356 2016105101 6 500 IROCTOI 19movol 1 000000 
WO]o . . 

416 395,114 29 392 .135 68 12,278 Al 00 12 .279 fil 
382,810 ago 

31337E6BO FHMA poat 592366 2016106101 6 SOD 160C70i 19NOVOI 1 DOODOO 
"IQ . . 

419 S30 .012 13 516 SSI 93 13 550 20 00 13,550 20 
513 663 800 

4 



Wo?C MONTHLY WILLIAM N "TES FOUNDATION Staierrient 28 - COMPOSITE - 
SUMMARY REALIZED GAIMYLOSS REPORT 

JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET To SECURITY DFSCRIPIIM MAY DATE MAY RATE IRD III STL ITT SELL PLATE 
SH SELL/ITC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GWLS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SIXTY "/IS BASE CURR GWLS 

31367FDH4 FNMA POOL 532504 2016/05/01 4 Sao ]ROC721 19movel 1 cocoon 
WBIO - 

420 350 .601 90 571 .775 25 5 .026 62 so 
56A .617 050 

WDIQ I . IBOCTOI IgNoval 1 000000 
422 322,977 43 312,934 90 10 .042 53 go 

312 .976 930 

31397FDM 707AL . . . . . . . . . .. . . . . . . . 7D3,579 33 bB4,110 )a IBIB69 is S Do 

31567FFMI FNMA POOL 592527 7031/05/01 7 coo 09myol 13JUND) 1 000000 
WBIE . . 

563 237 .237 43 237 .310 67 -73 24 Go 
234 .330 919 

31387FFZ2 ENNA POOL S12594 2031/06/01 6 500 ??mAYoI 15JUNDI 1 000000 
WBIE . . 

964 957,911 29 995,565 30 -7,657 02 Be 
1 .000 .100 000 

WBIE -- 22MY01 )3JUND) I quagov 
865 907 .911 28 995 .566 30 -7 657 02 00 

1 .000 .100 000 

3]5a7FFZ2 TOTAL . . . . .. . . . . . . . . . . 1,975 .922 56 3 .99)1136 fie -15 .314 04 1 Do 

51357FF25 FNMA POOL S32565 2051106101 6 500 22KAYGI I5JUNQI I cocoon 
WBIE . . 

$62 927 .911 29 995,565 30 -7 657 02 00 
1 .000 .100 000 

3)3B7fGG3 FHMA Pool ;82599 2031ID6101 6 Spa 22NAYO) 33JUN03 I D009101 
WILE . . 

966 987,911 23 995 .566 so -7,657 0? 00 
110001)00 coo 

51397FHD9 ENNA POOL 582625 2016,06/0) 6 500 05MOVOI 19NOVOI I cocoon 
WB)E -- 

750 733 .518 17 726,776 4a 61741 69 Go 
707,325 040 

B .B26 62 

10-042 53 

35,869 is S 

-75 24 

-7,657 02 

-7 .657 02 

-15,514 04 1 

-7,657 02 

-7,657 02 

41741 69 

W12C MONTHLY WILLIAM H "ITS FOUNDAII(TH 
- COMPOSITE - 

SUMMARY REALIZED GAIWIOSS REPORI 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET To SECURITY DESCRIPTION MAI DATE MAI RATE IRD Dl S7L III SELL RATE 
SH SELI/87C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SICTY CN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GNILS BASE CURR GWLS 

51337FHV9 ENNA Pool 582644 2016,06/03 6 coo 01HUvol 19DECOI 1 000000 
WBIE - 

157 1,027,524 56 11006 .936 37 20 597 9S go 
1 .000,099 750 

WBIE - OINUvol IBDECOI I cocoon 
858 1,427,524 36 1 006 .936 37 20,587 99 00 

1,000,099 750 

WNIF - OINOVOI IBDECOI 1 000000 
959 1 .027,524 31 1 006 .936 37 20 .587 99 Do 

1 .000,099 750 

WBIE . . GIHOVOI IBOECOI 1 000000 
A60 1 .027,524 36 1 .006 954 37 20 .557 99 Do 

1,000 .099 750 

WBIE . . 04D[COI IBDECQI 1 000009 
861 506 196 06 503 .375 73 4,320 3! 00 

500,454 650 

WDIE -- 04DECOI 15DECO) 1 090000 
862 1 .015,570 04 1 .006 .934 37 6,633 67 on 

11000,099 750 

31387FNV9 TOTAL 
. . . . . . . . . . . . .-- 5 .653.863 54 5,539,557 58 95,305 96 1 an 

31337FMB7 THMA POOL 2016/07/0) 6 000 mociol 19movol 1 01111800 
WIIE . . 

751 217 .206 29 214,993 47 2 .312 62 00 
211,457 290 

31187FUR3 FNMA POOL 2031/07/01 7 509 24000) 05DECOI 1 000000 Wo 
I 
, " 

55B S03,194 75 92 2,062 73 go 
482 .247 140 

31~67FW26 FNKA POOL SE3065 2016/06/01 7 000 15M.Avol 17MYCI I cocoon 
WBIH -- 

659 5,057 .167 50 31067,500 00 .111 .312 so 00 
3 .900 .000 000 

PACE 445 
AS-OF DATE SIDECII 

NEI SECTY GN/LS 
NEI BAS SECTY GM/LS 

20.567 99 

20.587 99 

20,587 99 

2Q .SR7 99 

4 .320 33 

9 6 :33 67 

95 .3 

2 .312 52 

2.062 73 

0 

10 .312 so 

I 

I 

S 

PAGE 4" 
AS-OF DATE 

3 
1 
DE 
Cal 

I 

NET SECTY GM/LS 
MET OAS SECIY G4N/LS 



a 

,_7 k-- , 

PAGE 41.7 
AS-DF DATE 31DE1 III 

NEI SECIY GN/LS 
NEI BAS SECTY rm/t~ 

283 60 

562 34 

1 562 34 

1,562 S. 

11562 54 

1 .562 54 

1 562 34 

9 .374 04 L 

4 

1 164 36 

WD?C MONTHLY WILLIAM N GATES FOUNDATION 
Statement 28AS-OF DATE 

PAGE 
DE 

446 
- COMPOSITE - 31 COT 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY I . 2001 TO DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION MAI DATE IW7 RATE TRO DT SIT. ITT SELL RATE 
SH SELL/IlIC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GIVLS MET SEC7Y GM/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SEC7Y GIVLS BASE CORR GN/LS NET BAS SEVY GN/LS 

31397FSD? FHMA POOL 553244 2036/05/01 6 060 31OCT01 19NOVQI I occooll 
WBIE -- 

749 675 .162 56 470,941 78 7 .221 09 00 7 221 09 
6&0 .213 310 

3151?GCND FMMA POOL 5113377 203]/DS/01 7 000 09MAY01 ISJUNGI 1 000000 
'DIE . . 

967 330,34A 04 330,450 03 101 99 Do -101 99 
526,570 400 

51557GEVO FHMA POOL 5334AE 2031105101 7 000 09MAYDI I3JUMD) I OD0000 
'DIE - 

ads 13A .152 27 134.031 46 ?11 a] Do 20 111 
153,228 550 

WDIE - 09MAYRI 13JUNDI 1 000000 
669 229,978 40 229,942 90 35 50 at 35 50 

227 .209 790 

33387GEVO 107AL 
. . . . . . . . . . . . . . . 364 950 67 364.774 36 56 31 L 00 56 %1 L 
31387CHC9 FNMA POOL 503527 2031/06/0) A 500 22MY01 13JUNDI 1 000000 

WBIE I, 
670 987,911 2a 995 S60 so 7 .AS7 02 00 -7,457 02 

1 000 100 000 

31397r.mil FNMA POOL 593661 2031/D&/Gl 6 000 040FCOI 13DECDI I occooll 
-- IBIE -- 

555 63 .3011 19 62,879 93 229 26 00 225 21 
63,535 080 

31337r,mo; FNMA POOL 593667 2016/06/01 6 coo 15JUMOI 19JULD) 1 000000 
'110 . . 

668 322 563 12 320 957 00 1 .726 12 00 1 726 1? 
324,464 400 

31397GMRO FNMA POOL 583,68 2016/06/01 6 DIN) ISJUNDI 19JULDI 1 000000 
WIND . . 

667 792 257 01 290 .693 16 1 .563 55 no 1 .563 ll~ 
293,979 540 

I 

Wp?C MONTHLY WILLIAM H GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIP710" MAI DATE MAT RATE IRD D7 SIL DI SELL RATE 
SIR SELL/BIC L07 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SEC7Y GN/LS 

SH&RES/PAR BASE PRINCIPAL NET BASE COST BASE SECIY GN/[S BASE CURR GN/LS 

31517GPW6 FNMA POOL 515737 2DSI/06/01 6 Goo 134DECol 13DECOI 1 0211000 
WNIF - 

556 73 412 65 70 . 129 05 253 60 Do 
78 .918 230 

31397GP59 FNMA POOL SB3747 2016/06/01 5 500 INSEPOI 70SEPOI 1 000000 
'01" . . 

062 901 465 07 979 .902 73 1 562 31 00 
999 900 740 

WDIH . . IBSEPOI 20SEPOI 1 000000 
063 91B] 46S 07 979 .902 73 1 .562 34 Do 

999 900 740 

W", . . ISSEPOI ?OSEPOI 1 000000 
067 931 465 07 979,902 73 1 .567 3- 00 

999,900 740 

WITH . . IBSEP01 ?DSEP0I 1 000000 
066 981 465 07 919 902 73 1 .562 34 Do 

999 .90d 740 

WBIH - 16SEP03 POSEPOI 1 000000 
069 951 465 07 979 902 73 1 1567 54 Do 

999,909 740 

WEI" I . 18SEP01 ?oSEPQ) I occooll 
070 991 .465 07 979 902 73 1 .562 3A an 

999,900 740 

31397GPO9 107AL 
5 .511 .790 42 5 879 416 33 9,374 04 1 Go 

31557GIXD FHMA POOL 2031/117/01 7 000 QSJUNGI 16JULDI 1 000000 
WDIE I . 

526 1 .009 475 94 1 006 .350 63 3,125 31 00 
1 .005,101 oto 

31357GI411 FNmA POOL 2031/07/01 6 Soo ?ONOVDI 13DECOI I occooll 
'DID . . 

635 399 869 93 397,705 57 1 .164 36 00 
394,1SIS 510 

3 I?s 31 



W02C MONTHLY WILLIAM H GATES FOUNDATION PAGE 44B 
- COMPOSITE - Statement 28 AS-OF DATE 31DEC01 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1, 2001 TO DECEMBER 51, 2001 

ASSET TO SECURITY DESCRIP110H MAE DATE HAT RATE 7RD III S71. DI SELL RATE 
SH SELL/IITC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GM/LS MET SECTY GWLS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY WLS BASE CORR GM/LS NET BAS SECIY GN/LS 

3]5B7GZM7 FNMA POOL 594048 2016/06/01 6 coo 3IDCTOI 19NOval I DODDoa 
WBIE - 

752 379,6116 42 570,319 51 9 .366 91 00 9 .566 91 
556,402 960 

51317HVW7 FNMA PENN 504929 2016105101 6 Boo 31OCTOI 19movol 1 000010 
WBIE . . 

753 138,069 17 136 .599 01 1,470 16 00 1 .470 14 
134,414 770 

315117M.05 FNMA POOL 514949 205)/06/01 6 $11o 20NMOI 13DEcol I Coolloo 
WILD . . 

632 620,1179 55 630 .414 56 -1 .55S 01 00 -11S55 01 
621 .451 260 

Willa " PONOVOI 13DECOI 1 094000 
633 249,103 42 249,711 46 608 04 go -605 04 

246,161 030 

31317MJS 701AI 
. . . . . . . . . . . . . . . . 377,912 97 880,126 02 2 .145 05 S Do -2,145 05 S 
51387JI62 FHMA POOL 2031/07/01 7 500 IIJULD] ISAUGOI 1 000001) 

WITTE . . 
Des 1 .024 .697 15 1 .020 .624 65 4,062 50 no A 062 so 

999,999 660 

WBIE ., )IJULOI )SAUGOI 1 000000 
004 1,024,627 15 1,920 .624 65 4,062 50 Do 4,062 50 

999,999 660 
WBIE . . IIJULGI IIAUGOI 1 000000 

005 1,02A .687 15 1 .020 .624 65 4,062 50 00 4 .062 50 
999,999 660 

31397JI62 TOTAL 
-- . . . . . . . . . . . . . 3.074,061 45 3 .061,873 95 32,1117 50 L 00 12,157 50 L 
31387JEP7 FNMA POOL 585242 2031125101 7 COO 09MY01 13JUNDI 1 000000 

WBIE ., 
971 29 .969 27 29 .964 65 4 62 Go 4 62 

29 .&OR 420 
WBIE . . 09MAYO) 13JUNGI----I-000000 

872 943,277 45 943 .131 a4 145 61 00 145 61 
931 .919 690 

WB2C MOHIHIY WILLIAM H CATES FOUNDATION PAGE 4A9 
- COMPOSITE - AS-DF DATE 3)DECDI 

SUMMARY REALIZED GAIN/ LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET ID SECUR17Y DESCRIPTION MAT DATE ME RAIL IRD D7 S7L DI SELL RATE 
SH SEIL/117C L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SEC" GN/IF NET SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SEC7Y GK/tS BASE CURR GN/LS MET OAS SECTY GN/LS 

31397JEP7 T07AI 
975,246 7j 973,096 49 159 25 1 Do 150 23 1 

51397JFWI FNMA POOL 2031/10/01 9 500 26SEPOI 150CID) 1 000000 
WBIC 1, 

755 340 685 09 339 .425 65 1 .260 24 DO 11260 24 
356 .065 000 

Willa ., 26SEPOI 15OC701 1 000000 
756 650,502 35 620,170 51 2,332 32 Do 2 332 32 

621 951 000 

3]3S7JFW1 70TAL . . . . . . . . . . I ------ 971 .158 72 967,S96 16 5,592 56 S 00 3,592 56 5 

31397JF74 FMMA POOL 2016/11/01 6 000 31OC701 19NOVOI I CROCCO 
WITTE . . 

755 58,940 12 56 .3)2 S3 627 59 Do 627 59 
57 .580 100 

31387JHXS ENKA POOL 595334 2051/05/01 7 COO 19APROI IAMAYCI I OOQOOO 
WITTE -p 

374 395 .657 2o 394,737 82 I .C99 39 Do 1 .999 Be 
39c .a9c Coo 

MOTE - 25APROI 14MAYCI 1 000009 
375 57 652 61 57 646 93 3s fig on ss 6B 

57 085 COD 

31397JHKS T07AL . . . . . . . . . . . . . . . 453 .519 91 4S2 .334 75 1,135 06 L 00 1,135 06 L 

31397JSN7 TNMA POOL 5OS6?5 2031/05/01 6 500 19NWDI 13DECOI 1 000000 

646 353 .335 56 332 664 22 671 64 00 671 64 
130 .649 550 

No 

I 

E . . 

WBIE ., 19HOVGI ISDECOI 1 000090 
681 335,517 06 334,641 44 675 62 go 675 62 

352 .614 570 

31387JSN7 IOTAI . . . . . . . . 668,652 92 667 .305 66 1,547 26 L Be 1,347 26 1 

kT E SHRE E T. 



Wl?C mnNTHLY WILLIAM H C~AIES FOUNDATION PAGE 451 
- COMPOSITE - AS-DF DATE 3)DECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET To SELIIRIIY DESrRIPlIDM MAI DATE MAI RATE IRD DI SIL III SELL RATE 
SH SELL/BIC LOT LOCAL PRINCIPAL NEI LOCAL COSI LOCAL SECIV GN/LS MET SKIT GN/LS 

SHARES/PAR BASE PRINCIPAL MIT BASE COSI BASE SECTY GN/LS BASE CURR GN/LS NET RAS SECTY GN/LS 

51337"10 707AL 
Go 70 .397 61 1 

I DDDOOD 

Do -7,382 82 

1 000000 
00 -2,362 82 

1 D00000 
at -1,904 25 

1 000000 
no -2 .582 62 

1 000000 
Do -7 .3a2 82 

1 000000 
Go -2,382 02 

1 000000 
00 -2 .392 82 

1 000000 
00 -2,332 02 

1 000000 
Do -2,3112 112 

occooo 
go -2,332 62 

I Conoco 
go -2 .317 82 

DDD~oo 
- . 

A, I ~ 1~ I 

70 397 61 1 

15MAYD) 1 7MAY 01 

-2 .3112 52 

ISMAYOI 17MAYDI 
-2,392 12 

15MY01 17MYDI 
-3 .906 25 

35MAYDI 17MVOI 
-7,302 92 

15MAY01 17MAY01 
-2 .392 92 

15MAYDI 17MAYDI 
-2 .362 92 

15MAVDI 17MAYGI 
-2,35? 92 

ISMAYCI 17MAYDI 
-? .382 12 

ISMAYD) 17MYCI 
-2 .362 12 

15NAVDI 17MYGI 
2,3117 82 

15MAYBI 17MAYOI 
2 382 92 

15MAYC) 17MYCI 

4 099,141 61 4 .027,744 00 

31387~3 rNHA Pool 515729 2016ID5/0) 5 Soo 
WITH . . 

548 966 914 06 969,296 IN 
I ODD 000 coo 

WITH . . 
592 966 914 06 

1 000,000 000 
WBIN . . 

593 773,551 25 
soolooo 000 

we]" . . 
594 966 914 06 

11000,000 can 

WITH -1 
595 966 914 06 

1 .000 .000 000 

WITH -- 
596 966 .914 06 

1,000 .000 COD 

WSIM . . 
597 966,914 06 

1 .000,000 000 
WITH . . 

59D 946 .914 ad 
1 .000,000 COD 

WBIH " 
599 966 .914 06 

11000 .000 000 

WBIH - 
600 966 914 06 

1 .000 .000 coo 
WAIN . . 

601 966,914 06 
1 coo non 000 

WBIH -- 

969 .296 OR 

775 .437 50 

969,296 at 

969 296 SO 

969 296 86 

969 .296 Be 

969,29A 98 

969 296 OR 

969,296 Be 

969 296 00 

A 

..IL MUNI"tv WILLIAM N "YES FOUNDATION PACE 4SO 
- COMPOSITE - 8AI-01 DATE, SIDECOI 

SUMMARY REALIZED GAIN/LOSS REPORT Statement 2 
JANUARY 1 . 2gol 10 DFrEMBER 51, 2001 

ASSET To SECURITY DESCRIPTION MAI DATE MAT RATE TRO BY SIL OT SELL RATE 
SM SELLIBIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY WLS MET SECTY wts 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GIVIS BASE CURR GN/LS NET BAS SECTY GN/LS 

51387JSQO FMMA POOL 595627 2031106101 6 500 "Novel ISDECOI I cooooo 
W110 . . 

434 543 .979 a] 362,916 45 1 .062 56 00 1,062 56 
359 .679 719 

WIIO . . 20MOVIll 13DECDI I Conoco 
637 316,5AB 15 385,460 29 1,121 56 no 1 .178 56 

392,022 490 

51337JSOG 107AI. 
. . . . . . . . . . . . . - 750 .567 96 746,576 74 2 .191 12 S 00 2.191 12 S 

N151173114V TNMA Pool SB5652 2l)3I/D6/bj 7 000 b9mylli ISJUNDI I Conoco 
WDIE . . 

973 923.937 72 993 .785 83 151 B9 go 151 89 
972 .090 370 

31307"Pe TOM POOL s8S?2? 2016/05/0) 7 ago Is"Yol I YKAY01 I cocoa, 
We], . . 

660 1 .019 062 50 1,022 500 00 -3 437 50 00 -3,437 50 
1 .0001one ODD 
WITH . . ISMAYO) 17MAY01 1 000000 

CXL 660 -1 .019 .062 So -1 .022,500 00 3 457 50 00 3 .437 50 
-1 .000 000 000 

31307"I'l 107AL 

--- * ----------- 

00 00 Do t 00 no I 
31307"TO FMMA POOL 5a5726 2016105101 6 000 OINOVOI IlDFCoI 1 000000 

WVIE -- 
863 1 C27 .S23 9A 1 006 .936 00 20,597 98 no 20,587 90 

1 .000 099 Soo 
Wl]F . . DINOVOI ISDECD) 1 000000 

56A 1 027 523 90 1 006 .936 00 20 557 99 00 20 .557 99 
1 .000,099 360 

WBIE . . 01NOVDI I8DEC0I 1 000000 
865 1,027 .523 10 1 .006,936 00 20,587 96 Do 20 557 99 

1 000 .099 350 

WBIE -- 04DECol I ODECOI 1 000000 
B66 1 .015 .569 67 1 006 936 00 3 633 67 on 3 653 67 

11000 .099 380 

4 

4 



WILLIAM H GATES FOUNDATION 
- COMPOSITE - Statement 28 

SUMMARY REALIZED GAIN/LDSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

MAI DATE MAT RATE ]RD DT SIL DI SELL RATE 
LOCAL COST LOCAL SECIY GWLS 
BASE COST BASE SECIY GWLS BASE CURR GN/LS 

969 .296 BA -21532 92 go 

ISMAYOI 17MAYOI 1 000000 
9&9 .296 as -2,392 92 no 

15MAY01 17MY01 1 000000 
969,296 61 -2,392 62 no 

15MY01 17MAY01 1 000000 
969 .296 OB -2,382 32 00 

ISMAYDI )7MAYOI 1 000000 
969,296 IS, -7 .382 02 00 

ASSET To SECURITY DESCRIPTION 
SH SELL/07C LOT LOCAL PRINCIPAL NET 

SHARrS/PAR BASE PRINCIPAL NET 

602 966,914 06 
1 .000,001 coo 

WITH - 
903 966 .914 06 

11000,000 Ong 

WITH . . 
604 966,914 26 

11900 .000 000 
WBIH . . 

605 966 914 06 
1 .000,000 000 

WBIH -- 
606 966 914 06 

11000,000 000 

3I3B7JVW3 TOTAL 

-2 .3112 92 

-2 .392 32 

-2 .382 92 

-2 .332 B? 

-37 .648 55 1 00 -37,649 55 1 
ISMAYO) 17MYCI 1 000000 

-5,437 50 Do -5 .437 So 

IIJUN01 13JUNG) 1 000000 

-6 .479 12 00 -6.470 12 

I)JUNDI 13JUNDI I cocogg 
-7 .138 21 Do -7,188 21 

IIJUNCI 13JUNOI 1 000000 
-7 .185 21 00 -7,1118 21 

]]JUNO] 13JUNGI 1 CDOODO 
-7 ]ME 21 00 -71388 21 

IIJUND) I SJUNDI .- .-- -1 coacco 
-71186 21 go -7,158 21 

]]JUNO] 13JUNDI 
I ...... . . . 7 .106 21 t I I 7.11i 21 

. . . . . . . . . . . . . . . . . . 15,277 .242 15 15,314 .190 70 

31397JVY9 FMM POOL 555731 201&/05/01 7 000 
WITH . . 

671 1 .019,062 so 1 .022 .500 00 
1 .000,000 000 

31307JYXB FHMA POOL susan 2031/06/01 6 000 
WBIH I, 

053 967 .55A 11 874,026 23 
900,190 DOD 

WITH ' . 
OB5 963,646 38 971,034 59 

1 .000 .100 000 

WITH v 
086 963 .946 39 971,054 59 

11090,100 000 

WBIH " 
087 963 846 38 971 034 59 

11000,100 goo 

WITH 11 
coo 965 .846 3b 971,034 59 

1 .000,100 Doc 

WBIH . . 
089 963 .846 38 971 .034 59 

WILLIAM H GJkIFS FOUNDA110H 
- COMPOSITE - 

SUMMARY REALIZED GAIM/ LOSS REPORT 
JAN"" 1 . 7002 70 DECEMBER 31, 2001 

MAI DATE MAI RATE TRD 01 
LOCAL COST LOCAL SEVY GWLS 
BASE COSI BASE SECTY GWLS 

SIL 01 SELL RATE 
MET SECTY GN/LS 

BASE CURR GWLS NEI SAS SECIY GN/LS 

ASSET ID SECURITY DESCRIPTION 
SH SELL/BIC L07 LOCAL PRINCIPAL MET 

SHARES/PAR BASE PRINCIPAL NET 

11000 .100 000 

51587JYXB TOTAL 
5 6BA1790 IT 5,729,201 10 

31357.12ZI FNM POOL 595192 201610510) 6 500 
WBIE -I 

754 137 .934 52 136 .666 79 
1331OP9 030 

31397 .13M7 FMM,k Pool 585900 2031/05/01 7 coo 
HITE -- 

370 4B .970 13 45.642 10 
42,366 000 

WITE " 
371 110,440 29 110,133 56 

109 060 000 

313117 .13147 TOTAL 
. . . . . . . . . . . . . . . 159,419 42 155.975 66 

51597 KAC7 FNMA POOL 596003 2016106101 6 000 
- WBIE I, 

756 901 663 63 692,067 65 
877 505 350 

32327KA06 FMMA POOL 2031107101 6 500 
WBIE . . 

006 442,603 59 446.320 01 
4411,774 240 

31317KBC6 FMMA Pool 2031108101 7 500 
WBIE - 

7 309,343 as 508,121 Sa 
301 .995 :0.0 

WSIE -- 
CXL 007 -309,348 03 -305.121 59 

-301 .195 000 

31507KIC6 70TAL 
. . . . . . . . . . . . . on ge 

S. 

L 96 go L 

r - 31 JJ E-1 

I 

WS?c MONTHLY 
AS-OF DATE 

PAGE 457 
SIOECOI 

NEI SECIY GN/LS 
NEI SAS SECTY GNILS 

582 112 

wS2C MONTHLY 
AS-DF DATE 

PAGE 455 
1IDECOI 

~2,411 17 1 00 ~2,413 17 1 

05NOVOI 19MOV91 1 000000 

1 267 74 00 I .?G? 74 

19APRO) 14MAYBI 1 000000 

136 03 go 136 03 

19APROI 14MAY91 1 000000 
306 73 00 506 73 

442 76 1 cc 442 76 1 

3locial 19"OVDI 1 ODOOOD 

91600 96 09 91609 91 

09JULDI IIAUGOI 1 000000 

-5 .716 42 go -3,716 42 

IIJULDI INAUGUI 1 000000 

1,726 45 00 1,226 45 

IIJULDI 13AUGOI 1 000000 
-1 .226 45 an -1 .226 AS 



W52C MONTHLY WILLIAM H GAIES FOUNDATION PAGE 455 
- COMPOSITE - AS-OF DATE 3)DErni 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAT RATE IND D7 SIL D7 SELL RATE 
SH SELL/BIC LOT IOCAL PRINCIPAL NET LOCAL COSI LOCAL S(C7Y GN/LS MET SECIV GN/LS 

SHARESIPAR BASE PRINCIPAL NET BASE COSI BASE SECIY GNVtF BASE CURTI GN/LS MET OAS SECTY CH/L5 

31367RUR2 FHMA POOL 596592 2016/06/0) 6 000 I5MOvOI 19NOVDI 1 augooo 
- WIIH -- 

540 1,021,522 55 1,012 .311 62 5,710 95 no a 710 93 
999 .999 130 

- WIIH -- ]5NOval 19NOVOI I DOODOD 
CXL 540 -1 021 .S22 55 -1,012 .811 62 8,710 93 Do -9 .710 93 

-999 .999 130 

SISBIKUR2 TOTAL 
. . . . . . . . . . . . . . . . 00 Do 00 1 no 00 L 

31337MAL5 FNMA POOL 2031/07/01 6 500 26SEPOI 150C701 I 00009a 
'010 

697 5371889 99 529 .165 27 3,726 72 go 5,726 72 
530 .594 310 

WIIQ . . 26SEPOI 150cle) 1 000000 
698 209,756 99 2B5,055 97 4 .701 01 00 4,701 01 

205,926 660 

313117MAL5 TOTAL 
. . . . . . . . . . . . . . 927 .646 97 B14 219 24 13,427 73 S 00 13,427 73 S 

53387MBED IN" POOL 2016/10/0) A 500 ]ROC701 19HOVOI 1 000000 
W510 . . 

418 423,641 22 426,337 76 2 .303 46 00 2 303 49 
435 368 1190 

51387MKMD FNMA POOL 588100 2016/07/01 A 500 ]Social 19NOVD) 1 000000 
IIQ 

414 271,479 55 270,020 66 11459 99 on 1 450 119 
263,073 530 

51387MPES FNHA POOL SO0221 2031/06/01 7 ago IOJULOI 13AUGOI 1 000000 
WBIE -- 

BOB $03 .025 22 504,195 41 .1,170 19 on -1 .170 I~ 
499,2110 620 

WIIE , 10JULOI 15AUGOI 1 000000 
009 503 .025 22 504 .195 41 -1 170 19 go -1 170 19 

499,210 620 

:T 

a 

W02c MONTHLY WILLIAM H GATES FOUNDA TION PAG 
- 

COMPOSITE - I ral 
SUMMARY REALIZED GAINILOSS REPORT 

Statement 2&S-0F DATE 
'Ett454 

JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET 10 SECUR17Y DESCRIPTION MAT DATE MAT RATE IND DI 571. DT SELL RATE 
SH SELL/ITC L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GMYLS MET SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SEC7Y GM/LS BASE CURR GN/ LS NET BAS SECTY GH/LS 

31387KED5 FNMA POOL 506130 2031106101 6 500 I?S1Pol 19SEPOI 1 000000 
WBIQ . . 

358 1,00S .6111 25 11003 .181 ss 2,499 75 Do 2,499 75 
999 .900 610 

WlIQ . . 26SEPOI 15OCT81 1 000000 
693 97 .523 96 86,310 52 1,275 44 Do 1 .273 44 

B6 .396 010 
WBIO . . 26SEPOI ISOC701 1 occoon 

699 723.992 64 713,A66 03 10 .526 61 00 10 .526 61 
714,172 760 

WILD . . ?DNOvoI ISDECOI I 00000c 
630 190,105 60 137,610 45 2,42a 12 an 2.4211 12 

167 963 050 

31367KED5 70TAI . . . . . . . . . . . . . . 2 007 366 49 1 990,63B 56 16 .727 92 5 on 16,727 92 S 

31387KEP4 THAN POOL S36142 2051106101 6 Soo 22MYDI 13JUN01 I occooo 
WbIE -- 

874 907,911 28 995 .565 30 -7 657 02 go -7,657 02 
1 .000,100 coo 

31387XFO IN" POOL SB61119 2031106101 4 ago 04DECOl 13DEC01 1 009000 
WRIE I, 

$57 331,593 96 828,586 is 3 .007 21 00 3 .007 81 
836 .95S 71D 

WJIE . . 04DECOI 15DECO] 1 000000 
CXL 557 -831,593 96 -125 .556 15 -5 007 a) go -3,007 a) 

-836 955 710 
IBIE -- 04DECOI 13DECOI 1 000000 

734 631 593 96 829,596 2A 3 .007 69 Do 3 007 6A 
336 .955 840 

313R79F65 707AL 
. . . . . . . . . . . . . . 931 593 96 929 .596 28 3 007 49 1 go 3 007 6B I 

31307KNI2 FNMA POOL SIU6226 2031/07/01 7 Goo 09MAYOI 13JUNDI 1 000000 
NOTE . . 

175 142 .759 94 142 804 01 .44 07 go -44 07 
IA1,041 000 

4 

a 



WILLIAM H GAIES FOM13ATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/ LOSS REPORT 
JANUARY I . 2001 10 DECEMBER 31 . 2001 

MI DATE MAT RATE IRE) DI 
LOCAL COST LOCAL SECIY GM/LS 
USE COST SASE SECTY GWLS 

PAGE 456 Statement 28 AS-DF DATE 
3 

1 
C 
Cal 

ASSET ID SECURITY DESCRIPTION 
SH SELL/aTc LOT LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NEI 

31367WES TOTAL 

STL 01 SELL RATE 
KEY SECTY ~/LS BASE CURR WLS NET OAS SECTY GW/LS 

Go 

00 

001,000 

be 

1 000000 

00 

I cogooo 

go 

1 000000 
Do 

000000 
00 

1,006 .050 44 11008 .390 12 

31387MOF9 FNMJI POOL 561254 2031106101 6 Sao 
WBIE -- 

877 987,911 23 995,568 50 
1 .000,100 goo 

515117HOW2 FNMA POOL 505269 20161061al 6 500 
MAID . . 

363 277,26S 82 275,433 go 
272 .152 350 

31327MG93 FNMA POOL 588210 2031106101 & Soo 
WB]F . . 

976 997,911 22 995 .569 3D 
11000 .100 000 

51357NHPS FNMA POOL 506935 2031/06/01 6 500 
WBIE - 

Ad? 905 .147 94 901,200 50 
941 .065 Ott 

31367NHU4 FHMA POOL 588943 2031106101 6 coo 
WSIE - 

559 837 .029 ?4 B34 .002 26 
642,426 530 

WIJE . . 
CXL 559 -837,029 74 -834 002 26 

-A42 .426 530 
WBIE . . 

735 B37,029 74 834 Do? 40 
842,476 670 

31397NHM 707AL ----------------- 537,029 74 534 .002 40 

31387MM46 FNMA POOL 2031105101 6 coo 
WDIF . . 

560 905,519 15 905 .302 86 
914,447 530 

-2,340 3a I 

22MAY01 13JUNDI 

-7 .&57 02 

25AUGOI 20SEPOI 

3 .927 02 

22MY01 13JUNDI 

-7,657 02 

SIAUGOI 17SEPOI 

3 .942 14 

04DECOI 15DECOI 

5,027 42 

04DECOI 13DECol 
-311127 45 

04DECOI 13DECO) 
3,027 34 

-2.340 35 1 

-7 .&57 02 

5,1127 02 

-7 .4S7 02 

3194? 14 

5.027 49 

-3.027 45 

3 .027 34 

3 027 34 1 00 3 .027 34 t 

04DECOl ISDECOI I DOODOO 

3 .2116 29 Do 3 .296 29 

WB?C MONTHLY WILLIAM H GAIES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/ LOSS REPORT 
JANUARY 1 . 2001 To DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAT "It IRD 07 SIL D7 SELL MAIL 
SH SELL/117C LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SEVY GNJLS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY CHYLE RASE CLAIR GWIS 

31SR7HR41 FNMA POOL 509207 ?031/06/01 6 500 26SEPOI 15OC701 1 000000 
W110 . . 

700 179 5S7 27 176,644 13 2 .913 14 no 
177,121 540 

31397NSG3 FNMA POOL 599219 2031/06/01 7 000 09MAYOI ISJUHOI 1 009000 
WBIE . . 

878 799,0116 60 799p333 31 246 71 Be 
789,465 006 

31367NXRS FHMA POOL 203]/C7/01 6 500 19NMDI 13DECOI 1 000000 

647 536.963 12 356p234 IB 678 94 Do 
354 .247 360 

WBIC . . 39HOVOI ISDECGI 1 000000 
680 344,930 65 344 .255 66 694 99 00 

342 .150 AaO 

51307M R3 707AL 
. . . . . . . . . . . . . . . . . 681 .993 77 68OP519 34 1 .373 93 1 no 

51367M2116 FHMA POOL 2031/07/01 6 000 19julol 13AUGOI 1 000000 
WBIE . . 

010 77,180 12 76,016 36 1 .163 76 00 
79,25S 295 

WBIE . . 19JULDI ISAUGOI I coocco 
020 94 514 63 93,099 As 1 .425 15 Do 

97,031 380 

313AINZIA TOTAL 
. . . . . . . . . . . . . . . 171,694 75 169,105 B4 21588 91 1 00 

3I397N2CGE# FHMJL POOL 2031/07/0) 6 000 04DECOI ISOECOI I occoug 
We 

I " 

556 113 .465 24 113,054 84 Ala 40 00 
114,199 sic 

3]5B7PSW! FRMA POOL 590155 2031106101 7 000 09MAYDI ISJUNDI I OaQOOD 

979 7119,596 33 759,540 11 -245 78 Do 
790,089 coo 

PAGE A57 
AS-OF DATE SIDECOI 

NET SECTY GN/LS 
NET RAS SECTY GN/LS 

2 913 14 

-246 71 

6711 94 

694 99 

1 .373 93 L 

1,165 76 

1 .425 15 

2 .535 91 L 

410 40 

-243 72 

c%TATE Si REP, 

8 

to 

W12C MONTHLY 



WB2C MONTHLY WILLIAM H GATES FOUNM710H PACE 4S9 
- COMPOSITE - AS-OF DATE 31DECOI 

SUMMARY REALIZED GAIN, LO~S REPORT 
JANUARY 1, 2001 70 DECEMBER 31 . 2003 

ASSET ID SECURITY DESCRIPTION MAT DATE "I RATE TRD ITT 57L ITT SELL RATE 
SH SELL/OTC L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SEC7Y GH/LS NET SEVY GH/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SE17Y GN/LS BASE CURR GN/LS MET BAS SICIY GM/LS 

31567117DO 707AL 
1,006,077 15 1,000,417 59 -2,340 44 t OD -2 .340 44 1 

3I3B7R2N7 FNMA POOL 2031/00/01 A 500 09JULOI 13AUGOI 1 000000 
NOTE . . 

021 594,534 82 397 .595 03 -5,313 21 Do -3,315 21 
400 016 000 

WBIE . . 09JULDI 13AUGOI 1 000000 
022 5161,135 23 520,973 2fi -4,339 03 go -4,333 03 

525,035 ago 

WBIE " 09JULO) 13AUGGI 1 000000 
023 651 986 21 657,460 74 -5,474 53 Do -5 .474 53 

661 076 000 

3i3B7R2H7 701AL 
1 .563 2041 26 1 576 332 03 -15 125 77 L Go -13 .125 77 L 

31387SEN2 FNMA POOL 2031/oh/ol A coo 04DECOI 15DECol 1 000000 
WBIE . . 

561 795,479 21 792 .60? 03 2 .877 19 Do 2,977 19 
300 .601 110 

WON . . 12DECOI 13DECOI I 0000DO 
060 33713S2 44 341 .247 76 -3,995 34 Do -3 39S 34 

343,607 170 

WBIO " 12DECOI 13DECOI 1 000000 
063 630 .227 79 641,419 57 -11,191 73 00 -11 .191 73 

641 .912 600 

31387SEN2 707AI. 
. . . . . . . . . . . . 795 .479 21 792,602 03 2 .977 19 L Do 2,377 15 L 

967 580 23 9112,667 30 -15,097 07 S Do -15,CB7 07 S 

31397$GQ3 FNMLA POOL 2016108101 & 500 IAOCIDI 19NOVOI 1 000000 
'BIQ ' . 

403 137 852 22 137,099 14 754 09 Do 754 Do 
133 .5as Soo 

wp~c MONTHLY WILLIAM H GATES FOUNDATION PAC 
I co 

I 
- COMPOSITE - Statement 281S-OF DATE SEDE459 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2col 10 DErLMBER 31 . 2901 

AS~E7 ITT SECURITY DESCRIP71ON MAI DATE MAI RATE 7RD DT SIL D7 SELL RATE 
SH SELL/17C L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECIY GH/LS MET SFCTY GM/1S 

SHARES/PAR BASE rR[MClPAL NET BASE COST BASE SEC7Y CH/LS BASE CURR OWES NET BAS SECTY GN/LS 

A13870FW5 FNMA POOL 2016/17/01 5 500 13NUV a I IBDECO) 1 000000 
WBIE . . 

961 1 005 993 14 11009,977 12 -3 993 91 00 -31933 98 
999,900 coo 

513970H86 FNMA POOL 590755 2016/06/01 6 000 04DECOI IODECO] I BODOOO 
WE -- 

868 214,696 22 214 .115 To 578 12 00 575 12 
211,425 730 

313870N48 FNMA POOL 590911 2016/03/al 6 500 2BAUG01 ?cSEPDI 1 000000 
WBIQ . . 

375 152 389 25 150,396 74 1 992 51 00 1 .992 51 
149,578 910 

5139706WS FNMA POOL 2016/09/01 a Soo ISOC701 19NOVOI 1 000000 
WO]Q . . 

427 54,371 41 34 .113 so ]So 11 00 lag 11 
33 .307 140 

31387RDS6 FNMA POOL 2016101101 & 500 ]BOC701 19NOVOI 1 000000 
WBIQ . . 

410 511 .393 33 505 .645 16 2 749 15 00 2 .745 15 
495,558 690 

Wela " leacyol 19NOVD) 1 000000 
473 709,975 49 705 .165 56 3 609 95 Do 3 .109 95 

687 .022 960 
W510 . . IBOCTOI 19HOval 1 coosoo 

424 74 .199 13 75 900 39 391 74 00 393 74 
71 .901 6SO 

31387RD56 107AL 
. . . . . . . . . . . . . . . . . . 1 .294 567 95 1 287,611 13 61956 12 S Be 6,956 a2 5 

31387R7DO FNMA POOL 59194F 2031/06/cl 7 000 10JULOI 13AUGUI I 0000DO 
WBIE " 

02. 501 502 45 502,669 10 11166 65 Do -1 .146 65 
497 .799 180 

WSIF . . IaJULDI ISAUGGI 1 000000 
025 SP4,574 70 505 .741 49 -1 .173 79 00 -1 173 79 

500 816 560 

" ~ - -1 -,, ., - - 

0 

V 



W12C MONTHLY WILLIAM H GATES FOUNDA71ON Statement 28 - COMPOSITE - 
SUM~RY REALIZED GAIM/LDSS REPORT 

JANUARY 1 . 2001 TO DECEMBER 31, 2001 

ASSET TO SECURITY DESCRIPTION MAY DATE PAT RATE IRD DI SIT. DI SELL RATE 
S" SELL/BTC L07 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SFCIY GN/LS S 

HARES/PAR BASE PRINCIPAL HEY BASE COST BASE SECIl QN/LS BASE CURR WLS 

33357SJ31 EMMA POOL 5925a2 2016/06/01 A 500 IBOCTOI 19HOVOI 1 000000 
WBIO . . 

~76 912.297 a] 977,755 90 4,531 11 go 
BS4 .977 799 

313B7SYM2 ENNA POOL 2051105101 7 too ICJULGI ISAUGCI 1 000000 
WBIE . . 

026 504,052 25 505,224 33 -1 .172 58 go 
500,300 000 

WIIE . . )DJUL91 13AUGUI 1 000000 
027 504,052 25 505,224 53 -1 .177 53 to 

500,300 000 

31317SYMZ TOTAL 
.... . . . . . . . .. . . . . . 1,001,104 50 1 010 .449 69 -2,345 16 L 00 

31387SY42 ENNA POOL 2031/10/01 6 Sao BIAUGOI 17SEPOI 1 000000 
WBIE .. 

463 657,260 79 654 .398 23 215&2 55 00 
654,296 000 

513875SH4 EMMA POOL 7016/07/01 6 Sao IROCIDI 39NOVDI I coacoo 
WBIO . . 

404 aJ6,536 21 795 .663 54 20 .872 67 Do 
791,253 200 

33BB77AG9 FNMA POOL 2031103101 & 500 31AUGOI 17SEPOI I cooollo 
WBIE -- 

464 347,170 74 345 .652 72 1,512 02 00 
345,604 720 

313977HD9 FNMA POOL ?016/07/01 6 500 05HOVDI 19NOval 1 000000 
WBIF . . 

757 165,573 14 164.056 33 1 .521 BY 00 
159,665 530 

HITE . . 05NOVOI 19NOVII I oDDDDD 
758 790,054 69 790,749 S7 7 .335 12 00 

769,565 969 

SIBB7THD9 TOTAL 
. . . . . . . . . . . . . . . . . . 963,662 93 954 .605 90 B .B56 93 1 00 

4 .555 11 

-1 .172 So 

-1 .172 So 

-2 .345 16 1 

2 .562 55 

20 .372 67 

1,512 02 

1 .521 81 

7,53S 12 

8 .556 93 L 

W82C MONTHLY WILLIAM H "ITS FOUNDA71ON PAGE 461 
- CDMPDS17F - AS-OF DATE 5IDECD) 

SUMMARY REALIZED GAIN/LOSS REPORT 
'ANUARY 1, 2001 70 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAT RATE TRY) D7 S71. D7 SELL RATE 
SH SELL/BIC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SEC7y GM/LS MET SECIY GN/L~ 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GN/LS BASE CURR GWIS NET BAS SEC7Y "/IS 

31317THJ6 EMMA POOL 2031/07/01 & 500 09JULDI 13AUGQI 1 000000 
NOTE -- 

023 288 46B 55 290 .930 go -2 .422 35 00 -2,422 35 
292,510 570 

31307TRJ5 FHMA POOL 595699 2031/07/0) 6 500 09JULOI ISAUGGI I Doccoo 
WDIE . . 

029 A91945 62 50 .365 00 -419 Be 00 -419 39 
50 .641 950 

31337WND FNMA POOL 2016/07/01 6 50D 25AUGOI ?GSEPDI I DODDDD 
W310 . . 

365 403,001 al 397,731 67 5,269 34 no 5.269 54 
59S .566 640 

WDIQ . . 18OC7DI 19movol 3 000900 
40a 231,061 82 ??5 .155 3v 5 .90d 52 Do 5 994 52 

223 .907 210 

31387WND TOTAL 
. . . . . . . . . . . . . . . . . . 634,062 13 622,986 97 11,175 B6 S Do 11 .175 56 S 

31387TYZI ENNA POOL 2031/07/9) 6 500 09JULDI IBAUGDI 1 000009 
WBIE -- 

ISO 949 .206 54 957 .177 05 -7,970 21 00 -7,970 21 
962,440 400 

313A777K4 FNMA POOL 2016/ca/Di 6 500 ?BAUGQ) 20SEPOI I ODDOOD 
WBIQ I- 

360 269 938 32 264,912 5? 5 .025 ED Do 5 .025 ED 
264,959 970 

31587UDSS ENNA POOL ?D31/09/01 6 500 39NOVOI JBOECOI 1 000000 

We 
I 

E -- 
641 351 685 70 350,977 09 709 61 Go 709 6) 

14B .851 2SO 

WBIF . . 
19"al "O"Col 

I DOD000 
649 656,044 30 654,722 45 1 .321 95 

an 
I .S21 95 

650,756 900 

31387UD93 707AL 
. . . . . . . . . . . . . . . . 11007 .730 00 I .ocs 699 54 2 .030 46 L 00 2 .030 46 L 

is I 

0 

0 

PACE 460 
AS-OF DATE 

5 
1 
DE 

Co 
I 

I 

HE] SECTY GN/Lt 
MET BAS SECTY GH/LS 

1 R 



WILLIAM H GAIES FOUMOAIION PAGE 462 
- COMPOSITE - gS-OF DATE SIDECON 

SUMMARY REALIZED GAIN/LOSS REPORT Simement 2 JANUARY 1 . 2001 70 DECEMBER 31, 2901 

MAT DATE MAI RATE TRO DT STL DI SELL RATE 
LOCAL COST LOCAL SECTY CM/tS NET SECYY GN/LS 
BASE COST BASE SECTY GM/LS BASE CURR GM/LS NET OAS SECTY GN/LS 

2016/07/01 d Soo ?BAUGOI 20SEPOI 1 000000 

604,46d 93 11 .320 63 00 11,320 69 

2031/07/01 6 000 04SEPOI 17SEPOI 1 0011000 

45,457 35 272 14 00 272 IA 

14SEPOI ISOCTOI I GoDuce 
929 .579 64 3 .831 49 no 3.531 49 

14SEPOI 150clol 1 0001100 
995,624 96 4,062 50 00 A .062 50 

W32C MONTHLY 

ASSET ID SECURITY DESCRIPTION 
SH SELL/11C L97 LOCAL PRINCIPAL MET 

SHARES/PAR BASE PRINCIPAL NEI 

31327UJ?g FNMA POOL 
W910 . . 

366 615 .797 61 
604 .ASO 920 

31387UMNO FNMA POOL 
WDIE . . 

465 45,729 49 
46.7S7 800 

WBIE . . 
219 933 410 53 

943 .136 630 
WDIE . . 

220 989 .687 46 
999,999 960 

31307UMMO 707AL . . . . . . . . . . . . . . . 1 .968,827 48 1 960,661 35 

31587VURB EMMA POOL 2031/07/01 7 50D 
WIIE - 

031 153 .034 94 152,423 12 
349 .347 820 

31357YURD ENNA POOL 595607 2031/97/01 6 sea 
Well) . . 

636 221 009 99 220,364 79 

5,166 13 1 Do 8,166 13 t 

IIJULOI 13AUGOI 1 0001100 

604 72 Do AD& 72 

20mmol 13DECOI 1 000000 

645 20 00 445 70 

Pomovol ISDECOI 1 000000 
146 41 Do 146 41 

21111399 450 

WBIG ' . 
642 50,152 19 

49 .559 100 

313117vulo TOTAL 
. . . . . . . . . . . . . . . 271 162 19 

31317VXLa FHMA POOL 
W610 . . 

754 623 fi54 60 
615123S 120 

50,005 71 

270 .370 57 791 61 S Go 791 61 

2031/00/0) 6 500 26SEPOI ISOC791 1 000000 

621 .597 47 21527 is to 2 507 11 

ASSET ID SECURITY DESCRIPTION 
SH SELL/17C LOT LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

31367W J? FNMA POOL 
W,10 . . 

361 596 .441 17 
595 .460 960 

We], . . 
36 ; 255 424 31 

234 .027 240 

'BIG . . 
401 935 931 00 

906,999 540 

Wo,Q . . 
407 714 774 12 

692 .642 040 

31317VYJ2 TOTAL 
. . . . . . . . . . . . . . . . . 2,46S 640 63 

313117VSW7 FNMA POOl 
Welt - 

759 117,272 00 
115 014 550 

3133NMS3 FNMA POOL 
WBIE ., 

03 ; 503 397 38 
49916so DOD 

WDIE -, 
053 503.397 30 

499,650 000 

SISITWMSS 107AL 
. . . . . . . . . . . . . . . . . . 11006 .794 76 

3I3B7WwM5 FMMA POOL 
WDIE -- 

034 504 .001 as 
500 .250 000 

Welt . . 
055 504 001 98 

500 2SO 000 

1* 

W12C MONTHLY WILLIAM H GA7ES FOUNDA?ION PACE 44% 
- COMPOSITE - AS-OF DATE SIDEI 01 

SUMMARY REAL12ED GAIN/tOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 51, 2001 

MAT DATE NAT RATE IRD D7 SIL D7 SELL RATE 
LOCAL COST LOCAL SFC7Y GM/L5 NET SEVY GH/il 
BASE COSI BASE SECTY GN/LS BASE CURR GN/LS NEI GAS SEC7Y GM/t1 

2016107101 6 500 28AUGOI 20SEPOI 1 0110000 

599.&62 26 7 .790 56 00 71798 96 

29AUGGI 20SEPOI 1 000000 
235.306 95 3,117 46 00 3 117 41 

110C701 19NOVDI 1 000000 
932.055 01 23 .92S 99 go 23 .925 99 

110clol )9NOVOI 1 000000 
696.SD2 72 18 .271 40 Do 11 .271 Go 

2,432,526 92 53 .113 71 S DO 53 .113 71 S 

2016/07/0) A 500 05NOVIII 19HOW01 1 coccol) 

116,194 17 1 077 93 Do 1,077 R3 

2031106101 7 ODD IDJUL41 13AUGOI I nonooo 

504 .568 43 -1,171 05 DO -1 .171 05 

IGJULDI ISAUGG1 1 000000 
504,566 43 -1,171 D5 Go -1,371 05 

1,009,136 96 -2,342 10 1 00 -2 342 10 1 

2031108101 7 000 IGJULOI I 3AUGO I 1 000000 

505.174 34 -1 .172 46 Do -1 .172 46 

IDJULDI 13AUGal I ocoacc 
505.174 54 -1 172 46 - - - 00 -1,172 46 

0 



W12C MONT HL Y WILLIAM H GA7ES FOUNDATION PACE 465 
- CORPDsj7E - AS-OF DAIE 3)VECD) 

SUMMARY REAL37ED GAIHJLOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSFI ID SECURITY DESCRIP11ON MAT DATE MAT RATE IND DI SIL DI SELL RAIE 
SH SFLL/B7C 101 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SEC" GIVLS NEI SECIY CHAS 

SHARES/PAR BASE PRINCIPAL ME] BASE COS1 BASE SECTY GN/LS BASE CORR GWLS NET BAS SECTY CN/LS 

31397Y7J2 FNmA POOL 2D)6/07/01 6 000 01HOWDI 18DECol 1 000000 
WDIE 

56S I .D27,524 19 I .CD6,956 20 20 .587 99 00 20,597 99 
11000,099 580 

MILE -- QINOvoI IODECOI I 00008D 
876 1 .027,524 19 1 .006,956 20 20 .5117 99 00 20 .587 99 

1 .000 .099 SOD 

WOIE . . olmoval 18017col I DOODOG 
873 1,027 .524 19 11006,936 ~o 20 .5117 99 00 20,5117 99 

11000,999 590 

WBIE -- DINOVol IRDECol 1 000900 
572 1,027 .524 19 1 006 .936 20 20,527 99 Go 20 .557 99 

11069 .099 Sao 

WDIE -- 04DECOI I8DECDl I 00000D 
B73 507 .374 06 503 060 71 41315 35 00 41313 35 

A99,645 170 

WDJE -- 04DECOI IBDEC0I 1 009000 
674 1,015,569 87 1 006 .936 ~O 5,633 67 go 5 .633 67 

1 1000 1099 Sao 

313117YI .12 IOIAl 
. . . . . . . . . . . . . . . 5 .433,040 69 5 .537,741 71 95,298 9a k Go 95 .29h 99 1 

31337YXBI FNmA POOL 2D16109101 6 Soo OSNOVDI 19NOVOI 1 000000 
WBIE . . 

762 120,525 06 119 .219 16 11105 90 00 1 .105 go 
116 029 560 

31318AAW4 INMA Pool 203110RIDI 6 Soo 09JULDI 13AUGOI 1 000000 
WBIE -I 

039 215 .129 73 216,936 11 -1 .806 38 00 -11906 33 
2121 .129 000 

3135BARM6 IN" Pool 2031/12/0) 6 000 12DECD) 13DECO) 1 000000 
WDIO . . 

064 3SI .470 52 354 551 19 690 d7 be -2.800 67 
557,997 900 

WDIQ . . 12DECD) ISDECOI~,-l 000000 
067 630,424 54 635 .591 54 -51167 00 an -5 .167 00 

647,115 000 

S--f 'm L ~,-j 1> 

W112C MONTHLY WILLIAM If GATES FOUNDATION PACE 464 
- COMPOSITE - Statement 28 AS-OF DAIE 31 DECOI 

SUMMARY REALIZED GAIN/tOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIP710H MAI DAIE MAI RATE IND DI SIL DT SELL RATE 
SH 'ILI/ITC L07 LOCAL PRINCIPAI NEI IOCAL COST LOCAL SICTY GWLS MET SECTY CN/LS 

SK%R%S/PAR BASE PRINCIPAL NEI BASE COST BASE SECIY GH/LS BASE CURR GN/LS NET OAS SECTY rK/LS 

31317WHS TOTAL 
1,003,003 76 1 .010,345 is -2 .344 92 L 00 -2 .544 92 1 

3l5a7WWPB FNMA Pool 205110alol 7 ODD IDJUL01 INAUG01 1 000000 
WBIE . . 

036 503,546 so 59417J9 91 -11171 41 00 q) 
499.900 000 

WDIE ., 19JULD) ISAUGOI 1 000000 
037 S07 .925 68 50S .733 79 2 .151 09 00 2,151 bg 

500.BD4 000 

31397owpe TOTAL . .. . .. . . . . . . . . . . . . 1,011 .454 15 I'Dia'Ass 70 980 48 1 go 990 q3 L 

31397WYL5 FMM POOL 2031/07/01 d 500 26SEPOI 15OC701 1 OD000a 
WBIO . . 

692 S35 .091 52 526 .410 21 8 .681 31 00 11,651 SI 
527,533 ODD 

WBIO . . 26SEPOI 15OCTOI 1 000000 
696 475 ZS9 47 469 .139 is 7,720 52 00 7,720 37 

469,405 150 
3151?WLS TOTAL 
. . . . . . . . . . . . . . . . . 1 .010 .950 99 994,549 36 16,401 63 S cc 16,401 63 S 

31387wsNs FHMA POOL 2D)6/07/01 6 500 05HOVOI )9movol 1 000000 
WDIE . . 

760 101 .211 le 100,575 57 935 73 00 955 73 
911,17S S40 

WDIE . . 05MOVOI )9movol 1 000000 
761 042 .571 91 634,027 92 7 .743 99 00 7,743 99 

312,404 590 

3)3A7WSM3 7D7AL 
. . . . . . . . . . . . . . . . . 944 .363 01 935,703 29 9,679 72 1 go 3 .679 72 L 

51511TW7H4 IN" POOL 2031/ch/01 6 500 20NMOI ISDECOI I 000cou 
WBIG . . 

641 417,329 14 416 .109 94 1121B so 00 1 .219 30 
412 .398 690 

7 



WB2c MON1 Ht Y WILLIAM H GATES FOUNDATION PACE 466 
- COMPOSITE - DATE, 31DECOI 

SUMMARY REALIZED GAINILOSS REPORT Staiement 29"' 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET 10 SECURITY DESCRIPTION MAT DATE MAT RATE IRO 07 SIT. DT SELL RATE 
SH SELL/BIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GM/LS MET SECTY GN/LS 

SHARES/PAR BASF PRINCIPAL NEI BASE COST BASE SECIY GN/LS BASE CURR CHILS MET OAS SECTY GH/LS 

313611ARM6 TOTAL 
981 195 06 919,942 73 -8 .047 67 S 00 -5 .047 67 S 

3119RA2S2 FNMA POOL 7051/99/01 7 590 11 imol IS&UGGI I coacou 
WBIE -- 

032 1,024 .687 50 1 .020.625 Do 4,062 50 00 4.662 50 
1 .000,000 coo 

3139BA6L3 FNKA POOL 2[133/13/01 6 BOB 04BECOI ISDECOI 1 008000 
Welt - 

S62 325,072 90 922,088 67 2 .924 23 00 2.964 23 
830 .39? 600 

31300OC91 FNMA POOL 2016103101 9 DOD ISHOVOI "Novel 1 000000 
WITH -, 

541 1,021 .522 62 1 .012 BIT 69 6 .710 93 00 6,710 93 
999,999 200 

333BBBTSI INK& POOL 2051/09/0) 6 500 26SEPOI 15OCIGI 1 0011000 
MITI) . . 

767 200 .524 13 199,783 11 741 77 go 741 77 
19?.BD5 060 

WDIT) . . 26stpol 150cial 1 000000 
CXL 767 -200.S?4 as -199,713 13 -741 77 Do -741 77 

-397,905 060 

315891751 TOTAL 
. . . . . . . go 00 go 5 00 Do S 
313BBCF39 FHKA POOL 2031105101 6 DOD 19JULCI ISAUGOI I ouanoo 

WBIE I- 
040 973 96S 09 959 .279 D& 14,696 03 00 14 .636 03 

999 .900 000 

3138%C""9 FNMA POOL 2031/03/01 6 500 09JULDI 13AUGOI 1 000000 
- Welt -- 

041 952,149 42 960 IA4 34 -7 994 92 Do -7 .994 92 
965 .424 DOD 

51311ICNO9 FNMA POOL 600799 2031109101 6 500 26SEPOI ISOC701 1 000000 
Wall) . . 

76S S92,505 57 590 SIT 92 21191 75 Do 2 .191 75 
SR4,467 150 

AS-OF DATE 
PAGE 467 

31DIC01 

NEI SIXTY GM/tS 
MET BAS SICIY GM/LS 

1 .540 03 

231 00 

4 .062 49 

4 062 50 

4 .714 21 

13 070 20 1 

1 .180 42 

1,9115 26 

-196 82 

-3,954 77 

WILLIAM H GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REAL12ED GAIN/LOSS REPORI 
JANUARY 1 . 2001 10 DELEMOFR 31 . 2001 

MAT DATE MAI RA71 IND DT SlL DI SELL RATE 
LOCAL COST LOCAL SEC7Y GMIiS 
BASE COST BASE SECIY VN/LF BASE CURR GN/LS 

2016100/01 6 SOD Isocial 19HOVOI 1 0011060 

297 868 31 1 540 Is go 

2031108101 6 coo 14SEPOI 150C701 1 000020 

56 .04S 51 231 00 00 

14SEPOI 150clal 1 000000 
985 .624 71 4 .062 49 00 

14SEPOI 15OC701 1 000000 
905,624 70 4 062 50 00 

20SEPOI ISOCIal 1 000000 
929 267 13 4,714 21 go 

ASSET ID SECURITY DESCRIP710H 
SH SFLL/B7C L07 LOCAL PRINCIPAL NEI 

9HARES/PAR BASE PRINCIPAL NEI 

31390CQL7 FNMA POOL 
We', . . 

411 299 403 41 
290 137 600 

31388CR56 FNMA POOL 
Welt . . 

221 5A 276 51 
56 662 910 

222 999 .617 20 
999 .999 700 

Welt . . 
273 911916117 20 

991,199 765 
Welt . . 

227 934,001 34 
942 840 47D 

S)BOOCR36 IOIAL 
. . . . . . . . . . . . . . . . 2.969 .652 25 

SISBBCR69 FNM POOL 
WBIO . . 

638 404 353 44 
399 577 240 

313118C2D] FNMA POOL 
Well) - 

413 369 425 47 
357,959 590 

313ARC5J5 FNMA POOL 
WBIE . . 

975 47 .173 72 
46 .969 000 

Welt . . 
876 1 .006 .194 36 

110001106 coo 
WDIE ' . 

07 1,016,194 36 
11000,100 coo 

2 .956 552 05 13 .070 20 1 go 

2031108101 6 500 20NMOI 15DECOI 1 000000 

403,175 D2 1 .190 42 go 

2016/09/01 6 500 18OC701 19NOVOI 1 000000 

367 443 21 1195S 26 00 

2016112101 5 500 IsmOval IBDECOI 1 000000 

47 360 54 -1116 02 Do 

13movel IBDECOI 1 000000 
31010 .179 is -3 904 77 ou 

13MOVOI IODECOI 1 000000 
1 010,179 13 -3,984 77 an 

4 

-3.984 77 

W12C MONTHLY 

4 

is 



W52C MONTHLY WILLIAM H GJA7ES FOUNDATION PACE 462 
- 

COWOS17E ~ Statement 28 AS-OF DATE SIDECO 
I 

SUMMARY REALIZED CA IN/ LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET 11) SECURI TY DESCRIPTION MAT DATE MAE RATE 7RD BE SEE. D7 SELL RATE 
IN SELIII 

I 
C L07 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GWLS MET SECTY QH/LS 
,HARES/PAR BASE PRINCIPAL NEI BASE COST BASE SFCIY GN/LS BASE CURR WLS NEI OAS SECTY CX/LS 

3139scsis 70TAL 
2 .059 .Sd? 44 2,067.718 10 -9.156 36 L go -5.156 34 L 

31308DINa FNKA POOL 2031/09/01 4 500 31AMOI 17SEPol 1 000006 
MILE . . 

466 99,238 87 98 .954 44 432 43 00 432 43 
95 .841 COD 

3131801H .J3 EMMA POOL 2031109101 7 500 IIJULOI 35AUGOI 1 290000 
WBIF " 

044 1 .024 .681 50 1,020,625 00 4,062 50 00 4,062 50 
11000 .000 000 

3138810153 FNMA POOL 2031/09,01 A 500 09julal 13AUGOI 1 000000 
WIIF . . 

042 591,566 56 59& .533 77 -4 967 21 00 -4 997 21 
599,1114 000 

WDIE . . 09JULD) 15AUCCI I GODOOD 
043 SADISTS 76 047,936 35 -7,060 59 Do -7,060 59 

852,599 000 

313abMS3 TOTAL 
. . . . . . . . . . . . . . . . 1,432 442 32 1 444,470 12 -12,027 80 1 00 -12 .027 90 L 
31398DO27 FHM POOL 2031/09/01 6 Soo 26SEPOI 15OC701 1 000000 B]Q . . 

7S9 393,247 43 391,629 74 1 .417 69 00 1 .417 69 
375,049 250 

'010 . . 26SEPOI 350clol 1 000000 
762 220 .722 22 21919as 74 816 49 00 Bid 42 

217,725 450 

3]3aBDQ27 TOTAL . .. .. . . . . . . . . . . . 603.969 65 601,735 48 21254 17 s GO 2 734 17 S 

51368DXFO FHMA POOL 20311)0101 6 can 15OCTO) mclol I BOGGED 
WBIQ . . 

798 909 123 92 907 340 B9 792 93 Go 782 93 
911,042 000 

WITO . . 15OCIO) ISOC701 1 DODODO 
ODD 52,75D 49 52, 705 01 45 48 DO 44 AS 

52 .920 ODD 

W12C MONTHLY WILLIAM M GATES FOUNDA 71ON PACE 469 
- COMPOS17E - AS-()F DAlE SIDECOI 

SUMMARY REALIZED GAIN/ LOSS REPORT 
JANUARY 1 . 2081 70 DECEMBER 31, 7001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAT "IL IRD DI SIL DT SELL "It 
SH SELL/ETC LOT LOCAL PRINCIPAL NEI LOCAL LOST LOCAL SECTY GN/[~ NET SECTY GM/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE ros7 BASE SECTY GH/LS BASE CURR CKYLS NEI SAS SECTY GN/LS 

31358DXFO TOTAL 
960 874 31 960,045 90 828 AT S 00 928 41 S 

3139BD3X4 FNMA POOL 2031/09/01 7 500 240CTO) OSDECOI 1 000000 
WIIQ ., 

139 97 .559 86 97,458 70 401 16 00 401 16 
93,786 030 

3IsfID5J3 FHKA POOL 2016/09/01 6 coo 27SEPOI D?OCIOI 1 000020 
W32j . . 

315 2 .009 .956 61 2 .050,461 56 39 47S 05 00 39 .475 05 
2 .052.101 000 
W02J . . . ?7SEPOI o2oc7di 1 000000 

CXL 315 -2 089,936 61 -2,050,461 56 -39,475 05 Go -39,475 05 
-2,052,101 000 
WS2j . . 27SEPOI 02OC701 1 000000 

367 2 .076,662 94 2 .07 .4311 60 39 .224 34 00 39,224 54 
2 .CS9 .067 630 
W02J . . 27SEPOI O?OC7OI 1 000000 

CXL 367 -2,076,662 94 2 037,438 60 -39 .224 34 00 -39,224 34 
-2 039,067 630 

b2, . . 27SFPDI o7mial 1 Boom 
445 2,099 938 79 2,059,497 15 31,451 44 00 51,451 64 

2 052,101 000 

IB2J -- 7?SEPOI O?OcTcI I coocoo 
Cxt 445 -2 .089,931 79 -2,059 .497 15 -31 AS] 64 Do -31 .451 64 

-2 052,101 000 

WI?J . . 27SEPOI G?Oc7O) I Do 
10 

go 
4134 2,999,939 79 2 .045,413 22 44,525 57 44,525 S? 

2,039,067 650 
WB2J . . 25OCTOI 250clol 1 000000 

4N5 13 .033 37 13.073 62 -40 25 00 -40 25 
13 033 379 

3139EDSJ3 TOTAL 
. . . . . . .. . . . . . . . 2 .102 972 16 2,056 .456 BA 44 .465 32 1 Do 44,495 32 L 

7 



ASSET ID SECURITY DESCRIPTION 
SH ~ELL/87C LOT LOCAL PRINCIPAL MET 

SHARES/PAR BASE PRINCIPAL MET 

3138SEAY2 FMMA POOL 
WDIE -, 

079 S571713 49 
549,217 ISO 

31381HEA71 FMMA POOL 
'DIE . . 

171 $38,352 32 
B33,274 550 

5130SEEU6 FNMA POOL 
IDIE -- 

047 34 .001 99 
54 .476 ago 

WDIE . . 
041 36,944 93 

57,460 000 

WDIE -, 
049 334,165 17 

335 324 000 

3131SEEU6 707AL . . . . . . . . . . . . . . . . . . 405 117 06 

313BBEES6 FNMA POOL 
WDIE ., 

045 502,742 50 
499,000 000 

3138SEE44 FNMA POOL 
'DIE . . 

046 500,729 52 
497 .002 000 

3139BEFPC FNMA POOL 
WSIF . . 

765 66.474 10 
A4,716 620 

3130BEFU5 FNMA POOL 
WDIE -- 

Sao 1,021,329 59 
11000 .DOO 460 
WDIE - 

as) 1 .021 378 59 
1 .000 .000 4AD 

I 

408 513 66 -3,401 40 L Do -3,401 60 L 

2031103101 7 000 IDJULDI 13AUG01 I coacoo 

503 .912 03 -1 .169 53 ou -1 169 53 

2031/03/0) 7 000 IDJULDI 13AUGOI 1 000000 

501 .994 36 - 1 164 84 00 -1 .164 94 

2016/09/111 A 000 31OC701 19NOVIII 1 000000 

45 .768 27 707 35 go 707 93 

2016108,01 A Doo 05movol IBDECOI 1 000000 

1 017 .734 as 1 593 74 00 5 .S93 74 

asmoval IRDECOI 1 000000 
1 012 754 84 6 593 75 00 11593 75 

ASSET ID SECURITY DESCRIPTION 
SH SELL/07E 1 01 LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NEI 

WlIE - 
982 1 .071 328 59 

1 000 .000 469 

WSIE . . 
883 1 021 .37a 59 

11000 .000 A60 

'DIE . . 
114 645,702 06 

633 .996 470 

313BBEFUS 107AL 
. . . . . . . . . . . . . 4,729 .016 42 

313HOEN51 FKMA POOL 
WBIE . . 

229 989 666 9 ; 
999 .999 310 

WDIE . . 
229 9119 686 02 

999 .999 Big 

WDIF . . 
230 284,915 55 

287 432 570 

WBIE . . 
231 913,167 9~ 

921 .1109 910 

5159SEN51 701AL 
. . . . . . . . . . . . . . 5,177 .527 13 

31383FR47 FHMA POOL 
'DIE . . 

467 751 .718 19 
748 .327 330 

31388GC33 FHMA POOL 
WBIO . . 

417 73,221 91 
70,961 479 

WjjQ . 
425 75,456 21 

75 .119 ago 

3 .163 .354 66 14 172 47 1 Do 

2031/09/01 6 500 33AUGOI 17SEPOI 1 000000 

745 .444 2A 3 .273 93 DO 

2016/D9/01 6 Soo Illocial 19HnVol 1 000000 

72,1135 39 393 52 00 

]social 19NOVOI 1 000000 
75,050 79 405 so go 

3 .273 93 

393 52 

405 so 

W17c MONTHLY WILLIAM H GAIES FOUNDA710M PACE 470 
- COMPOSITE - SIDEFISI 

SUMMARY REALIZED GAIN/LOSS REPORT Statement 29s" 'IF 
JANUARY 1 . 2001 10 DECEMBER 31 7001 

MAT DATE MAI RATE 7RD DT STL DO SELL RATE 
LOCAL COST LOCAL SECTY GWLS NEI SECTY CH/LS 
BASE COST BASE SECTY GN/LS BASE CURR ~/LS NET BAS SECTY FMILS 

2016/10/01 6 coo 04DECOI ISDECOl 1 000000 

556,211 73 11501 76 go 1 .501 74 

2916/11/0) 5 500 1 3NOV 0 1 IBDEC0I 1 000000 

843,690 41 -5 .535 16 00 -5 .359 16 

2031109101 A Soo 09JULDI 13AUGOI 1 000000 

3A .287 46 -295 50 Be -23s so 

09JULGI 13AUGGI 1 000000 
57 .255 14 -310 21 no -3111 21 

09JULDI 33AUGO) 1 000000 
336 .971 06 -2 .ScS 89 Do -2 505 39 

W12C MONTHLY WILLIAM N GATES FOUNDA IION 
- COMPOSITE - 

SUMMRY REALIZED GAIN/iOSS REPORI 
JANUARY 1 . 2001 10 DECEMBER 31, ?00) 

MAI DATE MAT RAI[ 7RD D7 Sit. DI SELL RATE 
LOCAL COST LOCAL SECIY GN/LS 
BASE COS7 BASE SECIY GN/L5 BASE CURR GWLS 

asmoval 19DECOI 1 000000 
1 .012,734 84 a 593 75 Do 

05NOVOI ISDECOI 1 000000 
1 012.734 84 8,593 75 00 

D-DECOI IlDFCOI 1 000000 
641,963 74 1 .733 32 00 

41692,909 11 36,1011 31 1 go 

2051/09/01 6 coo 14SEPOI ISOC701 1 ocDooo 

911S, 624 31 4 067 51 go 

14SEPOI 150CT01 1 000000 
985 624 32 4 .062 50 Do 

20SEPOI 15OC701 1 000000 
283 bQ7 14 1 458 41 Do 

?DSEPOI )social 1 000000 
900 .556 69 4,609 05 40 

PACE 471 
AS-OF DAIE 31DE1 nI 

NEI SECTY GN/LS 
MET OAS SEC7Y CN/kS 

9 593 75 

3 .593 75 

1,753 52 

36 103 31 1 

4 062 51 

4,062 50 

1 .435 41 

4 .909 as 

14 .172 47 1 



AS-OF DATE S) Cal PAMEA72 
WILLIAM H GAIES FOUNWIGH 

- COMPOSITE - 
SUMMARY REALIZED GAIK/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

MAI DATE MAT RATE IRD D7 
tDCAL COST LOCAL SECTY WES 
BASE COST BASE SECTY QM/LS 

W52C MONTHLY Statement 28 

ASSET ED SECURITY DESCRIPIJOMI 
SH SELL/OTC 107 LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

313aaGc33 TOTAL 
1411,635 20 

31385CTUS FNMA POOL 
WBIE . . 

6SO 42 .2S& 49 
41,917 910 

31385HUQC FNMA POOL 
WIIE ' . 

764 79,694 23 
74,045 440 

WDIE " 
765 11011 .9so A5 

772 .349 770 

3158SHUQC 107AL 
. .. . . . . . . . . . . . . . . 990.645 09 

3130sicis ENNA POOL 
WBIQ p 

623 23 .318 31 
23 .2&& 530 

Wolo . . 
244 1,210 37 

1,210 370 

5138siGia 707AL 
. . . . . . . . . . . . .. . . . 24,525 69 

31389JJ09 ENNA POOL 
Wall) . . 

629 824.378 32 
314,640 B20 

Wolo " 
659 111 .608 97 

179 .465 820 
welc ., 

643 471 .790 28 
466,215 550 

WBIQ . . 
625 927,609 SS 

925 .152 090 

SIL D7 SELL RA7E 
NEI SECIY GN/LS 

BASE CLAIR WLS MET BAS SECTY Q041LS 

24,624 51 -296 13 S 00 -296 13 S 

2031/10/01 6 500 20NOVD) 13DECOI 1 000000 

025 a74 82 -1 .49d 50 go -1 .496 so 

?[N0VOI ISBECOI 1 000009 
131 .936 65 -329 69 00 -329 61 

PONOVol 23DEcol 1 900000 
472,644 73 B56 45 00 856 45 

26MMOI 13DECO] y 000000 
957 910 05 -10 .31DO 52 cc -10,308 5 ; 

WILLIAM H GATES FOUNDAIION PAGE 473 
- COMPOSITE - AS-OF DATE 3IDECoj 

SUMMARY REALIZED CAL WLOSS REPORT 
JANUARY 1, 2062 70 DECEMBER 31, 202) 

MAI DATE MAI "If IRD DI t1l. Dl SELL RATE 
LOCAL COST LOCAL SEC" GN/L! NEI SECTY GN/LS 
BASE COS1 BASE SECTY CN/LS 1ASE CURR GWLS NEI BAS SECIY GM/LS 

28NOVD) 15DECOI 1 000000 
506 .694 43 -5.566 95 Do -5,566 95 

26DECOI 26DECOI 1 000000 
116 .280 09 -2,04B 79 no -2 .048 79 

ASSET To SECURITY DESCRIPTION 
SH SELL/117C LOT LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

Wall) . . 
626 501,327 50 

499,999 350 

woll) . . 
250 114,231 30 

114.231 290 

31308 .1 .109 TOTAL 
-20 595 67 S an -20,598 97 % 

05SEPOI 17SEPOI 1 000000 

7,656 25 Do 7,656 25 

DIDECOI 15DECO) I 000DOO 

14S 06 go )45 D6 

ISNOVOI 19NOVDI 1 000000 

1 .742 18 cc 1 .742 is 

13NOVOI IBDECOI 1 000000 

-1,070 16 go -1 .070 16 

13NOVOI IRDECOI 1 000000 

-4,792 94 Do -4 .792 94 

19NMOI 19DECOI 1 000050 

-12 . "A 98 go -12,344 96 

)9NOVOI 13DFCOI 1 0001300 
-10 410 49 Do -10.430 46 

19"Ovol 13DECOI-1~ 1 000000 
-19,4SD 73 go -10,459 73 

19moval 1 SUE a14--z-', ooooo;T&r7 

b 

to 

1471816 is 799 02 S no 799 02 S 

2031112101 6 Soo 19NOVOI 13bECOI 1 000000 

42 .173 35 as 14 OR 25 14 

2016/09/01 6 Soo asmoval 19NOVDI 1 000090 

75,961 77 752 46 go 732 46 

05NUVOI 19movol 1 000000 
793 .589 39 7 361 46 go 7 361 46 

872 .551 16 8,095 92 t 00 1,095 92 1 
2031110101 6 Soo 29MMOI ISDECOI 1 0001300 

23 .591 97 273 69 Do -273 61 

26DECOI 26DECO) 1 000000 
1,232 94 -22 47 go -22 47 

W112C MONTHLY 

. . . . . . . . . . . . . . . . . 3.020,943 90 3,041 .542 77 

31399JRS6 EMMA POOL 2031/09/01 & 000 
WBIE . . 

466 979 843 76 972 .187 50 
I .D00 .010 OOD 

313BBKFK3 ENNA POOL 2031/]D/Dl 6 Doc 
WOK ., 

56! 40,104 15 39,959 D9 
40,362 720 

313BBKQR6 ENNA POOL 2016111101 6 DOD 
WBIH I- 

539 204 304 03 202 .561 15 
199 .999 360 

31380KZ54 ENNA Pool 2016111101 5 500 
WBIE . . 

885 168,065 69 169 .156 85 
167,OSO 720 

31311H.11115 ENNA POOL 20)6/11/01 b 500 
WBIE . . 

bB6 752,724 79 757,517 73 
748,165 660 

3155ILDW? ENKA POOL 2031/11/01 6 500 
WBIE - 

564 ) .003,225 51 1 070,570 49 
1,004,099 760 

WBIE 11 2031/11/01 6 500 
072 1 .010,139 19 1 .020 .570 37 

11000,099 50D 

WDIE I- 
561 11010 .159 76 11020,570 49 

1 000 .099 700 
WBIE . . 



-likiAM H GATES FOUNDATION PACE 474 
- COMPOS17E - A111 DATE . 3IDFC .I 

SUMMARY REALIZED GAIN/LOSS REPORT Statement 28 
JANUARY 1 . 2001 TO DECEMBER 31 . 2001 

ASSET ID sErURIVY DESCRIPTION 
SH SELC/117c L OT LOCAL PRINCIPAL MET 

SHARES/PAR BASE PRINCIPAL NEI 

CXL 565 -1 .010 .139 76 
-1 .009 099 lot 

WDIF I . 
566 1,010 .139 76 

1 .000499 700 
WITTE . . 

CX1. S&& -1,010,139 76 
-1 .000,099 700 

'DIE . . 
711 1 .010 139 39 

1 .000 .099 920 

WIIE . . 
CXL 711 -1 .010,159 89 

.1 000 .099 520 
WITTE . . 

712 1 0101159 89 
11000 .099 920 

HITE , 
$67 1 053 .22S 01 

1,000 099 700 
IIIE -- 

S99 1,003 .225 03 
I .ftOO .099 700 

313091DW7 TOTAL 
. . . . . . . . . . . . 5 034 955 33 

31 330L 7 06 FNMA POOL 
WDIE - 

837 757,377 9n 
752 .790 &60 

31386LW19 FNMA POOL 
WBIF - 

469 252.712 94 
251,573 Son 

MAT DATE MAT RATE IRD DI SIL DI SELL RATE 
LOCAL COST LOCAL SEC7Y GWLS 
BASE COST BASE SECIY GN/LS BASE CURR GN/LS 

-l .D?o .s7c 49 IS 450 73 go 

19NUVOI ISDECOI 1 000000 
11020,570 49 -10 .430 73 00 

19HOIFOI 13DFCOI I coacco 
-1,020,570 49 10,450 73 Do 

19MOvo) ISDECOI 1 000000 
I . 020 570 61 10 .450 72 00 

19"(7,01 )SDECOI 1 000000 
-1 020 .570 61 10 .430 72 Do 

19movol 13DECOI 1 000000 
1 020 .570 61 10 .430 72 00 

21HOVOI 13DECOI 1 000000 
ilt2s .57t q9 -17,545 4* Do 

21MOV01 15DECO) 1 000000 
1 070 570 49 -17,345 AS 00 

NET SECTY GM/LS 
NEI BAS SECIY GN/LS 

10,430 73 

-10 .430 73 

10,450 73 

-10 .430 72 

10,430 72 

-10 .430 72 

-17 .545 41 

-17,345 49 

67 597 14 t be -67 .897 14 t 

13HWOI 19DECol 1 000000 

-A 922 56 no -4 122 56 

51AUGOI 37SEPOI 1 0001100 

I . ]Do AS 00 1 .100 63 

5 107 652 41 

2016110101 5 500 

762 200 46 

2031/09/01 6 500 

251 612 31 

PAGE 475 
AS-OF DATE 31DECOI 

MET SfC7Y GM/LS 
NET SAS SECTY GN/LS 

7 .456 25 

261 so 

56,706 27 

-56 .706 27 

56 497 A2 

-56 497 22 

45 179 61 

-45 .119 61 

WILLIAM H GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

MAI DATE MAT RATE IRD DI 57L ITT SELL RATE 
LOCAL COST LOCAL SECIV GNILS 
EASE COST BASE SEr7Y CHITS BASE rURR CWLS 

7031,09/01 6 000 05SEPOI 17SEPOI 1 000000 

972.157 50 7 656 25 00 

7031/09/01 A Soo 2DMOVOI 15DECOI 1 000000 

19 422 91 261 so go 

2016110101 6 coo 27SEPOI 020C701 1 000000 

2 .945 $42 62 56 7DS 27 00 

27SEPOI 02OCIDI 1 000008 
-2 94~.542 62 -56 TOD 27 00 

27~EPOI 020CID) 1 000000 
2,934 611 24 56 497 17 an 

27SEPOI 07OC701 1 000000 
2 .934 611 26 -56 .497 82 Do 

27SEPOI 020C701 I cocoon 
2,957 D73 11 45 179 IT Do 

27SEPO) 02OCID) 1 000000 
2 957 073 11 -45 .179 61 00 

?7qEPOI 02OC701 1 000000 
2 .946 098 96 56 153 76 Go 

25OCIO) 25OCIDI 1 000000 
10 973 98 33 79 on 

ASSET IV SECURITY DESCRIPTION 
SH SELL/Sir LOT LOCAL PRINCIPAL NEI 

~HARES/PAR BASE PRINrIPAL MET 

31305LXPO FNMA POOL 
'DIE . . 

470 979 943 75 
1 .000 000 000 

51588LXQB FNMA POOL 
'810 . . 

627 59,684 71 
08 .625 560 

5131ILZ78 F"MA POOL 
WD?J . . 

sit 3 002,250 59 
2 .947,899 000 

W52J . . 
CXL sit ~3 .002 .250 09 

2 947,899 000 

1,2J ., 
360 2 991,109 05 

2 .936 959 900 

1121 -1 
Cxt 361 -21991 109 OR 

-2 .936 958 900 

W12J - 
446 3 DD2 252 72 

2 .947 899 coo 

wS2J - 
CXL 44, -3 .002 257 72 

-2 947 999 OOD 

02J . . 
489 3 QD2,252 72 

2 936,959 900 

W12J - 
" 0 IS 940 10 

10,940 ion 

56 .ISS 76 

IS 

WB?L MnN1HIy 



W52C MONTHLY WILLIAM M GATES FOUNDATION 

- 
COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

NAT DA7E MAT RATE IRD DI 
LOCAL COST LOCAL SICIN GNILS 
BASE COST BASE SECTY GWIS 

Statement 28 PAGE 476 
AS-OF DATE 3IDECOl 

SIL D7 SELL RATE 
NET SECIY GN/LS 

BASE CORR GKILS MET BAS SEC7Y QM/LS 

ASSET ID SECURITY DESCRIPTION 
SH SFLt/lTC L07 LOCAL PRINCIPAL NEI S 

HARES/PAR BASE PRINCIPAL NET 

31399LZ75 107AL 
3,013 .192 82 

31529MHZ4 FHMA POOL 
WBIE . . 

ass 40,392 25 
40,147 640 

31381MKE7 FHMA POOL 
WBIE -- 

766 i1ollus 07 
114 .565 5AD 

3136SM7E2 FHMA POOL 
Nola . . 

797 90,673 06 
88 .956 Goo 

WD]Q . . 
172 879.fi5D It 

380,269 740 

3139IM7E2 T07AL 
. . . . ... . .. . . . . . . . . 963 .323 56 

31306NE77 FNKA POOL 
WBIE . . 

999 243,059 14 
239 .356 590 

31353MF92 FNMA POOL 
wIlE . . 

569 30,216 57 
30 .411 400 

313ABNHVI FNMA POOL 
WBIE . . 

390 43,692 31 
45,427 670 

31399NYC4 FMMA POOL 
welE . . 

651 337,005 91 
335,083 3dO 

56,119 921 1 

-2S7 .20 

11091 .96 

7A .45 

-548 43 

-471 95 S 

654 49 

309 29 

-279 21 

600 64 

969 .79S 54 

2016/11/01 6 000 

242 404 65 

2931/))/Ol 6 000 

so . 107 29 

2016111101 5 SOD 

43 .970 52 

2031110101 6 Sao 

337 .125 27 

Go 

Docuou 

Do 

1 000000 

00 

00006D 

00 

1 000000 

00 

-471 99 S 

04DECOI ISDECOI 

654 49 

04DECol ISDECOI 

309 2B 

13NMal ISDECOI 

-273 21 

19NOval 15DECOI 

ABC 64 

7" 

AS-OT DAIE 
PAGE 477 

51DEC01 

NEI SECTY GN/LS 
NEI BAS SECTY GM/LS 

-507 97 

624 05 

-1 .575 36 

-2,379 87 

-S .167 50 

-5,047 67 S 

1 .552 06 

1,322 44 

51450 26 

WILLIAM H GJkIES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/ LOSS REPORI 
JANUARY 1, 2001 70 DECEMBER 31 . 2001 

MAT DA7E MAI RATE 7RD D7 SIL ITT SELL RATE 
LOCAL COST LOCAL SECIY GN/IS 
BASE COST BASE SECTY GN/LS BASE CURR GM/15 

2016111101 5 50D 13NOVOI IRDECOI 1 009000 

50,265 26 -507 87 go 

2031109101 6 SOO 19NOVOI 15DECOI 1 000000 

399,097 51 624 05 Do 

2016110101 S SOD 13NOVDI IBDECOI 1 000000 

217 .057 01 -1 .373 36 go 

?031/12/03 6 000 12DECOI 13DECOI 1 0000110 

354 .252 21 -2 .179 37 00 

12DECOI 13DECOI I coccoo 
655,690 52 -5 .167 30 Do 

ASSET ID SECUR17Y DESCRIPTION 
SH tELL/BIC 107 LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

3]3aBpxz9 FNMA POOL 
IDIE - 

99) 79,760 39 
79,277 290 

5]5BgQCRB FNMA POOL 
WDIE ., 

65 ; 309 721 36 
507,225 650 

313990EV7 FHMA POOL 
-- IDIE -- 

992 215,603 65 
214 .377 290 

313890MB7 FNMA POOL 
WBIQ . . 

066 351,372 3-
357 .BB7 000 

WDID . . 
069 630,522 72 

642 .213 000 

333680HO2 701AL 
a .047 67 S go 

26SEPOI 15OC701 1 DODOOD 

1,552 06 00 

19HOvol 13DECOI 1 000000 

1,322 44 00 

31OCID) 1980vol 1 000020 

5,450 26 Do 

. . . . . . . . . . . . . . . . 991 .895 06 989,942 73 

3I3a8Qpj2 FNMA POOL 2D31/10/01 & 500 
W110 - 

761 419,572 OB 419,020 82 
413 .952 000 

313690ppe FHKA, POOL 2031/11/01 6 500 
We 

I 

E . . 
653 656,535 97 655 .01& 53 

'51 .049 200 

313990xx? FHMA POOL 611894 2016110101 6 coo 
WDIE -1 

767 511 .957 41 506,407 15 
495 309 620 

16 

0 

0 

2,957 .072 94 

201V 10/01 5 500 

40.649 49 

2016/09/01 A Soo 

117.716 11 

2031110101 6 Goo 

68 .599 61 

8801199 23 

St . 111 93 L 

ISNUVOI IfiDECOl 

-257 20 

05NOval 19NOVOI 

1 .091 96 

ISOC701 150clol 

76 4b 

36OCTOI 14NOVDI 
.b4s 43 

Do 

1 000000 
00 

1 000000 
00 

W32C NONIHIY 



WILLIAM H GATES FOUNCA71014 PAGE 47F 
- COMPOSITE - DATE 3IDECOI 

SUMMARY REALIZED GAIN/LOSS REPORT Statement 29s" 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

MAI DATE MY RATE I RD 07 STL III SELL RA7E 
LOCAL COST LOCAL SECTY GH/LS MET SECTY GH/LS 
BASE COST BASE SEVY GN/LS BASE CURR GN/LS MET IIAS SEVY GN/LS 

2031110101 6 Soo 26SEPOI 150clol 1 000000 

591 .979 Is 2,197 94 00 2,197 94 

26SEPOI 150CTOI 1 0000111) 
49,187 00 187 62 go 132 62 

ASSET 10 SECURITY DESCRIPTION 
SH SELL/IlIC LOT LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

31311BUY119 FNMA POOL 
Willa . . 

764 594 .177 12 
506,118 000 

WB)Q . . 
776 49,399 67 

43 700 000 

313960Y19 707AL 
. . . . . . . . . . . . . . . . 643 .546 74 641,166 18 

313BERGTI FHKA POOL IBAXXX 7016/09/01 6 000 
W,]Q . . 

247 40,175 46 40 .11119 12 
40 .175 460 

SISOBRJC2 FMMA POOL 2016/11/0) 5 Soo 
WBIE . . 

893 11115 .6110 97 19),320 50 
11110,316 540 

3138BRUC9 FNMA POOL 2016110101 6 Soo 
WISIO . . 

412 5&3 1 is a? 361 1144 54 
351 972 440 

3138swos FNMA POOL 2016/11/0) 5 500 
WSSIE . . 

994 157,637 35 358 .641 So 
156 .682 S70 

313118116F? FNMA POOL 2051112101 & 000 
WBIO . . 

036 984.473 44 919,942 73 
1 000 .100 000 

313811SKS! FNMA POOL 2031/12/01 6 000 
WB]Q . . 

037 964,473 44 989,942 73 
1 .000,100 Goo 

2,380 56 S go 21500 56 S 

26DECOI 27DECOI 1 000000 

-713 66 Do -713 66 

13NOVOI IRDECOI 1 000000 

-5,639 53 00 -5,639 53 

lauclol 19NOVIII 1 011011111) 

1 .951 33 Do 1 951 33 

ISNOVIII ISDECGI I oooaoo 

-1 003 75 00 -1 .003 75 

?BHOVDI 13DEC01 1 000000 

-5 469 29 at -S 469 29 

21SMOVIll 13DECal 1 000000 

-S .469 29 00 -S.469 29 

WILL SAM M GAIES FOUNM71ON PACE 479 
- COMPOSITE - AS-OF DATE 31DECOI 

SUMMARY REALIZED GAIN/LOSS RTPURI 
JANUARY 1 . 2001 TO DECEMBER 31 . 2001 

MAI DAIE MAY RAIL IRO 01 SIL 01 SELL RATE 
LOCAL COST LOCAL SECTY GH/1.5 NET SEC7V GM/LS 
BASE COST BASE SIVY GH/L& BASE CURR GM/LS NEI OAS SFC7Y GH/LS 

2016/11/0) 5 Soo 13NOVDI ISDECOI 1 000000 

99 .515 47 -629 39 00 -628 39 

2DI6/12/01 5 500 15NOVOI IBDECOI I allofloo 

92,020 53 -592 23 00 -5152 21 

2031111101 & Got 04DECOI 35DECOI I occogo 

69,009 89 250 51 Do 250 51 

2016/11/0) 5 Soo 13NOVDI IISDECOI 1 000000 

123 336 12 -780 37 Do -710 37 

2016112101 5 SOD 071ACal 713DECOI I DOODOO 

1 .006,093 75 -20 156 25 go -213,156 25 

2016112101 5 500 (17DEC01 IISDEC01 1 000000 

1 006,093 75 20 .IS6 25 00 -20 .156 25 

2016112101 6 000 28HOVDI IODECOI 1 000000 

1 0?0,659 35 -14 .697 50 111) -14 .657 50 

2031112101 6 coo 04DECOI 13DECOI 1 0000110 

302 361 99 373 39 Do 373 39 

2016/12/01 5 500 13NOVOI IIIDECDI I oooooo 

2 .020,156 25 7 9411 75 00 -7 .969 75 

ASSES 10 SECU'Rily DESCRIPTION 
SH SELL/IlIC LOT LOCAL P91MCIPAL NET 

SHARES/PAR BASE PRINCIPAL NEI 

31519SYEt FHMA POOL 

095 99 637 03 
93 089 350 

313881AE3 FNMA POOL 
'DIE . . 

597 91,439 60 
90,894 770 

31511111CO4 FNMA POOL 
"I' . . 

570 69 .260 40 
69,706 960 

313857C6E FHMA POOt 
WNIE -, 

890 122.555 75 
121 613 450 

313911HAI FNMA POOL 
WBIO . . 

170 905,937 so 
1 .000 000 coo 

313887XZ5 FHMA POOL 
WISIQ . . 

169 9115,937 50 
I coo Goo coo 

313BBIMHB FNMA POOL 
WjS)E . . 

899 1 006 .371 16 
1 13011 .000 000 

313861pp? FNMA POOL 
WISE " 

571 103,235 39 
103 .901 ago 

51311015142 FNMA POOL 
'PIE . . 

096 2 012,157 50 
2 000,000 000 

is 

W82C MONTHLY 

10112C MONTHLY 

4 

is 



W32C MONTHLY WILLIAM H GATES FOUWDhI]ON 
Staiement 28 PACE 450 

- 
COMPOSITE - AS-DF DATE 311DECOI 

SUMMARY REALIZED GAIM/tOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET IV SECURITY DESCRIPTION MAT DATE MAI RATE IRE) D7 STL 07 SELL RATE 
SH SELL/PIC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GWLS MET SIXTY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SICTY GWLS BASE CURR GWLS MET BAS SECTY GN/LS 

3151AMS7 FNMA Pool 2031/12/01 A coo 06NOVOI 13DECOI I DOODOD 
WBIQ . . 

235 11007 .210 09 939,9A2 73 ]? .247 36 to 17 .267 56 
11000,102 000 

3131%UC&5 FNMA POOL 2031/12/01 6 000 12DECOI 13OECOI 1 000000 
WblQ . . 

665 351 .274 16 354 .153 22 -2 .879 06 Do -2,579 06 
357 .757 000 

WBIO . . 12DFCOI 15DECO) I OCOODD 
071 639 .620 go 635,769 51 -5 .366 61 02 -S .16B 61 

642,513 000 

3138BUC65 TOTAL 
. . . . . . .. . . . . .... 981 .195 06 989,942 73 -1,047 67 S 00 -8 .047 67 S 

31363UC73 FNMA Pool. 2031112101 6 000 06NOVal 13DECOI 1 000000 
WBIQ . . 

034 1 .027 .210 09 989,9A2 73 17 .767 36 00 17 .267 36 
11000,100 000 

31388UVA5 FNMA POOL 7031112101 6 age ZENOVOI 13DECII 1 000000 
WDIO . . 

935 984 .473 ~4 989,942 73 -5 .469 25 00 -5 .469 29 
1100011DO coo 

WBIE - 04DECOI 13DECOI 1 000000 
572 93,554 bu 93 .216 A2 355 Be go 331 so 

94,15B ago 

53388ums TOTAL 
--- - --------- 93,554 to 93,216 42 338 36 1 Do 356 38 t 

994 .473 A4 989,942 73 -51469 29 Go -5 .469 29 S 

3139BUD13 FNMA POOL 2D31/12/01 6 coo 12DECO) 13DECOI I ODOODD 
WBIQ . . 

072 351,077 to 353,955 26 -2,B77 46 00 -2.977 46 
557,587 000 

Welo . . I?DECOI 13DECO) I ODODOO 
075 630 .617 ?6 635,957 47 -5,170 21 00 -5 .170 21 

942 .513 000 

"'T k E A 

W32C MONTHLY WILLIAM K GAIES FOUNDAIION PAGE 451 
- COMPOSITE - AS-OF DATE 31DECO) 

SUMMARY REALIZED GAINJ LOSS REPORT 
JANUARY ) . 2001 10 DECEMBER 31, 2001 

ASSET to SECUR17Y DESCRIPTION MAI DAIL MAI "It 7RD III SIL 137 SELL RATE 
SH SEII/BIC LOT LOCAL PRINCIPAL NEI LOCAL COSI LOCAL SECIY GWLS NET SECTY GH/LS 

SHARESIPAR BASE PRINCIPAL NEI BASE COST BASE SECTY GWLS BASE CURR GM/LS NET BAS SECIY GM/LS 

3138BUD13 TOTAL 
991,895 06 959 .942 75 -6,047 67 S Go -6,047 67 S 

313BOUD&I FMMA POOL 2DSI/12/01 6 000 I?IUCDI ISDECOI I coacce 
'BID . . 1 

070 351,175 90 354,054 24 -2 .578 26 00 -2 .578 24 
357 .657 000 

Welo . . 12DECOI 13DECOI I cocDco 
873 630 .719 06 635,919 49 -5,169 4) 00 -51169 41 

642,413 coo 

3335BUD64 707AL 
----- . . . . . . . . . . . 951 .595 06 93919q2 75 -6,047 67 S 00 -9,047 67 S 

3138RUEDE FHMA POOL 2016/12/01 S Soo 07DECO) 15DECOI 1 000000 
WILD . 

)&I 9BS .937 So 1 .004,4S3 12 -18 515 62 Do -15,515 62 
1 .000,000 DOD 
WBIO " D7DECOI IRDECOI 1 000000 

174 905,937 So 1,004 .4S3 12 -18,515 62 Do -16,515 6? 
11000,000 goo 

3139RUEDS 107AL 
. . . . . . . . . .... . . . 1 971,875 Do 2 .006 .9u6 24 -37 031 24 S Do -37,031 ?q S 

333BBUFR6 ' FHMA POOL 614976 2031112101 6 ODD ?sNOVOI 13DECOI I OCOOOD 
WhIo .. 

039 994 .475 44 919 .9q2 73 ~5 469 29 Do -5,469 29 
1 .000 .109 goo 

51389UP20 FMMA POOL 2cluillol 6 000 05NOVOI IBDECOI 1 000000 
Halt -- go, 

1 021 .321 54 1 012 .734 79 9,593 75 00 5,593 75 
000 .000 410 

WSIE . . 05movel IBDECOI 1 000000 
CXL Dal -1 .023,320 S4 -1 .012,734 79 -8 .595 75 go -6,593 75 

-1 000,000 410 
'PIE . . asmovol 12BECOI I GOODOO 

900 1 .021,329 54 1 .012 .734 79 a 593 75 Do 8.593 75 
1 000 .000 410 

WBIF 05NOVOI 18DECal I uODOOO 
CXL 900 -1,021,325 5, -1 .012 .754 79 -3 .593 75 a 5 .593 IS 

-1 000 .000 410 
FESTREVET 

0 

s 



ASSET ID SECM17V DESCRIP710H 
SH SELI/117C LOT LOCAL PRINCIPAL NET 

SNARES/PAR BASE PRINCIPAL MET 
IBIE . . 

at? 1,5116 .172 29 
1 .000,000 410 

Wait . . 
Cxl 007 -1 006,172 29 

-1,000 .000 410 

WBIE I- 
003 2 .006.172 29 

11000 000 410 
Wait . . 

CxL 003 .11006,172 29 
-1 .000 Pao 410 

WDIE . . 
004 1 006 172 29 

1 .000 .000 410 

WDIE . . 
01 094 -1,006 172 29 

-1 000,000 410 

WITIE . . 
gas 1,006.172 29 

11000 .050 410 

WDIF . . 
CXL 005 -1,006 .172 29 

-11000,000 410 
WJIF " 

006 371 766 84 
366 .105 670 

Wait . . 
CXL 006 -371,766 B4 

-366,103 6?0 

31380UP?o 707AL 
. . . . . . . . . . . . . . . . 00 

ld 
PAGE ~85 

AS-OF DATE, 51DECO) 

NEI SECIY GAI/LS 
NEI SAS SECTY GM/LS 

-3 .122 75 

11053 as 

-5,469 29 

-3,797 95 

-3 .994 77 

-3.964 77 

-3,954 77 

-3.954 77 

-3 .904 77 

-23,721 90 L 

ASSET ID SECURITY DESCRIPTION 
SH SFtt/B7C LOT LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

51salUU32 FNMA POOL 
Wp)E " 

go? 490,428 56 
407,451 110 

313112UVJ6 FMMA POOL 
WNIE . . 

654 513 .321 51 
505,986 coo 

33383VFM5 FAIMA POOL 
WBIQ . . 

040 934 473 4A 
1 .000,100 ago 

31398VP75 FNMA POOL 
WDIE - 

009 959,020 61 
953,212 DOD 

WIIE . . 
d99 1 006 194 31 

1 foolloo 000 
'bit " 

D15 1 006,194 36 
1 .000 .100 coo 

WDIE -- 
014 1 006,194 36 

11000,100 000 

Halt -- 
015 1190&1194 36 

1 .000,100 000 

WIIIE I- 
016 1,006,194 36 

1,000,100 000 

31398VPZ5 TOTAL 
. . .. .. . . . . . . . . . 5 .999,992 44 6 .013,714 24 -23,721 80 1 00 

, I , ~ i i- 
- 

I :,- , , 
, .04 

WB?C hONIHLY WILLIAM M GAIES FOIINDAIION PAGE . A92 
- COMPOS171 - Statement 28 Al-OF DATE BIDECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1, 2001 TO DECEMBER 31, 2001 

MAI DATE MA 7 RATE 7RD D7 STE 07 SELL RAU 
LOCAL COST LOCAL SECTY GH/LS NET SECTY GN/tS 
BASE COST BASE SEVY GM/LS BASE CURR GN/LS NEI OAS SECTY GN/LS 

2AHOVOI IBDECOI 1 000000 
1 .012,754 79 -6 .562 50 Do -6 .50 so 

29NMOI ISDECOl 1 000000 
11012 .734 79 6 .562 50 go 6.542 50 

28MOVDI )BDECOl 1 000000 
1,012 .734 79 -6 .562 50 00 -S.S42 50 

?8NOVOl IBDECGi 1 000000 
-1 '012 .73A 79 6 562 50 00 6.562 50 

29HOVOI IlDECcl 1 000000 
1 .012,734 79 6,5&2 50 00 -6 .562 50 

28HOV01 IlDFCOl 1 000000 
-1 .012,734 79 & 562 50 00 6,562 50 

28HEIvol IDDECO) 1 000000 
1 .012 .734 79 -6 .562 50 00 -6,562 So 

?8NOVDI ISDECOI I coocoo 
-1 012 .734 79 6 .562 50 no 6 .547 so 

04DECOI IBCECOI I coccoo 
370 .765 77 1 001 07 Do 11001 07 

04DECol INDECO) I occooo 
370 .765 77 1 .001 07 Do -1 .001 07 

00 00 1 Do 00 t 

WB?C MONTHLY WILLIAM H "7ES FOUNDATION 
- COMPOS17F - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 51 . 2001 

HAT DATE MAE RATE 7RD D7 SIL 01 SELL RATE 
LOCAL Cos] LOCAL SECTY GH/LS 
BASE COSI BASE SEC7Y GIVES BASE CURIE CH/LS 

2016/11/01 5 SOD 13NOVOI IBDECDI I oaccoo 

493,551 34 -3,122 111 00 

2031132101 6 500 19NMOI )3DECO) I o0copo 

512 .087 65 ]loss as 00 

2031112101 6 000 2BROVal 15DECOI I occcou 

999 .942 73 5 469 29 00 

2016112101 5 SOD ISNOVDI IODECOl I occooo 

962 818 59 -3 .797 95 Go 

IBNOVOI IRDECOI 1 000000 
11010,179 Is -3,9114 77 Do 

IlHuvol IDDErol I Decoct 
1 010.179 13 -3 .994 77 Do 

13NOVOI IADECOI I occcoo 
1,010,179 13 -3 .954 77 Do 

13NOVOI IRDECOl I oconea 
1 .010,179 13 -3,9114 77 no 

13NOVOI IRDECOI 1 000000 
3 .010,179 13 -3 .9114 77 Go 



W92C MONTHLY WILLIAM H GATES FOUNDATION PAGE A" 
- COMPOSITE - Statement 28 AS-OF DATE . 

3 
1 
ITT 
Cal 

SUMMARY REALIZED GAIN/tOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31 . 2901 

ASSET To SECURITY DESCRIPTION MAY DATE MY RATE IRD ol SIL DI SELL RATE 
S" 1EIL-11 

I 
C 101 LOCAL PRINCIPAL MET LOCAL COST t OCAL SECTY GNILS MET SECTY GAI/1-5 
SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY QWLS VA SE CURB CN/LS NET "S SECTY GK/LS 

51319VOEI FILM POOL 2017/01/01 5 Soo 13NOVOI I&DECOI 1 000000 
WIIE . . 

017 1 .006,194 36 1 .010,179 13 -3 .984 77 Do -31954 .77 
11000 .100 000 

31363VZV7 FMML4 POOL 2016112101 6 000 OINUVOI IBDECOI 1 009000 
WBIE . . 

ale 1 .027 .524 62 1,006,936 62 20 .505 Do no 20 .568 00 
11000,100 goo 

WBIE . . OINOVOI 18017cal 1 000900 
1119 1,027 .524 62 1 .006,936 42 29,5019 Be Do 20 .Sas 00 

11000,100 000 

NOTE . . DINOVOI ISDECOI I OOvOoO 
020 1,027 .524 62 1 006 .936 62 20 .589 00 Do 20,555 Be 

11000,100 000 

NOTE -- 04DECOI 11DECOI 1 000006 
073 1 .015,570 30 1 006,936 62 a 633 61 00 11,633 65 

11001 .100 000 

WO]E . . 04DEcol JBDECOI 1 000000 
022 1,015,570 30 11006,936 62 B .633 Go so 5.633 so 

11000,100 Dec 

33380VZV7 TOTAL 
. . . . . . . . . . . . . 5,113 .714 46 5 .034,695 In 79 .031 36 1 go 79,031 56 t 

31388v4co FNMA POOL 2031112101 A coo 04DECOI 15DECO) 1 000009 
MBIE . . 

573 54,699 39 54 .491 sa 197 a] DO 197 a] 
55 .042 000 

315PEWSY7 FNMA Pool 2016112101 5 500 ISHOVOI IODEC03 1 000900 
WBIE -- 

024 816,067 so 921,264 07 -5 .196 27 go -5 .196 27 
911,12S 010 

313BOW154 IN" POOL 2016/12/01 S 590 13NOVel ISDECOI 1 000090 
WBIF . . 

023 90 445 40 91,021 31 -575 91 00 -575 91 
99,697 590 

W02C MONTHLY WILLIAM H CATES FOUNDATION PAGE AIS 
- COMPOSITE - AS-13F DATE 31DECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . ?001 10 DECEMBER 31 . 2001 

ASSET To SfrURITY DESCRIPTION MAI DATE MY RA1[ IRD DI SIL Dl SELL RATE 
SIT SEIL/ITC LOT LOCAL PRINCIPAL NEI LOCAL COST TOUT. SEC7Y GWLS NET SECIY CHITS 

SHARES/PAR BASE PRINCIPAL NEI BASE roSi BASE SECTY GWLE BASE CURR GN/LS NEI BAS SECTY GN/LS 

3136EWCCB FNMA Pool 20311121D) 6 SOO 19NOVOI 13DECD) I Ounage 
WBIE -- 

656 544,599 so 343 904 9E 694 32 Do 694 32 
341,822 OOD 

515bbWC07 FHMA POOL ?D51/12/51 6 SUP 19"Oval I~DECOI I BUILOOD 
NOTE . . 

657 862 .645 51 860 .907 39 1,733 13 00 1,733 13 
955.695 000 

31308WZ7 FNMA POOL 2D31/12/01 6 000 04DECOI 13DECOI 1 000000 
NOTE -- 

574 46,633 43 48,457 53 175 90 Do 175 90 
48 .947 DOD 

3138OWC95 FNKA POOL 2031112101 6 500 19NOV01 13DECO) 1 000000 
WBIE ' . 

655 663,505 53 662,168 65 1,336 85 00 115SIL IUB 
658,159 000 

31399WDU7 FNMA Pont 2031112101 6 500 19movol 13DECO) 1 000000 
WIIE . . 

650 145 .4S9 33 14S .)66 25 293 Us 00 293 as 
144,287 000 

WSIE . . 19NOVOI 13DEC01 1 000000 
65~ 969 55D DI 967 .-,94 51 119ss 50 Do 11953 so 

961,724 000 

31368WDU7 70TAL 
. . . . . . . . . . . . . . . . . 1 114 .997 34 1,112 .750 76 7 .246 55 1 GO 2 .24& 58 1 

313BOWFR3 FMMA POOL 2031112101 6 000 OADECOI ISDECO) 1 000000 
We E - 

575 174 526 73 173 .595 40 631 25 00 631 25 
:75,652 000 

313BBWET9 FNMA POOL 2033112101 1 500 19NOVOI INDECOI 1 000000 
WBIE I- 

660 58,566 33 35,409 12 77 71 00 77 71 
33,256 800 

WBIF " 19NMOI 13DECO) 1 000000 
661 494,905 33 495,985 99 997 54 Do 997 34 

490.994 000 

I 



WILLIAM H GATES FOUNDATION PAGE ARA 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT Statement 29"' DATE s'DE'ol 
JANUARY 1, 2001 70 DECEMBER 31 . 2001 

MAI DATE MA 7 RATE 7RD D7 S71. DIF SELL RATE 
LOCAL COST LOCAL SFC7Y GWLS MET SECTY GN/LS 
BASE COST BASE SEC7Y GN/IS BASE CURR GM/LS MET GAS SECIY GN/LS 

ASSET 10 SECURITY DESCRIPTION 
SH SELL/ITC LOT LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NEI 

313%RWET9 TOTAL 
533 .550 16 

313112wizo IN" POOL 
WBIO . . 

*74 550 .979 62 
357 427 000 

WBIQ . . 
077 630,915 44 

642 .613 000 

31399wizo 707AL 

1,075 05 1 

-2,97& 65 

-5,171 02 

-1 .047 67 S 

1 .049 00 

-11 .954 32 

17 .267 36 

-11,954 32 

-9 .407 86 

-5,240 51 

-21 .484 37 

1 .075 05 L an 

12DECOI ISDECOI 1 000000 

-2,376 6S Go 

12DECOI 13DECal I DOOOOD 
5,171 02 Do 

-8 .047 47 S Do 

19NOVD) 13DECOI 1 000000 

3 049 00 00 

13NOVOI IODECOI 1 000001) 

-11 .954 32 Be 

06HOVDI I5DECOI 1 000000 

17,267 36 00 

IsNoval IBDECOI I oullocc 

-11,954 52 Do 

21NW01 ISDECOI 1 000000 

-9 .407 86 Do 

12DECOI 13DECO) 1 000000 
-5 .240 51 00 

12DECOI I3DECOI 1-000000 
-71 484 37 00 

12DECOI ISDECOI I ooccoo; 

636 .096 46 

. . . . . . . . . . . . . . . . . . 951 895 06 909 942 73 

SISBOWKPO FNMA POOL 2031/12/01 6 500 
WIIE . . 

576 520 .677 at 5191S78 00 
516 .431 000 

3136SWRX6 ENNA POOL 2016112103 5 500 
Walk . . 

026 5 .019,5113 as 3.030 .537 40 
3 .000,300 000 

3)SBBWZI FHMA POOL 2051112101 & 000 
Wela . . 

042 1 .007 210 09 9119 .942 73 
1 .000,100 coo 

313BBWR65 ENNA POOL 2016112101 5 Sao 
IDIE - 

025 3 016 S83 ca 3 D3o .S5? 40 
3 .000,300 000 

3I388WWU6 F ." POOL 617259 2032/01/01 6 OGG 
W,I, . . 

055 439 @so 91 499 .238 77 
497,606 000 

W", . . 
coo 759 481 86 244 .722 37 

245 .922 000 
WBIO . . 

090 981,794 at 003,281 25 
1 000,000 000 
WBIQ . . 

PAGE 4R7 
AS-DF DATE 31DEC01 

NET SECTY GH/L~ 
NET OAS SECTV GH/L~ 

-21,434 37 

-21 .494 37 

-79 .101 At F 

-3 .221 25 

359 311 

952 05 

236 43 

-2 075 R5 

WILLIAM 8 GAIES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/IDSS REPORT 
JANUARY 1, 2001 10 DECEMBER 31 . 2001 

HAT DATE MAI RATE TRO DI SIL DI SELL RATE 
LOCAL COST LOCAL SECTY GN/LS 
BASE COSI BASE SECIY GH/LS BASE CURR GH/tS 

31005 .211 25 -21,434 57 00 

32DECOI 15DFCOI 1 000000 
11003 .291 25 -21 4114 37 Do 

ASSET ID SECUR17Y DESCRIPTION 
SH SELL/BIC LOT LOCAL PRINCIPAL NET 

SHARESIPAR BASE PRINCIPAL NEI 

091 901,796 58 
1 .000,000 coo 

WBIO . . 
092 951,796 51 

1 .000,000 coo 

31558WU6 10TAL 
. . . . . . . . . . . . . . . . 3,674 .703 41 

515OBW202 ENNA POOL 
W"E . . 

121 5031ca5 94 
500 coo 000 

31386XY57 FHMA POOL 
walt . . 

577 99,359 26 
99 .999 son 

31338XZD9 EMMA POOL 
WBIE ., 

572 487 .397 19 
485,469 coo 

31398y7sl FHKA Pool 
W,IE . . 

579 65,366 55 
65 .718 coo 

5138BY728 FNMA Pool 
WBIO ' . 

076 350 081 44 
357 387 000 

walo . . 
079 631,015 61 

642 .713 000 

3139BYT29 707AL 
. . . . . . . . . . . . . . . 9111 595 05 

51398YUF7 FHKA POOL 
WO]Q . . 

078 350 793 26 
357 .287 000 

Nola . . 
Gal 631,11) 79 

642 .833 000 

Go 

1 000000 

go 

I DDOOOD 

00 

1 000000 

00 

1 000000 

00 

000000 

00 

006000 
00 -5 171 As 

3,047 48 1 

-2 .B75 M 

-5,172 64 

969 942 73 

2033/12/01 6 000 

353,658 30 

656 284 43 

-0 .047 68 S 

12DECO) 13DECO) 

-2 .1175 04 

12DIC111 ISDECOl 
-5 172 64 

00 

1 000000 

go 

000000 
Do 

W12C MONTHLY 

532,475 11 

7031112101 6 000 

355 856 27 

Wb?C MONTHLY 

3.753 904 119 

2017/01/0) 6 000 

506,367 19 

7031/11/01 6 000 

98 .999 35 

2031/12/01 6 Soo 

416,415 14 

2031112101 6 000 

65,150 12 

2051112101 6 coo 

355 .757 29 

636 .195 44 

79,101 41 S 

211movol 19DECOI 

-3,291 25 

04DECO) 13DECOI 

359 36 

19NMOI ISDECOI 

962 05 

04DECOI 13DECDI 

236 43 

12DECOI 13DECOI 

-2,1175 95 

12DECOI 15DECBI 
-5 .171 as 



W12C MONTHLY WILLIAM N GATES FOUNDAIDOW PAGE 495 
- COMPOSITE - Statement 28 AS-OF DATE 31DECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2901 

ASSET ID SECURITY DESCRIPTION NAT DAIE MAI RATE 1RD 01 SIT. 07 SELL RATE 
SH 51IL111C LOT LOCAL PRINCIPAL NEI IOCAL COST LOCAL "Cly IN,`LS MET SECIV GH/LS SHARES,PAR BASE PRINCIPAL NEI BASE COST USE SECTY GALILS BASE CURR GAILS NET US SECIY GN/LS 

31581YUF7 TOTAL 
981 .a95 05 gag .942 73 047 48 S Do -B .OA7 Be S 

31389AQ22 FNMA POOL 2a3l/12/0) A coo 12DECCI 13BECOI 1 000000 WBIQ . . 
goo 550,685 03 353,559 32 -2 .874 24 Do -2 .874 24 557 .187 000 

WBIQ . . I?DfCoI 13BECOI 1 000000 093 631 .209 97 636,583 41 -51173 44 Do -5 .173 44 642,915 Goo 

51389AO22 TOTAL . . . . . . . ... . . . . . . . . 921 .895 as 9ag .942 73 -3,047 68 S Do -8 .047 68 S 
3)389AOSC FNMA POOL 2031112101 DIH) 12DECO) ISDECOl 1 000000 Wila . . 

082 350 .566 90 353,460 53 -2 575 43 00 -2,273 q3 
357,087 000 

lIQ . . 12DECOI 13DECO) 1 000000 
065 631 .309 15 636 .452 40 -5 .174 25 00 -5,174 2S 

943 .013 coo 

3]3b9AQBD TOTAL . . . . . .. .... . . . . . . . 931 895 05 939,942 73 -3,047 69 00 -3 .047 As S 
31359AV67 FNMA POOL 2031112101 6 000 04DECOI 13DECOI I Cocoon WB]f . . 

San a?5 .614 43 972.447 40 31167 03 00 3 .167 03 
B91 .760 one 

31389A4115 FNMA POOL 2016112101 6 000 2SNuval 19DECOl I Cocoon 
WBIE . . 

119 727 .099 04 73I .R41 36 -41742 32 Do -4,742 52 
722 .639 000 

WBIE . . ZEMMOL 19DECOI 1 009000 122 SO3 .0as 94 5Q6,367 19 -3 .251 25 go -3 .211 2s 500 .000 000 

31389A4M3 107AL 
. . . . . . . . . . . . . . . 11230,194 9e 1,238 .203 55 -5 .025 57 1 00 -8 .123 57 1 

,Ak 

sl 

WB?C MONIHLY WILLIAM H GA7ES FOUNDAIIOM PAGE 489 
- COMPOS17E - AS-DF DATE SIDECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

ASSET In SECURI TY DESCRIPTION MAT DATE NAT RAIE IND DI SIL DI SELL RATE 
SH SEIUSIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SEC" GN/LS NET SECIY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GM/LS BASE rURR GNJ LS NEI OAS SECTY GM/LS 

31389ASZ2 FNMA POOL 2031112101 6 Sao 21MMOI ISDECII 1 000000 
'DIE . . 

606 501,612 66 505 .097 18 -1,484 52 00 -11494 52 
500 .059 000 

31389BAK7 FHMA POOL 203)/12/Cl 6 000 I?DFCCI 13DECOI I Conoco 
WBIQ . . 

084 550,468 72 353,361 35 -2,B72 63 go -2,372 65 
356 .987 000 

WBIQ ., 12DECO) 13DECOI 1 000000 
087 631 .406 33 636 .591 3B -5,175 05 go -5.175-05 

643,113 000 

31589SAX7 707AL 
. . . . . . . . . . . --- 991,395 05 959,942 73 -81047 AS F Do -B.047 AS A 
31399CCHO FNMA POOL 2031112101 6 goo pamOvol 13DECOI 1 000000 

W110 - 
054 494 .642 53 503,946 S2 -91303 99 00 -9 .305 99 

502 494 000 

31389DCRE FNMA POOL 2016112101 5 Soo 13NWDI IBDECOI 1 0011000 
WBIE - 

027 1 .006,194 U 1 010 .179 13 -3,994 77 Do -3,984 77 
11000,100 goo 

313990DUB FNM POOL 2031112101 6 500 19140vol 13DECO] I Cocoon 
WBIE I, 

662 388 .570 AS 566,780 09 1,790 36 Do 1,790 36 
881 .4a9 coo 

31389DJNB FNMA POOL 2033112101 6 Soo 19MOVal 13DECOI I 00000D 
WBIE .. 

663 119,453 74 119,213 05 249 99 00 240 69 
119,49) 000 

313920XU9 FEDERAL MAIL M7G ASS SER 2001 2024/12/75 4 455 25SEPOI 25SEPOI 1 090000 

521 29,563 96 29,561 39 2 57 00 2 57 
29 .565 960 

7- 

~~!"A-l STREET 



WB?C MONI "I Y WItLIAM H GAIES FOUNDATION PACE 491 
- COMPOSITE - AS-OF DATE SIDFCOJ 

SUMMARY REALIZED GAIN/LOSS REPORI 
JANUARY 1, 2001 70 DECEMBER 31 . 2001 

ASSET ID ~LCURITY DESCRIP71ON MAT DATE MAI RATE IND 01 SIT. OF SELL RAIL 
SH SELL/67C LOT LOCAL PRINCIPAL NET LOCAL COS] LOCAL SECTY GNILS NET SECIY GM/LS 

SMARES/PAR BASE PRINCIPAL NEI BASE COST EASE SECIY GNILS BASE CLAIR GNILS NET GAS SECTY GN/LS 

51999E9W9 FUNDING OF VOUGH7 AT TERM JOAN 2007106/30 9 585 OIJULDI QIJULO) 1 000000 
Wall . . 

144 77a .094 47 773,052 76 5 .841 71 go 51BGI 71 
773 B94 479 

51999E9X7 FUNDING OF VOUGH7 AT TERM LOAN 2007/06/30 9 745 SOMAROI SIMARD) 1 000009 
WNIX . . 

361 31149 71 3 .117 15 73 56 cc 23 S6 
3 .140 710 

Wall . . 29JUNDI 29JUN01 1 000002 
776 3,340 70 5,117 14 25 56 Do 23 56 

3,140 700 

Well . . SOJULD) SOJULD1 I CGOODO 
142 12,592 91 12 .468 59 94 22 go 94 22 

12 .5&2 910 

Wall " 14AUGOI I~AUGQI I DOUG" 
211 1 231 16 1 .221 93 9 2! go 9 23 

1 231 160 

WDIX . . 14AUGOI 14AUGGI 1 800000 
cxt 211 -1 .231 16 -3 .221 93 -9 23 Do -9 25 

-1 231 160 

Wall . . 3DAUGGI 30AUGOI I OODDOD 
302 18 .944 22 18,702 89 141 3! on 141 33 

18 .844 220 

31999E9X7 101AL 
--------------- 37 .68A 41 37,405 77 292 67 1 go 212 67 1 

31999F9Y5 FUNDING OF VOUGHY AT TERM JOAN 2000/06/30 9 935 OIJUIOI OIJULOI I nnOOnD 
WBIX . . 

140 776,894 47 773,052 76 5 .841 71 an 5 .841 71 
775 .BV4 470 

3199919Z2 FUNDING OF VOTIGH7 AT TERM JOAN 2000/06/30 9 995 16FEBOI 16FEBOI I ODOnOo 
Wall . . 

360 157,035 IN 155.857 42 1 177 76 00 1 .177 76 
157 035 180 

WBIX . . sa"Ral SOMAROI 1 000000 
362 105 .643 22 102,865 90 777 32 00 777 32 

103 643 220 

WRIX 30JULDI 30JULOI 1 000000 
146 144 472 36 143 3Ba A] 1 085 55 00 110,83 55 

A 

- COMPOS17E - DATE, 31DECOI 
SUMMARY REAL12ED GATN/LOSS REPORT Statement 28"" 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET TO SECUR17Y DESCRIPTION MAI DATE MAI RATE FRO OF S7L OF SELL RATE 
SH SELUBIC L07 LOCAL PRINCIPAL NET LOU L COST LOCAL SECTY GN/LS NET SECTY GN/LS 

S"ARfS/P&R BASE PRIMCIPAI. SIT BASE COST BASE SECIY GNILS BASE CURR SWLS NET GAS SECIY GM/LS 

313920YDS FEDERAL NAIL MFG ASS PREASSIGH 2028108125 4 490 25SEPOI 25SEPOI I coccon 
WjIZ . . 

520 530 .321 40 530,219 19 102 21 00 102 21 
SSG 321 400 

WBIZ . . ?SSEPOI 25SEPOI 1 000000 
CXL 520 -S30,321 40 -530,219 19 -102 21 Do -102 21 

-530,371 400 

WBIZ . . 25SIPOI 25SEPOI 1 000060 
525 530,321 40 530 .219 19 102 21 00 102 21 

530 .321 400 

WBIZ . . 25OCT01 2SOC701 1 000000 
750 1 1456 .091 50 1 .435 .515 15 276 35 no 276 55 

1 .436,091 500 

wolz " 25NOVOI 26ROVOI 1 000000 
221 1,914.637 50 1 .916 333 67 545 83 00 543 as 

I .S16 .652 So% 

W917 -- 25DECOI 26DECO) 1 000000 
470 2 .200.07S 50 2 .199 606 44 469 06 cc 469 96 

2 .200 075 500 

313920YD6 TOTAL 
. . . . . . & 033 .175 90 6 .DBI .979 45 1 .191 45 L 00 1 .191 45 L 

315646AA7 FIVERMARK INC SIT HE 144 2011ID4/15 To 750 050clal 21DECOI 1 000000 
WRIJ - 

204 4 .932 .1175 00 4 .913,571 99 -996 90 00 -996 99 
41950 Bag Goo 

317928AA7 FINOVA GROUP INC SR SECD N 2009/11/15 7 500 090clol )?OC703 1 000000 
Wb?J . . 

087 195 000 00 199 .064 2) -4 .064 21 Do -4,064 21 
500 .000 000 

31925CAS7 FIRST BANK N A sup "1 2003110115 6 coo 26SEPOI 29SEPOI 1 000000 
ws2J . . 

310 11044 .690 Do 3 .035 211 65 11 461 57 00 11 .461 37 
1 .000 ODD 060 

A 

A 



WB?C MON] HLY WILLIAM N GATES FOUNDATION 
Statement 28 PA3GETTE 4092 

- COMPOS17E - AS-OF DATE I C I 
SUMMARY REALIZED GAIM/tOSS REPORT 

JANUVHFY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION! MAT DATE MAI RATE 7RD DI Sit ITT SELL RATE 
SH SELL/57C LOT LOCAL PRINCIPAL HE] I OCAL COST I DEAL SECTY GWLS NET SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GWLS BASE C MR GN/LS MET BAS SECYY GN/LS 

144 .472 390 

WBIX . . 14AGGOI 14AUGOI 1 000000 
212 044 as 933 sl 6 34 00 6 .34 

844 350 

WILK . . 14AMOI 14AUGOI 1 000000 
CXL 712 -1144 B5 -533 sl .6 34 go -6 .34 
-1144 850 

31999F922 TOTAL 
. . . . . . . . . . . . . . . . . . 405,150 76 402,112 13 3 .038 63 1 Do 3 .058 43 L 

319991,9112 FDHG OF SUNRISE RED TERM LOAN 2DP7/05/29 I ODD 91JULDI OIJULDI 1 000000 
WILE ' . 

064 20,256 60 19 .965 41 291 19 go 291 19 
20,256 600 

WMIX . . OIJULOI OIJULDI 1 000000 
066 33,592 19 32,912 18 490 111 go 450 a] 

53,392 190 

WaIx . . OIJULOI OIJULDI 1 000000 
Dfil 53.909 41 B2 .7112 a, 1 .207 35 Do 3 .207 35 

B3 .989 410 

WBlx . . OIJULOI OIJULD1 1 000000 
070 gs.a?5 95 97 .405 35 1 .420 62 Do 1 .420 62 

98,825 9so 

31999F912 TOTAL 
. . . . . . . . . . . . . . . . . . 236,464 15 233,064 9a 31399 17 1 no 3 .599 17 1. 

3199979is FED HIS IN MIG 2DD5/03/01 7 890 OPAMOD 28AUGOD I OOCODO 
WBIE " 

093 50,125,000 00 50,031 .250 00 93 .750 00 go 93,?SO Go 
50 .000 .000 000 

WBIE ., 02AUGOO 28AUGOD 1 000000 
CXL 0113 -50 .125 000 Do -50,031 250 00 -93,750 00 80 -93,750 00 

-50,000 ODD ODD 

WBIE - 02AUGOD 28NOVOC I ODOODO 
552 50,124 .999 90 50,031,250 00 95,70 93 Do 93,749 96 

50 000 .000 ago 

W8?C MONTHLY WILLIAM rA7ES FOUNDA 710H PAGE 493 
- COMPOSITE - AS-OF LATE 31DECO) 

SUMMARY REALIZED GAIN/ LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE NAT RATE 1RD III sit DT SELL RATE 
SH SELL/BTC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SEC7Y GH/LS NEI SECIY GN/L5 

SHARES/PAR BASE PRINCIPAL NEI BASE COSI BASE SECTY GH/LS BASE CURR GIVIS NET OAS SECTY GN/LS 

3199979J3 70TAL 
50 .124,999 98 50 .031 250 00 93 .749 98 L 00 93 .749 93 1 

3199999Y6 FUNDING OF SI JOHN S KNITS 2007/07/31 1 ODD 30JULD) 30JULOI I coccoo 
WDIX - 

143 795 36 791 BE 5 99 Do 3 99 
795 560 

WILK . . 31OC701 31OCTIll 1 000000 
544 795 36 791 BE 3 98 00 3 98 

795 360 

WBlx . . 3IDECOI 11DECOI I GOODOO 
769 )2,DD2 SP 11,942 57 60 a] 00 60 111 

12 .002 590 

st99999yfi TOTAL 
. . . . . . . . . . . . . . . . . . 13 .593 so 13 .525 33 67 97 1 00 67 97 1 

3w099W9GI FHA 22ID4 P8 98 2 PC] NI 2019/04/Dl 7 48D DIJUNDO 02JUMOD 1 000000 
WBIE 

c ;t 462 -2,391 29 -2 .01 59 go 30 Do 90 50 
-2,591 290 

WBIE - OIDECOO 02JANOI 1 000000 
070 21382 40 2,463 92 -01 52 00 -81 52 

2 .392 400 

WITE I, o)DECOO 02JANDI 1 000000 
CXL 070 -2 .382 40 -2,463 92 31 52 00 51 52 

-2 .3112 400 

HITE -1 O)DECOO 02JANDI 1 000000 

1 : 
A 2 495 26 2 .510 64 -85 36 go -65 so 

2,495 1 a 

WBIE DECOD 02JANDI I Do 
0 
00 

C;~ 104 2 495 26 -7,580 6~ 1015 39 ODD 85 38 
-2 .495 26D 

WBIE " DIDECOD 02JANDI 1 000000 
105 1,495 26 1,546 42 -SI 16 00 -51 16 

1 .495 260 

WDIE -- OIDECOO 02JANOI- 
- 

-1 000000 
307 2,382 40 2 .A63 92 52 - Do -at 52 

2 .382 400 

HITE OIDECOO 02JAMOI' 1 000000! 

I 



ASSET 10 SECURITY DESCRIPTION 
SH SELL/87C LOT LOCAL PRINCIPAL MET 

SHARES/PAR BASE PRINCIPAL MET 

CITE 307 -2,382 40 
-2,312 400 

MILE . . 
319 1 .750 79 

1 .750 780 

WILE . . 
535 1 .515 32 

] .$IS 520 

WSIE -- 
211 ? 775 93 

2,773 630 
'DIE . . 

120 2,975 36 
7,575 360 

WBIF . . 
622 79,210 98 

79,210 930 
Wait . . 

412 2 990 50 
2 .950 Sag 

Welt . . 
657 14,516 51 

14 516 510 

ISIE -- 
286 41090 45 

41090 A50 

Walk - 
001 25 661 41 

25,661 490 

Welt . . 
459 960 23 

960 730 
WBIE . . 

342 3,941 21 
31B41 210 

is 
WB2C MONIHLV WILLIAM H GATES FOUNDATION PAT,[ I.-' 

- COMPOSIll, - AS-Of DATE 31DEC01 
SUMMARY REALIZED GAIN/IO~S REPORT 
JANUARY 1 2001 70 DECEMBER 31, 2001 

ASSET IV SECUR17Y DESCRIPTION MAI DATE MAI RALF IRD Ol STE 137 SELL RATE 
SH SELL/BIC LOT LOCAL PRINCIPAL Nil LOCAL COST LOCAL SFCIY GN/LS NET SECIV GM/LS 

SHARES/PAR BASE PRINCIrAL Nil BASE COST BASE SECTY GN/LS BASE CORR CN/LS NET SAS SECTY CN/LS 

32099W9GI TOTAL 
139,880 To 144,570 42 ~.659 72 1 00 

3219909F2 FHA 221 M REILIY APP CP 2012/65/01 7 430 DIMAROD 30MAROO 1 000000 
Wait I, 

099 1 .70S 412 67 1,235 .171 sn -29,75A 63 no 
1,205 412 690 
Welt . . GIHARQG iomAlloc 1 0005611 

CXL 494 -1 .205 412 67 -1 .235.171 30 29,756 63 00 
-1 205 412 660 

3219909F2 107AL 
. . . . .. . . . . . . . . . . . ou ou go L Do 

52399E9E3 FUNDING OF IRANSDIG" TERM LOAN 2009/05/]S I coo 16AUGOI 16AUG01 1 000000 
WBIX . . 

276 281 25 280 90 35 00 
251 250 

WBIX . . 30AUGOI 30AUGOI I occoon 
270 47 .727 2e 47 667 6? 59 66 Do 

47 .727 280 

Weill " 30AUGOI 30AUCT11 1 000000 
CXL 275 -47,727 28 -47 667 62 -59 66 ou 

-47 .727 280 

WDIX . . 30AUGOI 30AUGDI 1 000000 
2BO 47 .727 28 47 .667 62 59 46 Do 

47 .727 250 
WDIX - 15NOVOI 15NOVOI 1 000000 

604 201 25 280 90 35 00 
291 250 

32399[9173 TOTAL 
. . . . . .. . . . . ... . . . 49 .259 78 A8 .229 42 60 36 1 00 

32399EW5 FUNDING OF 1RAMSDIGH TERM LOAN 2007/05/15 1 000 16AUGOI 16AUGOI 1 0011000 
W3Ix p 

277 716 75 717 95 90 00 
715 750 

Wall . . 15NOVDI 15NOVOI 1 000000 
603 716 75 717 95 90 Go 

715 ISD 

35 

1 
59 66 

-59 66 

59 A& 

35 

60 36 1 

90 

90 

W12C MOWIHIY WILLIAM N MIES FOUNDATION PACE 494 
- COMPOSITE - Slatement 28kS-OF DATE 31 DEC 

, 
I 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31, 2001 

MAI DATE MAL RATE TRO DI STE ITT SELL RATE 
LOCAL COST LOCAL SECTY GM/LS NET SECTY GN/I.S 
BASE COST BASE SECTY GM/LS BASE CUTER GN/LS NET SAS SECIY GM/I~ 
-2 4&3 92 01 52 go 81 52 

DIJANOI DSFEDDI 1 000000 
1 .010 24 -59 46 go -59 46 

DIFEDOI OSMAROI 1 000000 
1 276 55 -61 23 Do -61 23 

25MARDI DSAPROI 1 000000 
2,866 75 -92 92 Do -92 92 

01MAY01 04MAY01 1 000000 
2 973 05 -97 69 00 -97 69 

DIJUNGI 06JUN01 1 000000 
91 582 57 -2.671 59 Do -2,671 59 

25JMCI 25JUNDI 1 0011000 
5 090 99 -100 31 Do -100 31 

25JULD) 02AUGOI 1 000000 
15 309 37 -492 86 00 -492 86 

25AUGQI SISEP01 1 002006 
4,227 46 157 01 Do -137 01 

DIOCT01 o?OCT0I 1 0011000 
26,511 09 956 60 00 -956 60 

DINOVOI 02MOVOI 1 000000 
992 17 -31 94 Do -31 94 

OIDEC01 04DECOI 1 000000 
3 969 46 127 25 Do -127 25 

4 

~ 639 72 1 

-29 .75B A3 

29,758 63 

an L 



PACE 496 WD?C MONTHLY WILLIAM H GATES FOUNDATION 
Statement 28 AS-OF DATE 31DECOI - COMPOSITE - 

SUMMARY REALIZED GAIWLOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31, 2001 

ASSET 10 SECMIry DESCRIPTION MAT DATE MAT RATE 7RD 07 STL OF SELL RATE 
SH SELL/WTC L07 LOCAL PRINCIPAL NET LOCAL C057 LOCAL SECTY GWLS NET SECTY GN/LS 

SNARES/PAR BASE PRINCIPAL NEI BASE COST SASE SEC7Y GWLS BASE C MR GM/LS NET OAS SECTY CA/LS 

32399EW3 TOTAL 
1 .437 50 1 .435 70 1 80 L 00 1 80 1 

336212ARt FIRST SEC AUTO OWNER SER 2000 2003/05/15 7 200 17DECOI 17DECOI 1 000000 
WICIZ . . 

376 B82.135 27 556 .295 59 -4,1011 32 Do -4 .103 42 
8221155 Soo 

wolu .. 17BECOI 17BECOI 1 000000 
764 352.174 11 355,272 32 -398 21 go -399 21 

352 .a74 120 

336212AR6 TOTAL 
. . . . . . . . . . . .... . 1,255,059 39 1 .239,565 91 -4,506 55 1 Do -4 506 S3 I. 
337365AAB FIRST UNION MASTER C SER 1996 2001/02/15 1 coo ISFE1101 15FEBOI 1 000000 

WBIU . . 
727 7 .000 .000 go 7 .003 347 76 -3,847 76 go -3 .847 76 

7 .VDP .DDD 000 

Well) . . 15FEBOI ISFEDDI 1 000000 
CXL 727 -7 000 .000 00 -7 .003 547 76 3 .a47 76 no 3,547 76 

-7,009 .000 000 
'Blu . . 15FEDO) 15FEBOI 1 000000 

726 7,000.000 00 71005 .847 76 -3 047 76 00 -3 .547 76 
7 .000 .000 000 

337565AA8 701AL 
. . . . . . . . . .. . . . . . 7 .000 .000 00 7.1103 .047 76 -3 .947 76 S 00 -3 .547 76 S 
337367AD2 FIRST UNION LEHMAN IT SER 1992 2035/11/16 6 560 OSDECCI IDDECDI 1 000000 

-- 1112F -- 
168 198,997 99 200 .758 09 -1,770 20 00 -1,770 20 

190,000 000 

337A35AH4 FIRST USA CR CARD MA ASSET BKD 2003109115 1 coo ISNOVOI 15NOVOI 1 000000 
WO]Z 1 . 

093 1 .424,166 66 1 .424 .855 32 -695 66 00 -688 6, 
424,16& 240 

3590]MK"4 FLEET HATI DR RI MIN 1"HCHE 7 2002105106 1 coo 12MROI 15MR01 1 000000 
WDIU . . 

232 10 .009,710 00 10 0001000 00 9,71a GO 00 9.710 GO 
19,008,009 DOD 

4, 

W112C MUNIKY WILLIAM H GATES FOUNDATION 
- COMPOS17E - 

SUMMARY REAIIZED GAIM/ LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2093 

ASSET ID SECURITY DISCRIP7113M MAT DATE MAI RATE IRD DI STL DI SELL RATE 
SH SELL/BIC LOI LOCAL PRINCIPAL NEI LOCAL COSI LOCAL SEC7Y GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COSI BASE SEC7Y GN/LS BASF CURR GWLS 

3390)MKVS FLEET HA7L OR RI MIN IRANCHE 7 2UU3/03/06 1 coo ?4AUGOI 29AUGOI 1 000000 
WBIU ., 

232 20,025 .400 00 19,995 .472 92 2& .927 09 Do 
20,000,000 000 

'alu . . 10OCT01 ]social 1 0001101) 
461 15 .OAI .95C 00 14 .993,951 27 42,995 73 go 

15 .000,000 000 

55901MKVS TOTAL 
- ---------- ---- 15,0~1,1150 00 14 .998,951 27 42,898 73 1 OR 

PAGE 497 
AS-OF DATE SIDECOI 

NET SEClY GN/LS 
MET BAS SEC7Y GM/LS 

26,927 am 

42 .595 73 

42,11911 73 1 

24,927 as S 

17 21 

72? 4a 

16 59 

Saq a) 

30A 01 1 

14 59 S 

131 40 

20.025,400 Do 19 .995,472 92 

3AS27RBAO FORD CR AUTO OWNER T 1996 Il AS 2001/10/IS 5 350 
WBIF - 

692 13,305 30 13,736 09 
13 .303 320 

34527RIIIII FORD CR AUIO OWNER T 1998 D AS 2002106115 5 90D 
WNIF - 

317 219,482 39 2tS,759 91 
219 492 390 

34527RCEI FORD CR AUIO OWNER I SER 1999 2002/66/15 5 SOO 
WDIU . . 

325 A99,340 17 899 323 so 
898 .340 OGG 

WDIF -, 
605 S9,B34 a] 39,550 Do 

19 634 000 

34527RCEI 107AL 
89 .134 99,530 Go 

995 340 17 B98,323 5B 

3~527RCHl FORD CR AUIO OWNER 1 1999 C AS ~001/11/15 5 770 
Wolf . . 

749 84 .563 59 94 432 19 
84,563 65D 

304 01 1 00 

16 59 S go 

15MARD) 16MARDI 000991) 

131 40 00 

STM E- 

S 

to 

26 .927 03 S 00 

15FEDDI 15FEDDI 1 000000 

17 21 Do 

OIAUCOl 15AUGIT 1 000000 

722 45 an 

15SEPOI 17SEPOI 1 000000 

16 59 00 

15SEPOI 17SEPOI 1 000000 
304 111 Do 



W62C MONT Hkv WILLIAM H GATES FOUNDATION PAGE 499 
- COMPOS17F - AS-OF DATE 3iDEraj 

SUMMARY REAL12ED GAIH/LUSS RLPORI 
JANUARY 1 . 2001 To DFrEMBER 31 2001 

ASSET In SECURITY DEsrRIP7ION MAT DATE MAT RATE LAD OF SIL DI SELL RATE 
SH SELL/17L LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SEC7Y GN/IS NET SECTY GH/LS 

~HARES/PAR BASE PRINCIPAL NET BASE COST BASE SECIY GFC,k~ PA~F rlJRR GN/tS MIT SAS SECTY GN/IS 

345370CA6 FORD MIR CO DEL GLOBAL ITT 2031/07/1, 7 450 190CTOI 2~OC701 I DOODOO 
102t -- 

14B 971 527 20 985.536 80 -6 . 709 60 00 -6 .709 60 
1 040 OGG 000 

199clal 740CICI I Doccou 
CXL 14P -978 827 20 -985 536 00 6 .709 6n 00 6,709 60 

11040,000 Duo 

162L -- 19OC701 260CIGI I ODDOOD 
157 216 471 40 216 "s 15 -24 73 00 -24 73 

230 .000 000 

WllL - 190cial ?60r7OI 1 (100000 
ISE 291,765 00 292 161 53 -4112 73 00 -402 73 

510 Doc Don 

WB?j . . 190C701 ?60C701 1 01111090 
159 470,590 00 A76 885 9n -6 .29S 90 Do -& 295 90 

511D Dan Don 

345570CA6 701AL 
. . . . . . . . . . . . . 975 127 20 915 550 56 -6,723 56 L an -6 .723 56 1 

345397SNO FORD MIR CA CO GLOBAL LA 2002/D7/16 I DOD IOAUGOI 15AUGOI 1 000006 
W,]U ' . 

052 22 021 .319 00 22 020 847 95 -7 529 95 go -7 .529 95 
22 .000 000 000 

WBIU - 2002/07/lt 7 051 29MAYOI DIJUNDI 1 000000 
591 519132,630 00 5 OD4 852 2A -2 222 20 00 -2 222 20 

5 DOO .000 000 

WBIU 29MAYBI Dj[UHOI I Doom 
CXL 591 -5 .002,630 DO -5 BOA 352 211 2,222 20 go 71222 70 

-5,GnO,OGD 000 

W"U . . 29MAYD) DIJUNDI I ocoocc 
62~ 5100?1630 on 5 004 BS2 70 -2 .222 70 00 -21222 2D 

5 0011,000 Don 

HIT, . . 06JUNCI IIJUNDI 1 000000 
750 20 .007 .400 no 20,1122 141 )a -14 .741 10 Go -14 .741 10 

20 Ono Duo Don 

4- 

~ltb Puuml^ljum 
PAGE 496 

COMPOSITE - Al-01 DATE SIDECOI 
SUMMARY REALIZED GAIN/LOtS REPORT Slatement 28 

JANUARY 1 . 2001 TO DECEMBER 31 . 2041 

ASSET To sErURIYY DESCRIPTION MAT DATE MAT RATE LAD OF sIL ITT SELL RATE 
SH SELL/117C LOT LOUT. PRINCIPAL NEI LOCAL COST LOCAL SEC7Y GM/LS MET SEVY GN/LS 

SHARES/PAR BASE PRINCIPAL NET SASE COST BASE SEC7Y GN/LS BASE rURR GHILS MET BAS SECTY GN/LS 

34527RCP6 FORD CA AUTO OWNER 7 SIR 1999 2002/09/16 6 090 17DFCOI 17BECOI 1 000000 
NOTE -, 

257 15 .455 95 15,424 77 31 is no 31 15 
15 .45& 030 

14527REX9 FORD CA AUID CNflHER I lq99 D AS 7502/04/15 6 ?DI) ISJUILD) 16JULDI I 001POOD 
WBIF -- 

004 159 7 " 69 139 .560 99 203 70 00 203 70 
139 764 69D 

WDIF -, 16JULDI ISJULQI 1 000000 
763 139 764 69 139,560 99 205 70 00 203 70 

139 .764 690 

11IF - 16 ULGI 16JULOI 1 000000 
CXL 743 -139,764 69 139,560 99 -203 70 Do -205 70 

-139,764 690 

3~527RCXI? 707AL 
. . . . . . . . . . . . . . . . . 139 764 69 139,560 99 203 70 1 Do 203 70 1 

3~52IRDG5 FORD ER AUTO FATHER I SEA 2050 20112/06/17 6 B20 15JUNHO )5 .311451 1 tDDOOD 
WITU . . 

171 3 .219 476 20 1,219 .476 27 01 00 01 
),219 476 280 

WBIF -- 150CIDI 15OC701 1 000000 
ISE 1 .323 21 1 323 03 ]1 00 To 

1 323 190 

"TO . . IBOCIOI 15OCIDI 1 GODOOD 
471 13 232 13 33 232 26 13 no is 

13,232 26n 

34527RDGS TOTAL 
. . . . . . . . . . . . . . 14 .555 34 14 555 29 05 1 no 05 t 

1,219 476 ?b 1,219 .476 27 OF S Do 01 5 

34527REY5 FORD CA AU70 OWNER 7 2DOO 6 MI ?DU4/07/15 6 &21) 03APROI 06APROI I DODOOD 
WBIO - 

sic 11351 441 41 1,320 160 17 11 .261 24 00 15 .261 2 . 
11300 .0no DOD 

4 

A 



PAGE 
a' 

Statement 28 
AS-OF CAFE 

5 
1 OE C5O 1 

STL OF SELL RATE 
MET SECTY GM/LS 

BASE CURB GMYLS NEI OAS SEC7Y G~HAS 

MONTHLY W12C WILLIAM H GA7ES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/ IOSS REPORT 
JANUARY 1 . 7001 10 DECEMBER 31, 2001 

ASSET III SECURITY DESCRIPTION MAI DATE MAI RATE I RD OF 
SH SEtL/BIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GVLS 

SHARESIPAR BASE PRINCIPAL NEI BASE COST BASE SECTY GN/LS 

34S397SKO 701AL 
47,031,342 00 47 055 .941 2S 

34SS97SRS FORD MIR CR CO GLB IANDM 2003/03/17 1 con 
WBIU . . 

456 14 .787,000 00 15 .000,000 00 
JSIDDD 000 coo 

345397SV6 FORD MIR CR CO GLOBAL HT 2002109101 1 coo 
WBIU . . 

676 40 .011,200 go 40,000 DOD so 
40 .000,000 000 

walu . . 
521 9 .910,500 00 10 .000,000 00 

30 .000,000 000 
WBIU . . 

551 16,373 .350 06 17 .002,74A 66 
17 ODD coo 000 
WI]Y . . 200210010) 6 9)o 

379 7 .9aa ass 00 7 994 .522 73 
8 .000 .000 one 

34S5V7SV6 )DIAL . . . . . . . . . . . . . . 54,777,650 00 3A .997,267 59 

40 .011 .200 00 4Q 0110 .000 00 

345397IR4 FORD MTR CR CO GLOBAL LA 7006/02/01 6 07S 
Wole . . 

415 2 .037 .&80 00 2.029 ?Be Do 
7 000 DOD 000 

WBIO . . 
$96 2 .066,660 00 21050,423 21 

2 ocallso goo 

3453977R4 10TAL . . . . . . . . . . . . 4 .106,360 00 4 .060,205 21 

00 -224,617 39 1 

00 11,200 as S 

Coacce 

00 71900 DO 

1 000000 
00 39 .256 79 

00 4d 156 79 S 46 .156 79 5 

PAGE 591 
AS-OF DATE SIDECOI 

MET SEC7Y GN/tS 
NET OAS SECTY GN/IS 

41640 go 

-Id .596 60 

-11,956 60 1 

118 .616 13 

-1,271 00 

7 5114 46 

_718114 A6 

7 084 46 

41141 09 

-4,161 00 

W112C MONT Hl v WILLIAM H GA7ES FOURM11ON 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECUR17Y DESCRIPTION MAI DATE MAI RATE IRD DI 57L OF SELL "I[ 
SH SELL/PIC L07 LOCAL PRINCIPAL MET LOCAL COST LOCAL SEC7Y GN/L! 

SHARESIPAR BASE PRINCIPAL NET BASE LOST BASE SEC7Y GN/LF BASE CURR GWLS 

3453971S2 FORD MIR CR CO GLOBAL LA 2011102101 7 575 D3000) 090cia) 1 000000 
WB?L -- 

071 516 .940 00 512 200 00 4 640 00 go 
500,000 coo 

Will" . . 14HOVDI 19NOVOI 1 000000 
SID 1 .232,412 00 1 249 .009 60 -16,596 60 Do 

1,200 .000 Doe 

3453977S2 103AL 
. . . . . . . . . . . . . . . . 1 749,252 00 1,761 .205 60 -11,956 60 1 00 

345397TIC FORD MIR CR CD N7 2004/03/20 6 125 2ASEPOI 27SEPOI 1 000000 
WDIU " 

379 14,834,950 00 14.646 .333 87 1811 .616 13 go 
14,50C .DDO 000 

3453977W3 FORD M7R CR GO GIOBAt LA ?DD4/10/25 I DOD 14DECOI 19DECO) 1 000050 
WD2L -- 

592 1,413,722 00 1,420,000 00 -1 .27B so so 
1,420,000 000 

345402H6] FORD MIR CR NED TERM 7RANCHE 1 2001/03/19 6 570 19MAROI 19MARDI I Coolloo 
WBIU . . 

2DI 5,704 .161 Do 5,69& 276 54 7 084 46 an 
5,700,000 000 

WBIU . . 19KAROI 19MAROI I Come 
CXL 201 -5 .704 .161 00 -5,696,276 54 -7 994 46 Go 

-5 .700,060 000 

WBIU . . 19MAROI 19MARal 1 000000 
297 5,704,161 00 5 696,276 54 7 994 46 00 

5 .709 .000 DOC 

ol 

U 

. . 19"RDI 19MROI I Coccoo 
401 5 .704 .L61 00 5 .71111 out go 41161 00 go 

5,700,000 009 

WBIU . . 19HAROI 19MROI 1 000000 
Cx(. 401 -5,704,161 Do -5 700 .000 no -4,161 00 00 

-5,700 .000 000 

-24 493 25 S 

10OC701 15OCT01 

-213 .000 On 

23JULDI 26julol 

11,200 Do 

230CIGI 24OC701 
-19 .509 00 

240clol 290CIOI 
-129,394 66 

DIMARDI 06MARDI 
-5,722 73 

-224,617 39 1 

11 .200 00 S 
ISAPROI 23APROI 

7 900 Do 

14NOVOI 19MOVOI 
38,256 75 

go -24 495 25 S 
000000 

00 -213 .DDO 00 

000000 

no 11,200 Do 

ocacco 
00 .119,5110 as 

000900 
00 -129 .394 66 

1 000000 
00 -5,722 73 



4 

WB2c MONT HLY WILLIAM N GATES FOUNDATION PAGE 502 
- COMPOS17E - Statement 2&S-DF DATE 3)DEr 

a 
I 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1, 2001 70 DECEMBER 51 . 2001 

ASSET 11) SECUR17Y DESCRIP710H MAT DATE MAT RATE 7RD OT STL DT SELL RATE 
SH SELL/DTC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SEC7Y GN/LS MET SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GN/LS BASE CORR GM/LS NET SAS SECTY GH/LS 

345402HGI TOTAL 
5,704,161 00 S .696,276 54 7 954 46 S 00 7,954 46 

345462Y62 FORD MTR CR TRANCHE 1 2001/09/03 1 000 02MAYDI 04MAYGI I cannon 
'Olz ., 

134 2,993,950 00 2 .999 523 95 -653 95 00 -653 95 
31000,000 000 

3454024VO FORD MTR CR IRANCHE 7 ?no?/05/20 1 000 IDAPROI 16APROI I GOODOO 
WITU - 

725 19 .970 .922 00 19,998 .613 06 -27,691 06 Do -27 .691 06 
20,000,000 000 

WBIU . . 26APROI DIMAYDI I cooono 
117 14,917,337 00 14 .995 .994 69 -3 .657 69 OD -1 .6ST 69 

15 .000 one 000 

3454024VO 707AL ----------- ----- 54,950 .259 00 34,994,60? 75 -36,545 75 S 00 -36 .540 75 S 

3454025.16 FORD MTR CR T RANCHE I 2DO4/03/08 I ago 2ASEPOI 27SEPOI 1 000000 
- W,lu . 

311 24,576 .202 50 25 049 .672 51 -470,470 01 00 -470,470 a] 
25 000 .000 ago 

545517AD2 FORENINGSIANKEN AD SUB WE ST 2049/12/18 1 ago IdDECOI IEDECOI I Bannon 
Rely . 

6D . a 020 .009 Do 7 920,029 99 11,971 01 on 11 .971 01 
8 .000 DOD 000 

35177PAA5 FRANCE TELECOM SA FIT 144A 7001/03/02 7 200 020CIDI OSOC701 1 090000 
WB?L I- 

067 1 .055.560 00 1,053 790 00 -3,230 00 00 -3 .230 00 
1 .000 coo coo 

35177PA03 FRANCE TELECOM SA M7 144A 2DIIIII3101 7 750 13NMOI I'Movol I coocoo 
1112F -- 

134 1 .654 020 00 1 5115,532 49 68,481 52 on 61 451 52 
1 .500 coo Doe 

35177PACI FRANCE TELECOM SA ME )44A 2031/03/01 a 500 310clul 05MOvol 1 000000 
WB2L -1 

195 496,252 60 ASI .006 34 S .246 26 go 5 246 26 
430,000 000 

WB?c MONTHLY WILLIAM H GATES FOUNDA 13ON PACE '11~ 
- COMPOS17E - AS-OF DAlt 5inErni 

SUMMARY REALIZED GAIN/LOSS REPORI 
JANUARY 1, 2001 70 DECEMBER 31 , 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAT "It TRD DT SIL DO SELL "It 
SH SELL/OTC LOT LOCAL PRINCIPAL NEI IDEAL COST LOCAL SECTY CHItS NET SECTY GM/LS 

SHARFS/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GHILS BASE CURR GWLS NET SAS SEC7Y GN/iS 

3S177PAD9 FRANCE TELECOM SA ME FLIG R 2003/03/14 1 000 (HIMARDI 15MAROI 1 000000 
'DIV . . 

391 11OD5,400 Do 1 .000 000 Do 3 400 on Do 31400 Do 
I .O(HD 000 000 

'017 . . ?005/03/1~ 6 307 170CTOI 220CIO] I flootoo 
691 6 6S& .293 00 6,675,337 99 -19,039 99 Go .19 059 99 

6 .600,000 Ono 

35177PAI)9 IDEAL 
. . . . . . . . . . . . . . . . . 7,659 .695 00 7 .675,537 99 -15,639 99 1 00 -15,639 99 1 

36099A9A3 FUNDING OF SEX CORP PRIV PLAC 2DG7/12/31 1 000 02APROI 02APROI 1 000000 
'BIX . . 

494 3,472 22 3 .497 01 5 21 DO 5 21 
3 .472 220 

WDIX . 02JULDI 03JULOI I OODOOD 
013 3 472 22 3,467 01 5 21 00 5 21 

3,472 220 

WMIX . . (IOCTOI OIOC701 1 Ococoo 
457 3 466 66 3 461 46 5 20 00 5 20 

3 .466 660 

'11, . . 31DECOI SIDECO) 1 000000 
757 3,466 66 3 461 46 5 20 00 5 20 

31466 660 

56099A9A3 707AI 
-------- . . . . . 13,877 76 13 .856 94 20 82 1 no 20 1? 1 

3609 9W9A5 FUNDING Of R K POLYM TERM LOAN 2009/02/21 11 750 14DECOI 14DECO) 1 000000 
WAIX - 

744 102.759 73 100 .611A 94 2,054 79 00 2 054 79 
102,759 73D 

3609919D7 FUNDING OF RENT A CE BANK IN P 2007/01/31 1 Ono 02MARDI 62MROI 1 090090 
WDIX . . 

248 5 .D03 06 41965 19 37 B7 00 37 87 
5,003 060 

WDIX ., 2007/01/31 7 920 22JUNOI 22JUNOI I OODOOD 
747 10 .301 29 10,223 32 77 97 00 77 97 

10,301 290 

'DIX p 20JULOI 20JULOI , 1 000000 
101 10,006 11 91930 37 75 74 

00 
75 74 

10 .006 110 

is 

4 



WILLIAM N GATES FOUNDATION 
- COMPOSITE - Statement 28 

SUMMARY REALIZED GAIN/tOSS REPORT JANUARY 1 . 2001 70 DECEMBER 31, 2001 

Wb2c MONTHLY 

ASSET ITT SECURITY DESCRIPTION MAT DAIE MAT RATE IND DT S7L DI SELL "It 
SH SELL/BIC LOT LOCAL PRINCIPAL NET i OCAL COST I OCAL SECTY GWLS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GM/LS BASE CORR GNL`LS 

WSIX . . 
)9DEC ol 39DFCCI 1 000 

DOD 
71? 3Q .OS6 17 29,923 65 227 49 00 

NET SECIY GH/LS 
NET RAS SECTY GN/LS 

227 A9 
30,056 170 

3409919D7 TOTAL 
. .. . . . . . . . . . . . . . .. SS .366 63 54,947 56 

3609919E5 FUNDING OF RENT A CE BANK LOAN 2007/01/3) 1 000 
WRIX . . 

199 5,003 06 A1965 19 
5.903 060 

WlIX . . 
455 20 43 2D 28 

20 430 
WBlx . . 

792 140 .235 16 339.174 71 
140,258 16a 

WOIX .. 
CXL 792 -140 .258 16 -139.176 71 

IAO,233 160 

3609919ES IOIAl 
. . . . . . . . . .. .. . . . . 5 .023 49 4 9115 47 

3609911'r? FUNDING Of RENT A CE BANK LOAN 2007/01/5) 1 DOD 
WBIX . . 

290 131,316 03 137 .271 12 
139,311 030 

WNIX ., 
CxL 298 -133,315 03 -137,271 12 

-135 .312 030 
WDIX " 

299 51903 06 4 .96S 19 
5,003 060 

WDIX ' . 2007/01/31 7 520 
174 5 .003 a, 41965 19 

5 .003 040 

WNIX . . 
408 1,403 50 1 .392 GE 

1 .405 Soo 

38 ow I no 53 02 1 

16MARDI I 6MARD) I COODOO 

1 1046 91 Do 11046 91 

ISMAROI I&MAROI 1 000000 
-1 .046 91 00 -1 .046 91 

1 6MAR9 I I 6"Rg I I Doccou 
37 87 Do 37 117 

05AM01 OSAUGOI 1 000000 
37 07 00 37 87 

26SEPOI 23SEP21-1-090000 
10 62 00 10 62 

T F -T 

WB2C MONTHLY WILLIAM H GA7ES FOUNDAIJOH 
- COMPOSITE - 

SUMMARY REALIZED GAIN/ LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31 . 2001 

ASSET 10 SECURITY DESCRIP710H MAI DATE MA7 "IF IND DI 
SH SELL/B7C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SErTY GM/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECIY GM/iS 

SIT. ITT SELL RATE 
NEI SECTY GH/LS 

BASE CURR GWLS NET PAS SEC7Y GM/LS 

3609919F2 701AL 
11 409 42 11,323 06 

3609919GO FUNDING TO RENT A CE BANK LOAN 2006/01/31 1 DOD 
WRIX ' . 

749 8 .175 7D 9 .113 87 
3,175 70D 

WBIX " 2OD6/01/31 7 570 
765 20 .198 OR 20,045 20 

20,198 ORO 

WBIX . . 
153 8,175 70 9 .113 82 

8,175 700 

3609919co 107AL 
. . . . . . . . . . . . . .. .. 36,549 48 56,272 04 

3609919HO FUNDING OF RENT A CE BANK LOAN 2006/01/51 1 000 
WBI]( ., 

247 4,067 B5 4 .OSG 91 
4,097 950 

WSIX . . 
CXL 247 -4 .057 65 -4 056 91 
-4,097 350 

WDIX . . 
267 A,0B7 65 4,056 91 

4 .697 ASO 

WSIX . . 
CXL 267 -4,037 85 -4,059 91 

-41037 5 
5 
D 

W%lX . . 2006/01/31 6 BID 
514 41DB7 15 4,056 91 

41097 &so 

WBIX . . 
CXL 51A -4.087 aS 4,056 91 

-4 .OB7 350 

WDIX . . 
523 4,0117 55 4,056 91 

4 .027 850 

WDIN . . 2006101131 7 570 

s 

PA 
AS-OF DAIE SIDECOI 

419 07 1. 00 419 07 L 
IDAUGOI IOAUGOI 1 000000 

37 87 go 37 87 

05DC101 OSOCT01 I Doccoo 
is 09 15 

31DECOl SIDECOI 1 000000 
11061 45 Do 11061 45 

31DECOI 51DECOI 1 000000 
-1,061 45 go -1 .061 45 

At-OF DATE PAG3EIDECOS) 

56 56 1 

09MROI 09MAROI 

61 89 

OIJUNCI DIJUNDI 
152 BB 

27JULDI 27JULDI 
61 BE 

276 64 1 00 276 64 
02MROI 02MARDI 1 000000 

so 9A 00 so 94 

02MROI 02MARDI 1 000000 
-30 94 Do -3D 94 

02MARGI 02MARDI 1 000000 
30 94 Do Be 94 

02MROI 02MARDI 1 000000 
-30 9A DO -30 94 

02MAROI 02MROI 1 000000 
30 94 Do 30 94 

02MARCI 02MAROI 1 000000 
-39 94 00 -30 94 

I 
2MARDI 02MAR01- V 000000 

so 9~ 00 30 94 

22JUNG) 2?JUH61--' -1 0000 E -~J, R E-171 



WB2C MONTHLY WILLIAM H GATES FOUNDATION PAGE 50A 
- COMPO~IIE - 8AIII DATE 31DECOI 

SUMMARY REALIZED GAIN/LOSS REPORT Statement 2 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET TO SECURITY DESCRIPTION MAI DATE FIAT RATE 7RD OF S71. 07 SELL PLATE 
S" SELL/97C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY CNILS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECIY GN/LS BASE CORR GH/LS 

748 6 .416 59 1 .3S3 111 63 71 an 
81416 890 

WBIX . . 20JU1,111 20JULOI I ccoooo 
102 3 175 70 8 .113 92 61 Be 00 

IF 175 700 

WDIX . . 19DEcal 19DECOI 1 009001) 
716 24,541 21 24 .355 46 1115 75 as 

NET SECTY GH/LS 
NET BAS SECIY GM/LS 

63 71 

61 as 

115 75 
24 .s4l 210 

3609919HB TOTAL 
. . . . . . . . . . . . . . . .. 45 221 65 44,879 37 

3AB9919,14 FUNDING OF RENT A CE BANK LOAN 2006101131 1 coo 
WSIX . . 

198 4,097 85 4 056 91 
4,087 850 

"'X . . 
454 16 68 16 55 

1& 650 

3609919J4 707AI 
. . . . . . . . . . . . . . 4 104 53 4 073 46 

3609919KI FUNDING OF RENT A CE BANK LOAN 2DO6101151 I Duo 
WBIX ., 

300 4 .067 55 4 056 91 
* 097 850 

2006,01131 7 570 
173 4 097 85 4,056 91 

* 087 050 
WDIX . . 

409 1 403 79 1 397 67 
1 .405 290 

3609919K] IOIAj 
. . . . . . . . . . . . . . 9 57a 99 9 .506 49 

36099191.9 FUNDING OF RENT A CE BANK LOAN 2007,03/31 1 000 
WDIX ' . 

546 10 006 ]1 91930 3? 
10 .006 110 

WNIX ' . 
651 24 720 11 24 533 01 

24,720 110 

72 so I no 72 50 1. 
09MARO) 09MR01 1 00013110 

75 74 Do 75 74 

OIJUNG) DIJUNDI I GOOD110 
157 10 00 167 10 

wb7c MONlHLV WILLIAM H CATES FOUNDA71ON PAGE 507 
- romposiTE - AS-OF DATE 31DEC01 

SUMMARY REALIZED GAIN/tOSS REPORT 
JANUARY 1 . 2601 10 DECEMBER 31 . 2001 

ASSET JD SECURITY DESCRIPTION MAI DATE MAT RAIL 7RD DI SIL DI SELL RATE 
SH SILL/17C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECIV GH/LS NET SECTY QN/L~ 

~HARFS/PAR BASE PRINCIPAL NET BASE COSI BASE SEC7Y rN/LS BASE CURR GH/15 NET OAS SECTY GN/tS 

Waix . . 27JULDI 2?JUIGI 1 DDOOOD 
13A To 006 11 91930 37 75 74 an 75 71 

10 .006 lie 

3609919L9 107At 
. . . . . . . . . . . . . . . . 44 .732 33 44,595 75 

3609919QB FUNDING OF ALLIED WA BANK LOAN 2006/07/30 1 000 
WBIX . . 

627 15 645 55 is 50B 89 
15,665 550 

WBIX . . 
62f 65,495 34 64 840 39 

65 495 340 

WDIX . . 
746 3,555 50 3 519 75 

s .s5s 300 

WOIX . . 
747 4,246 36 4,223 70 

4 .269 360 

WBIX . . 
CXL 747 41264 36 -4 223 70 
-4 .266 360 

WBIX . . 
784 4 .266 36 4 223 70 

4 266 360 

360991908 TOTAL 
. . . . . . . . . . . . . . . . . 11,952 55 83 092 73 

56157LS90 G E CAP MIG SVCS INC SER 1994 2DD9/02/25 5 500 
WIIE - 

093 32 410 74 32.26s III 
52,410 740 

WDIE . . 
621 32 410 74 32 .?65 81 

52 .4111 740 

WIIIE I- 
CXL 621 -32 410 74 -32 265 01 

32 .410 740 

989 92 1 ou 8119 62 1 

25JULOI 25jutol 1 009009 

144 93 00 144 93 

25JULDI 25JULD) 1 000000 
144 93 go IA4 93 

?SJULDI 25JULOI 1 000000 
144 93 ou -144 93 

342 21 1 Do 342 711 1 

IDAUGOI IDAUGGI 1 0001100 

30 94 Do so 94 

050CIO) 050CTOI 1 000000 
13 Do is 

31 07 1 00 31 07 L 

16MARDI 16MAROI 1 000000 

30 94 no 50 94 

OSAUGOI OBAUG01 1 009000 
30 94 no 30 94 

2ISFPOI 29SEPOI 1 000000 
]a 62 go 10 62 

336 55 1 00 336 58 1 

27NMOI 27"OVOI I DOOODO 

156 66 OD 156 46 

27NOVOI 27NOVOI 1 000000 
654 95 00 AS4 95 

28DECOI 211DECOI 1 000000 
55 55 Do 5s 55 

?BDECOI 79DEC01 1 0000110 
42 66 00 42 66 

?BDECOI 28DEcol 1 000000 
.42 66 00 42 66 

31DECOI 31DECOI 1 000000 
42 66 00 42 66 



Statement 28 PAGE $08 
AS-OF DATE 3IDFCOI 

STL 07 SELL RATE 
NET SEC`TY CM/LS 

BASE CURR GWLS NET GAS SECTY GH/LS 

WB?C WILLIAM H GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZE[) GAIWLGSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31 . 2001 

MONTHLY 

ASSET ID SECURITY OESCRIPII M MAI DATE MAT RATE IRD Ol 
SH SELL/117C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SEC7Y QN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECIY CN/LS 

36157LS90 TOTAL 
32 .410 74 32,265 91 

36157LX06 C E CAP NYC SVCS INC SER 1993 202VI2125 & 250 
WBIE -- 

265 21 .964 97 2I .B26 17 
21 .1164 980 

561571-Z68 G F CAP NTC SVCS INC REMIC MC 2424/03/25 6 500 
WBIE . . 

139 303,369 17 507 467 17 
303 369 170 

WBIE " 
CAL 139 -303,369 17 -502,467 17 

-303,369 170 

WNIE . . 
533 393,369 17 50? 466 59 

303,569 200 

36IS7L263 701AL ----------------- 303,369 17 502,466 S9 

36)049071 GMAC COML MT& SEC IN MTC CTF S 2003/12/15 6 950 
W52F - 

137 1 .791,556 43 1 .003,141 74 
1,791 .356 430 

361349DYS GMAC COML M7G SEC IN MIG PASS 2035/05/15 d 420 
WITO .. 

769 327,069 54 ~26 401 29 
325 .000 goo 

361049JU7 GMAC COML M7G SEC IN HIG CIF 9 2009/07/15 0 coo 
WDIN . . 

A57 Do 4,046 27 
130 .423 BOO 

W111H . . 
722 go 5~259 

105 .056 770 

WDIH I, 
125 Do 11022 A, 

32,962 780 

WDIN . . 
20 Do 1 .242 DO 

902 58 L 00 902 So I 

is"Ovol ISHOVOI 1 009000 
11,7115 51 go -11,7115 .31 

22MAYDI 25MAY01 1 GODOGO 

666 06 go 666 06 

2SJAMOI 25JAMOI 1 000000 

-4 .046 27 00 -4,046 27 

25FEDO) 28FEIDI I coccoo 
-5,259 SA Go -1,259 SA 

DIAPROI OIAPROI 1 .000000 
-1,022 6A --- go -1 622 64 

30JUND) 30JUNGI---' 1 000000 
-1,262 Do Do -i C1 .76-2 a 0 

TR FF TF- 

a 

9 

144 93 1 00 144 93 L 
25JANDI 25JAND) 1 000000 

44 90 00 44 go 

25JANDI ?5JANOI 1 000000 

902 Do 00 9102 Go 

25JANDI 25JANDI I Doccoc 
-902 00 Go -902 00 

25JANOI 25JANOI I acloollo 
902 59 go 902 so 

WB?C MONI "I Y WILLIAM H GATES FOUNDATION PAGE 509 
- COMPOSITE - AS-DF DATE SIDECOI 

SUMMARY REALIZED GAIN/ LOSS REPOR1 
JANUARY 1 . 20CI 10 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIP71ON MAI DATE "I RA7f IND DI Ell. 01 SELL RAIE 
SH SELL/BIC L07 kOCAL PRINCIPAL NEI LOCAL COST LOCAL SEC7Y CHILE NET SEC7Y GM/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COSI BASE SECTY CHILE BASE CURR GM/IS NEI OAS SECTY CK/LS 

40.703 190 

WITH . . SIAUGGI 31AUGOI 1 000000 
73~ Do 12,571 52 -12,571 52 00 -12,571 S2 

405 .219 290 

B]" . . SIOC701 310clal 1 000000 
47D Do 1 .211 39 -1 .215 19 no -112111 19 

39,272 509 

'DIN . . 30NMOI 3nNOVOI 1 000000 
662 00 917 07 -917 07 00 -917 07 

29,559 930 

WBIN . . 51BECO) SIDECO) I coccloo 
941 Do SSS 62 -553 67 09 -553 62 

17 .644 800 

36IOA9JU7 101AL 
. . . . . . . . . . . . . . . Do 24 .851 65 -24 .951 65 L 00 -24,051 65 1 

36185HAJ2 GMACM HOME IN IR 2000 CL 1 2015/03/25 1 coo 25AUGOI 27AUGOI I OOOODO 
WBIU . 

243 1 026,693 75 1,926,639 75 54 no Do 54 Do 
1 .026 .639 750 

361957AFO GE CAP CORP COML MTG SER 96 1 2006/01/71 1 ago 29DEC99 290EC99 1 000000 
- WITH .- 

SIP 16 .101 23 61,110 20 -45 .CDI 97 00 -45 Oga 97 
61 .047 650 

- WOIH " 29DEC99 29DEC99 I 00000D 
cxl SIP -16,101 23 -61,110 20 45,005 97 Do 4S .003 97 

-61,047 650 

WITH . . 29DEC99 29DEC99 1 000000 
550 16,301 23 61 .110 20 -44 .BOS 97 

00 
-44,801 97 

41 .047 fisa 

w,IH ., 29DEC99 29DEC99 I DOODOO 
CXL 602 -21,308 73 -61 .110 20 39,801 47 Do 591301 47 

-61 047 650 



4,642 630 

34199E9E6 107AL 
. . . . . . . . . . 1 .703,056 od 1 .705 .056 06 00 00 no 

18 .570 50 17 0113 53 1 .406 97 1 00 1 .486 97 1 

36I99F9W6 FUNDING OF GRIEF ORO PRIVATE P 2009102128 1 Doe 310clal SIBC701 1 000000 
WDIX . . 

547 3 .249 54 32 .499 54 -29 250 00 00 -29 250 00 
32 499 540 

WSIX . . 510001 sloclol I soollot 
CxL 547 -3 .249 54 -52 499 54 29,250 00 Go 29,250 110 

-32 .499 540 

36199E9W6 707AL 
. . . . . . . . . . . . . . . . . DO 00 go I go on I 

7 

PAGE 511 
AS-OF DATE 3)DErni 

MET SECIY GN/LS 
MET OAS qECTY GNIL~ 

314 65 

629 29 

511S9 9c 

-11 .015 AD 

-2 .949 72 

67) 32 

-2,277 46 L 

-36,711 75 

-36 .713 75 

-73 437 50 1 

41 

WILLIAM M "IkS FUUNUAItUM PAGE 510 
- COMPOSITE - eS-OF DATE SIDECOl 

SUMMARY REAL12ED GkI41LOSS REPORT Statement 2 JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET 11) SECURITY DISCRIP71ON MAI DATE MAI RATE ]RD D7 s7l. OF SELL PLATE 
SH SELL/57C LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECIY GM/LS NET SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECIY GM/LS BASE CURR GH/LS NET BAS SECIY GN/JS 

361957AFO TOTAL 
-5,007 SO 00 -S .007 50 1 00 -5 .007 50 1 

3619919E6 FUNDING OF IFA"I PLE TERM LOAN 2OD8/06/23 1 goo SOMAROI BOMAROJ I cocoon 

351 4 .642 67 4 .214 On 426 54 Do 42A 54 
4 642 620 

WBIX ' . DIAPROl OIAPROI 1 000000 
467 1,703,056 D6 1 .703 .059 04 Do Do an 

11843 .122 150 
WBIX . . 2008/06/23 9 937 29JUMOI 29JUN01 1 Goosou 

780 416A2 63 4 .299 82 352 61 Do 3S2 81 
4,647 630 

WBIX . . 30SEPOI 30SEPOI 1 000000 
440 4,642 62 4 .299 81 352 61 00 552 51 

41642 620 
WlIX . . 28DECO1 2RDECOI I occono 

745 4,442 63 4,289 12 352 111 so 352 a] 

WB?C MONTHLY WILLIAM IF GATES FOUNDA710H 
- COMPOS17F - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 2001 

ASSET 10 SECURITY DESCRIPTION MAT DATE MAI RATE - IRD OF SIL D7 SELL RATE 
SH SELL/87C LOT LOCAL PRINCIPAL NEI LOCAL CDS7 LOCAL SECIY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COSI BASE SEC7Y GN/J$ BASE rURR GHL/LS 

36199M9112 FUNDING OF ALLIED WA BANK LOAN 2D07/07/30 1 000 21JUNDI 21JUND) I goolloo 
'BIX . . 

762 31 .464 43 31 .149 70 314 65 on 
31,464 430 

36199N9F3 FUNDING OF Ali][[) WA BANK LOAN 2006/07/30 1 000 27MMOI 27NOVOI 1 000000 
Wely . . 

62f 62 .925 86 62,299 57 629 29 00 
62,925 660 

36200RMVI GNMA POOL 570172 2031/09/1S 6 500 30AUGOI 20NOVOI 1 000000 
WBIF . . 

U09 1 006 .350 17 1 .000 A90 21 S .959 96 00 
11000,099 550 

36200RPJ5 rNm POOL 570225 ?D31/11/15 6 000 IBDECOI ?cDECDI 1 000000 
We]" ., 

776 290 .571 45 301,593 111 -,=I 1 .015 &D Go 
299 .999 790 

362DDSSUS GNMA POOL 571251 7051/10/15 6 500 30AUGO) FONOVDI 1 000000 
WBIE . . 

010 189,901 27 192,850 00 -2 .948 79 Do 
133,773 710 

Wei[ . . 24OC701 20NOVOI 1 000000 
all 627 .570 40 627,199 16 671 32 no 

613,772 190 

362DOSSUS 707AL 
. . . . . . . . . . . . 117,771 70 A?O 049 Id -2,277 46 L 00 

56200SWV6 GHMA POOL 571360 2051/12/15 6 000 IODECOI ?ODECOI 1 000000 
Weill . . 

771 968,593 75 1,005,512 50 -36 .719 75 Be 
1 .000 .00D goo 

WITH -- 19DECOI ?ODECOI 1 000000 
772 968,593 75 1,005 312 SO -36 .718 75 00 

1 .000,DOO 000 

36200swvg TOTAL 
. . . . . . . . . 1,937,197 50 2 010,625 DO -75,437 50 1 00 

4 

4 



PACE 512 
AS-OF DATE 31UECOI 

I 

NET SECTY GNfLS 
NET OAS SECTY GN/LS 

-3& .715 75 

-56,7111 74 

2,634 45 

51959 37 

511159 96 

5 859 37 

5 ASS 57 

11 .719 74 L 

-3d .718 75 

WB2C MONTHLY WILLIAM H GATES FOUNDATION 
- COMPOS17E - Statement 28 

SUMMARY REAL12ED GAIN/tOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31, 2001 

ASSET ID SECURITY OESCRIPIJON MAT DATE MAT RATE 7RD D7 STL D7 SELL RATE 
SH SELUITC LOT IOCAL PRINCIPAL NEI LOCAL COST LOCAL SEC" GWIS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY G)VLS BASE CURR GWLS 

362ODSWY2 GNMA, Pool 5715&3 2031112115 6 coo IBUEC41 20DECOI 1 000000 
WNIN .. 

760 949 .593 75 1 .005,312 so -36 .715 75 00 
1 .008,000 Sea 

362007SY2 GNMA pool 572415 2031111115 6 ago ISDECII ?DDECO1 1 000000 
NO]" . . 

767 94a .593 36 1 .005,312 10 -56,715 74 go 
999 .999 600 

562COUCU7 GNMA POOL S72533 2931/10/15 6 SOD SCAUCO1 ?oNDVDI 1 000000 
WDIE - 

012 452,422 55 449 739 10 2 634 45 go 
449,612 472 

36200umxo GNMA Pool 572174 2051/31/15 6 Sao SCAUGOI ?ONOVOI 1 000000 
WBIE -- 

013 1 .006 .250 go 11000,390 63 5 .159 37 go 
1 .000 .000 000 

3620DUYX7 GHM Pool 573226 2031/)0/15 6 500 SDAKOI 70MOV01 1 000000 
WIIE ' . 

014 1,1196,349 as I .DCD.489 87 5 .959 96 00 
11009 .099 210 

56?ODVP72 GHMA POOL 575844 2031/11/15 6 500 5CAUGGI 20ROVOI 1 000000 
WRIE . . 

pis J .00& .ZSG Go I .CQO .S90 63 5 aS9 37 00 
1 .000 .000 POO 
WDIE . . 3DAUSOI ?DHOVO1 1 000000 

036 1,006 .2SO CC 1 .000 .390 63 5,959 57 go 
11000,090 goo 

36?DQVP72 701AI . . . . . . . . . . . .- 7 OIZISOO Do 2 000 .791 26 11 .719 74 1 00 

3&?ODNG?t GNU POOL 575422 6 DOD IRDECDI 20DECOI 1 000000 
WDIM . . 

770 968,593 75 11005,312 50 -36 .7)8 75 Do 
11000,009 000 

T P T:',- I 

Wp?C MONTHLY WILLIAM H GATES fOUNDAI)ON 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPOR1 
JAN"" 1 . 2001 TO DECEMBER 51, 2001 

ASSET ID SECURITY DESCRZP110N MAI DATE MAI RATE 1RD III S71 OF SELL RATE 
SH SELUSIC L01 LOCAL PRINCIPAL NEI LUCA, L COST LOCAL SECTY GN/L5 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GMYLS BASE CURR GM/LS 

36201ANV6 GNU POOL 577404 ?D31/12/15 A one 16DECO1 20DECOI I cannot 
WDIH . . 

773 968,593 7b 1 .005,317 50 -36,716 ?S of 
11000,000 DOD 

3620?KJS5 GNU 11 POOL 008573 2024/02/20 1 000 20JUND1 20JUNDI I cagoon 
WBIE . . 

157 3,212 22 3,202 12 IQ 10 go 
3 .212 220 

36207J4F7 GNU POOL 433822 20?9/06/15 7 500 j8MAYOI 20JUN41 1 Coffaac 
WIIE 11 

]is 155,544 41 155,151 72 192 65 Do 
154,106 480 

WBIE -- IBMAYOI 29JUND) 1 000000 
CXL 115 -159,344 41 -IS3,151 79 -192 63 00 

154 .106 480 

36207J4F7 707AL 
. . . . . . . . . . . . . . . . . . an 00 an L at 

362071DA3 GHMA POOL 434a97 2030110115 7 500 22A1JG0I 24SEPOI I DOODOC 
Wolf . . 

$77 69,213 5k 69,208 13 10 q5 Do 
66,905 160 

36207U2D9 GNU POOL 44277? 2030/06/15 0 000 15FEBOI 27MROI I ouccoo 
WDIE . . 

070 977 .549 24 979 .034 75 -1 .496 54 00 
951 .385 150 

3620SR276 GNU pool 450992 2029/01/15 6 500 30AUGGI 20MOVOI 1 000000 
We 

I 

E . . 
017 506,908 IF 505 .945 42 2 .963 36 on 

505 .747 560 

56203UL29 GNMA POOL 461244 2030/DB/15 7 Soo 2?AUGDI 24SEPOI I 00000C 
WBIE 11 

578 73,077 72 75 .066 66 11 OA Do 
70 .659 410 

PAGE 513 
AS-DF DATE 51DECOI 

NEI SECIY GM/LS 
NEI BAS SECTY GJ4/I.S 

-36 .711 75 

IQ If 

192 65 

-192 63 

00 L 

10 45 

-1,4116 54 

21963 36 

11 oq 

0 



W82C MONTHLY WILLIAM 0 GATES FOUNDA, TIEN PAGE 51S 
- COMPOSIlE - AS-OF DATE . 3)1jFCQ1 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1, 2001 70 DECEMBER 51 2001 

ASSET ID SECUR17Y DESCRIPTION MAT DATE MAT RAIL IRD ITT SIL ITT SELL RATE 
SH SELL/DIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECIY GM/LF NET SECTY GM/LS 

SHARES/PAR task PRINCIPAL NEI BASE COST EASE SECIV GH/LS East CURR QH/is MIT OAS SfEly GM/ts 

36209ER20 TOTAL 
00 a a Do 1 00 00 1 

36209F6ZO rNMA POOL 469858 "29/01/15 6 500 30AUG01 20NOVOI I Bounce 
-- WBIE -- 

019 210,040 65 209,612 93 1 .227 72 00 1 .227 72 
209IS31 can 

36209F7C7 GNMA POOL 47D791 2029/08/15 7 500 18MAY01 20JUNCI 1 000000 
WBIE -- 

120 629 72S 09 629 .957 01 716 OB 00 Idd 05 
fiI7 .%49 191 

362D9CU39 GNMA POOL 471402 20301111is 7 500 I8MAYvI 20JUNDI 1 000000 
WBIE . . 

121 977,505 04 976 .119 10 Ilion 94 00 1,185 94 
951 .1s] Sao 

362b9LH5P GNMA POOL 474652 2029102/15 6 500 5DAUGOI 20MOVOI 1 000000 
WILE . . 

020 404 .90S 21 402 .S47 45 2,357 76 00 2 .557 76 
402 .390 270 

36209LMQ6 GNMA POOL 4747&7 2031,03/15 7 000 17MAYO) 01JUND) 1 000000 
WITH . . 

641 511,1110 At all .090 33 750 01 to 75D 07 
809 .079 240 

36209N4C3 CNMA POOL 477019 2029/12/15 7 500 IBMAYDI 20JUNDI 1 000000 
NOTE . . 

122 25D 286 10 249,991 62 304 48 00 304 48 
243,507 450 

36209ORS6 GNMA POOL 478497 2D30/09/15 a 000 ?OMARDI 25APROI 1 000000 
'BlE . . 

763 325 669 81 323,322 24 2 346 57 00 2 .344 57 
515 513 230 

56209QY33 GNMA POOL 473730 2029/09/15 7 500 22AUGOI 24SEPOI 1 000000 
WBIE . . 

579 475 215 In 474 .282 72 933 06 Do 933 06 
159 353 720 

4 

lu- . .,I WILLJAR N ~ILS VUUMUAIJOM PAGE 514 
- COMPOSITE - DATE 31DECOI 

SUMMARY REALIZED GAIN/LOSS REPORT Statement 28"" 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAT RATE TRY) D7 SIT. ITT SELL RATE 
SH SEtI./1TC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GM/LS MET SECTY GM/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COSY BASE SEVY GN/LS BASE CURR GMAS NET OAS SIXTY GN/LS 
~ 1. 

362080G2 GNMA POOL 461451 7025/04/15 7 500 19MAY01 20JUNDI I coccoo WBIE . . 
Ila 197 .479 54 197 .439 06 240 41, Be 240 As 

192,316 950 

WBIE -I IBMAYOI 20JUNDI 1 000000 
CXL ]1& -1117 .679 54 -197 .459 06 -240 AD 00 -240 40 

-192,31B 950 

3620BUIG2 TOTAL . . . . . . . . . . . . . . . . . . 00 Do 00 1 00 00 1 

36208001 GNMA POOL 461694 2029/04/15 6 500 30AUGOI 70NOVOI 1 coccoo 
WBIE -- 

011 2S9,242 13 257,732 57 1,509 56 00 ItSO9 54 
257,631 930 

36209VJE6 GNMA POOL A62061 202A/04/15 7 Soo 111MAY01 20JUNDI 1 000000 'DIE . . 
117 29DI926 30 290,562 A4 363 66 00 3&3 66 

290 925 840 
WI]F . . IBMAYOI ?cJUMOI I cloccup 

CXL 117 -291 .926 30 -29B .S62 6- -363 66 Do .363 66 
-290,92S 840 

36208VJEA 707AL . .. . . . . . . . . . . . . . . 00 on 00 L Do 00 1 

36209CXR2 GNMA POOL 467868 7020/09/15 7 000 20JULOI 24JULDI 1 000000 
WITH . . 

319 5?Bt072 91 526 .123 10 1 949 51 on 11949 al 
539t948 710 

362090JRE GNMA POOL 469597 ?030/01/15 7 500 16MAY01 20JUMOI 1 coagoo 
WIIE . . 

111 43 .534 13 48 .475 go 59 (IS 00 59 05 
47 .235 190 

562D9ER20 tNMA POOL 40505 20251DI/IS 7 500 l9MAYDI 2DJUNDI I DODOOD 
WNIE . . 

119 199 .99S go 199,751 70 243 30 Go 243 30 
194 .642 3AO 

WDIE . . JAMAY01 ?cJUNoi ---1 000000 
CxI 119 -199,99S Go -199 751 70 243 50 00 -243 50 

-194,642 340 

d 



ASSET ID SECURE " DESCRIPTION 
SH SELL/BTC L07 LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL MET 

36209RC07 GNMA POOL 473966 
WBIE I 

313 272 400 23 
255,202 160 

WMIE . . 
CXL 313 -272,480 ?3 

-258 .208 IBO 

WBIE . . 
653 251,953 55 

231,761 670 

WBIE . . 
7B6 19,446 50 

19,446 510 

36209RC57 707AI 
. . . . . . . . .. . . . . . . 271,405 35 

36209RDBL GNMA POOL 470999 
- WBIE 11 

315 359,309 12 
340 .489 120 

- WDIE P . 

CXL 31b -359,309 12 
540,439 120 

WDIE I- 
654 359 .015 ?e 

340,210 670 

WDIE ' . 
717 276 45 

270 450 

36209RD56 707AL . . . . . . . . . . . ... . . 359,293 73 

36209RGP2 GNM POOL 479106 
W,JE . . 

31 . 332 .226 50 
314,52S 040 

WBIE I- 
cxl 51A 532,226 56 

.31A .525 o4c 

545,965 25 10,325 50 1 go 10 .329 50 1. 

2050/01/15 a coo 190cial 2uNOVQl I ouccou 

3221&61 63 9 .544 57 cc 9,S64 87 

19DC701 20NOVS) 1 000000 
-322 661 63 -9 . 

564 
57 

go 
-9,564 97 

PAGE 517 
AS-OF DATE SIDEC01 

NET SECTY GM/LS 
NEI BAS SECTY GH/LS 

B.412 24 

-1,042 69 

7,369 55 1 

145 30 

1,139 97 

697 05 

3,253 63 

WILLIAM H GATES FOUNDATION 
- COMPOS17F - 

SUMMARY REALIZED GAINI LOSS REPORT 
JANLIARY 1 . 2001 70 DECEMBER 31 . 2001 

MAT DATE MAI RATE IND III SIL D7 SELL R,AIE 
LOCAL COST LOCAL SEC7Y GH/L$ 
BASE COST BASE SEC7Y GM/LS BASE CURR GWLS 

19OCTOI 20NOVOI 1 000000 
283 .770 99 5 .412 24 00 

15MOvol 16MOVU) 1 coolloo 
33 990 99 -1 D42 69 00 

ASSET ID SECUR17Y DESCRIPTION 
SH SELUBIC L07 LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

WBIE -- 
655 292,191 23 

276,166 750 
WDIE p 

799 37,939 29 
37 .935 290 

36209RGP2 707AL . . . . .. . . . . . . . . . . . 33D .129 S2 322 .759 97 

36209RSA6 GNMA poot 479439 2030/D7/15 7 500 
WDIE - 

580 991,660 72 931,712 43 
949,007 550 

36209RIC7 GNMA POOL 479447 7030/07/15 a 500 
WBIE - 

022 242 671 57 241 .531 6D 
227,994 430 

36209RVL4 GNMA POOL 479519 2030/09/15 9 coo 
WIIJE -- 

764 96,740 96 96 .043 91 
93,724 210 

W,IE . . 
765 451 .554 53 443,330 70 

437 .502 420 

36?D9RVI.4 TOTAL 
.. . . . . . . . . . . . . 549,325 49 544,374 61 

36209RSDI GNMA POOL 479744 2030/11/15 7 500 
WD 

I 

H I- 
394 534,125 57 535 .587 93 

519,945 840 

36209R6Eb GNMA POOL q79769 ?030/06/15 6 500 
WBIE I- 

021 555 .927 49 S50 .701 90 
550 486 950 

7 .369 55 1 no 

22AUGOI 24SEPOI I QDD000 

146 30 Do 

31OCT01 PDNOVDI 1 000000 

1,139 97 00 

20MROI 21APROI 1 000000 
697 05 go 

20MARD) 23APRO) 1 000000 
31253 53 Do 

3,950 85 L no 31950 all L 
20JULOI 24JULD] 1 000000 

-1 .462 36 00 -1,462 36 

50AUG01 20HOVOI 1 000000 

31225 51 go 3,225 51 re 

W12C MONTHLY WILLIAM H GAIES FOUNDATION 
Statement 28 PACE 5146 

- COMPOSITE - AS-OF DATE 31DEC I 
SUMMARY REALIZED GAIM/LOSS REPORT 

JANUARY 1 . 2001 TO DECEMBER 51 . 2801 

MAT DATE MAT PAT[ IRD DI STE D7 SELL RATE 
LOCAL COST LOCAL SFCTY GIVES NET SECTY GN/LS 
BASE CDSI BASE SECTY GN/LS BASE CURR GIVES NET BAS SECTY GNfl.% 

2029/12/15 6 000 190CIDI 211MOV01 1 002000 

764,630 83 7,149 40 00 71549 40 

190clol 20NOVOI 1 000000 
-264 .930 33 -7,549 40 00 -7,149 40 

1901 :1121 20NOVII) 1 000000 
244 .700 61 7,258 2A 00 7 .2se ?a 

15NOVIll 16NOval 1 000000 
19,931 2B -534 78 no -534 78 

264 .661 39 & .725 46 1 go 6 .723 46 L 

2030/Di/15 a coo 190clol 20MOvol 1 009000 

3AS .964 51 10 .344 61 Go 10 .344 61 

190clul 20moval 1 000000 
-345,964 51 -10,344 61 00 -10 .544 61 

190clol ?ONOVDI I coolloo 
34B .679 13 10 .336 Is 00 10 .336 15 

15NOvol 16NOvol I oolloon 
296 To -7 65 Do -7 65 

Wb?C MONTHLY 



w32C MONTHLY WILLIAM H GA7ES FOUNDRIJUH PAGE 
"I - COMPOSITE - Statement 28As-oF 

DATE 
31 

DE 
r ., 

SUMMARY REALIZED rAlH/tOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31, 2001 

ASSET TO SECURITY DESCRIPTION MAT DATE MAT RATE 7RD D7 STL DT SELL RATE 
SH SELL/BTC L07 LOCAL PRINCIPAL MET LOCAL COST LOCAL SECTY GWLS NET SECTY GH/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GH/LS BASE CORR GN/LS NEI BAS SIXTY GH/L~ 

36209SAX9 GNMA POOL 479822 2030/12/15 a coo 15FEBOI 22MARDI I cocoon 
WDIE . . 

071 1 .027 .602 32 1 029,164 97 -I .S62 65 00 -1,562 65 
1 .000,699 Soo 

WDIE - ISFED01 22MARD) 1 000000 
072 1,027,602 32 1,029,164 97 1,562 65 00 -1 .562 65 

I'DOO .D99 560 

WBIE -, ISFESDI 22MARDI 1 000000 
076 11027.602 32 1 .029,164 97 -1 .562 65 an -1 .562 65 

1 .000 .099 580 

36209SAX9 707AL 
. . . . . . . . . . . . . . . . . 31052 Bofi 96 3,067,494 91 -4 637 95 L go -4,617 95 1 

362097NXI GNMA POOL 411094 2029,07/15 7 500 IRMAY91 70JUN01 I cooogo 
WDIE -- 

123 2b .fiq5 95 26 .611 13 54 25 to 54 AS 
27.a79 300 

WDIF - 38MAY01 20JUNDI 1 000000 
CXL 123 -2a .645 9B -21,611 13 34 as 00 -34 AS 

27 979 3110 

56209INK) 70TAL 
------ ----------- 00 00 00 1 00 00 L 

56709UW" CHMA POOL 452767 2030/owls a 500 315clal 70MOVOI 1 000550 
WBIE - 

023 247 .707 71 246 .539 11 11163 60 an 1 .163 An 
232,721 280 

3620WG30 GNMA POOL 4F3619 2040/05/35 A son 29JAH01 DIFEBOI I 00000D 
WBIE . . 

077 309 501 91 792 .596 53 16 .912 38 Do 16 912 31 
797 545 730 

WSIE . . ?9JA%%I 4IFE501 I GQQQQQ 
CXL 077 .309 508 91 -792 .596 53 -16 912 3B Go -16,912 So 

-797,54S 730 

'DIE . . 29JAMOI 02FEIOI I onoooo 
155 809 119 24 792 S96 53 16,592 71 no 16 592 71 

797 545 730 

WDIE . . 29JANDI 0IFE1111 I DOUGOO 
Igo 609 509 91 792 581 At 16 .927 23 00 16 .927 23 

797 545 730 

---i 

WD?c MONTHLY WILLIAM H GATES FOUNDAIiON PAGE 511 
- COMPOS17E - AS-OF DATE 3100 01 

SUMMARY REAL12ED GAIN/LOSS REPORT 
JANUARY I , 2001 70 DECEMBER 51 . 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAT RATE 7RD 07 S7L D7 SELL RATE 
SH SELL/BIC L07 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SEC7Y GH/LS NET SECTY GH/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SEC" GN/LS BASE CURR CN/LS NET SAS SECTY GH/L~ 

DIE . . 29JANDI QIFEBOI 1 000090 
Cxt 150 -809 Son 91 -792 581 68 -16 .927 25 on -14,927 23 

-797 .545 730 

WDIE . . 29JANDI 0IFEBO) 1 000000 
519 309 .50A 91 792 .596 52 16 9)2 39 Do 16 .912 39 

797 545 730 

BJE . . 29JANDI DIFENDI 1 000000 
CXL 519 -009 508 91 -792 .596 S? -16 .912 39 go -16,912 39 

-797,545 750 

IIIE -- 29JAN01 DIFEDO) 1 000000 
534 609 .509 91 792 .596 52 16,912 39 Do 16 .912 59 

797,545 730 

WDIE . . 29JANO) OIFEDOI I DODDOO 
CXL 534 -109 509 91 -792 596 52 -16 .912 39 Do -16 .912 39 

-797 .546 730 

362OWGSD 701AL 
. . . . . . . . . . . . 509 .189 24 792 596 53 16,592 71 L 00 16,592 71 1 

36209YEJ3 GNMA POOL 485357 2031/03/15 a 500 31OCTOI 23NOVOl 1 000000 
WDIE . . 

D24 476 .391 55 474 151 49 ? .?37 90 00 2,257 VO 
447 .575 520 

36209YGL6 GNMA POD[ 485403 203]/D4/15 a 500 31OC701 21MOVIll I 00000D 
'DIE . . 

025 545 464 B5 542 902 48 2,562 37 00 2 .562 37 
512,474 320 

36209YRD6 GNMA POOL 45561? 2051/00/15 6 500 30AUGO) ?omovol 1 000000 
IIIE -- 

033 1 .006 .350 12 11000,490 16 5 .ES9 96 Do S.159 96 
1,000 .099 500 

36709YREO GNMA POOL 435685 2031/1121/15 6 500 24OC701 ?nHOvQI I oonooo 
WDIF . . 

034 792.555 97 791,708 58 947 39 on 047 39 
774,760 690 



WB2C MONTHLY WILLIAM H GATES FOUMDAIION 

- 
COWDS17F - Statement 28 SUMMARY REALIZED GAIM/LOSS REPORT 

JANUARY 1 . 
2 
001 70 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRJPIIDN MAI DATE MAT RATE 7RD D7 STE ITT SELL RATE 
SH SELL/OTC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY WLS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SEC" GH/LS BASE CORR GIVES 

36209YUR7 GNMJ4 POOL 455792 2031/09/15 6 SOD 30AUGOI 20NDVOI I CODDOO 
WE 

]E " 

03S 1,906,349 70 1 .000,469 74 5 .959 96 00 
1 .000,099 coo 

36209YUUO GNMA POOL 465795 2031/09/15 & Soo 30AUGOI 20MOV01 1 000000 
WDIE -- 

039 1 .00& .350 no 11000.490 04 5 .959 96 00 
1 .000 .099 350 

36210ABR2 GNMA POOL 456142 2030/30/15 7 500 22AUGOI 24SEPOI 1 000009 
WBIE - 

Sol 72,308 17 72,297 2S lo 92 00 
69,994 420 

36210DG62 GNMA POOL ago?] 2029/06/15 7 500 18MAY111 20JUNDI 1 000000 
WDIF .. 

124 231,541 AM 231,267 19 231 99 00 
225 .351 710 

56210FU6] GNM POOL 491205 2029/02/15 6 Soo SCAUGAI 20NOVOI 1 002500 
WBIE - 

037 SB5,407 89 551 .999 IT 3 .40a B? Be 
511,771 120 

3921CF&K7 GNMA POOL 491474 2029/05/lb 7 500 IOMAYDI 20JUND) I 00060D 
WBIE . . 

125 509,393 29 50a .773 59 619 70 00 
495 .759 990 

36210JCR3 GNMA POOL 49350a 2030/61/15 a coo 7[MAROI 23APROI 1 000000 
WBIE . . 

76d 167,853 09 166,643 46 1 .209 43 Do 
IS2,613 990 

WDIE - ?DMARDI 23APROI I 000cou 
767 359,670 3F 357 078 53 2,591 55 00 

345,454 490 

56219JGR3 701AL 
------------ S271523 47 523,722 49 31609 95 1 00 

PAGE 520 
AS-OF DATE 

3 
IDECOI 

I 

MET SECTY GM/LS 
NET BAS SEVY GN/LS 

5,159 96 

51859 96 

111 92 

Pal &9 

5140a 02 

619 70 

1 .209 43 

21591 55 

3 .300 96 L 

W12C MONTHLY WILLIAM H rA7ES FOUNDAI]ON 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31, 2001 

ASSET ED SECURITY DESCRIPTION MAI DATE MAT RAIL IRD D1 SIL ITT SELL RATE 
SH SELL/BIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COSI BASE SECIV GN/LS BASE CURR GWIS 

56210JHTB GNMA POOL 495542 2051/02/15 7 Soo JAMAYIE 20JUNDI 1 000000 
WBIE . . 

12f 66 .294 22 66 .203 So to 64 00 
441SIO 190 

WBIE I- ISMAY01 20JUNDI 1 000000 
CX1. 126 -6&,2b4 22 -66'"S 50 -90 &4 OD 

-64 .Slo 190 

36210JI418 701AL 
. . . . . . . . . . . . . . . . Do Go 00 L 00 

3621calco GNMA POOL 497592 2029/02/15 6 500 30AUGOI 20NOVOI 1 000000 
WBIE - 

03h 210 .101 48 203,179 06 1 .223 42 00 
208,796 500 

3621DR024 GNMA POOL 500072 2029/11/15 a Soo 31OCIDI 21MOVOI I ODDOVE 
WBIF . . 

039 25,310 97 25 .192 06 LIE 91 Do 
23 .7BO 120 

WBIE . . 3)OCIOI 21MOVOI 1 000001 
gA0 524,524 24 522 .060 2A 2 .464 00 go 

492,500 230 

3621DR026 TOTAL 
. . . . . . . ---- SA91835 21 547,252 30 2,562 91 k no 

362]CRT83 EMMA POOL 509175 2029/12/15 5 Soo 31OCIQ1 04DECOI 1 0000111 
WBIE - 

331 466123~ BE 464 .6A1 BE 2 .393 00 Do 
438 1600 000 

36210RUU2 GNm POOL 500195 2030/01/15 7 500 2,AUGOI 24SEPOI 1 00000( 
WBIE . . 

592 SB .474 43 59 .465 60 a 33 Do 

362JOX6C0 GNMA POOL 505035 7029/05/15 6 500 30AUGOI 20NOVOI 1 0110001 5&'522 65D 
WBIE - 

041 730,955 42 726,699 as 4,256 34 00 
726 .415 320 

NET SECTY GN/LS 
NET OAS SECTY GM/LS 

PAGE 521 
AS-OF DATE 31DECD 

I 



WB2C MONTHLY WILLIAM H GATES FOUNDATION PACE 522 
- COMPOSITE - DAIE, 3IDECDI 

SUMMARY REALIZED GAIN/LOSS REPORT Statement 29's-o' 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION NAT DATE NAT RATE IRD DT SIL 01 SELL RATE 
~H SELLIBIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GM/LS 

SHARFS/PAR BASE PRINCIPAL NEI BASE COST BASE SEC7Y CH/LS BASE CURR GN/LS 

36210XBH9 GNMA POOL 505040 2029/05/15 7 500 22AMOI 24SEPOI 1 000000 
W,IE . . 

503 708,093 41 709 .703 10 1 390 31 00 
984 .458 210 

36210XN45 CHMA POOL 505411 2030/02/15 a Sao SIOC701 21NOVII I cocooo 
WDIE -- 

042 460 .687 24 459 523 12 21164 12 Do 
432 924 130 

362IOXYSO GNMA POOL SO5721 2029106115 7 500 ISMAY01 20JUMVI 1 000000 
WDIE - 

129 251,11S] 111 250,745 59 SOS 42 Do 
24A .331 ROD 

3621OX570 rNM& POOL 505959 2029/09/15 7 500 IBMAYDI 20JUNDI 1 Doccuo 
. . ",E . . 

127 25 090 93 25 060 41 30 52 00 
24 419 400 

5121DYK95 GHMA POOL 506220 ?03D/04/15 a coo 20MARDI 2SAPRO) 1 009000 
WAIE . . 

76F 344,211 74 541 .731 57 2 450 17 cc 
333 .477 920 

39210YLR . GNMA POOL 506236 2030/06/15 a 000 15FEBOI ??MARDI 1 000000 
WDIE . . 

077 24,512 96 24 920 70 -37 64 00 
24,216 900 

S62LQYMV4 CHMA POOL 506272 2029/04/15 6 500 3nAUG01 ?ONoV01 I oooaqo 
We', . . 

043 752 912 1 7 729 545 02 4 767 15 00 
72A 260 SAO 

362IDYAU1 GNMA POOL 506735 203010111~ 7 500 22AUGGI 24SEPOI I accooo 
WBIF - 

58. 543 41 211,539 10 4 31 cc 
27 590 670 

36?JIAMC7 CHMA POOL S071SS 20?9/04/15 6 Soo SOAUGOI 20NOVOI 1 000000 
WDIE . . 

044 273 .537 16 271 94S 06 I .S92 NO Do 
271 839 970 

MET SECTY CH/LS 
MET OAS SECIY GH/LS 

11390 31 

2.164 12 

305 42 

so 52 

2 450 17 

-37 84 

4 .267 15 

4 31 

1 592 so 

d 1~ 
WB2C HUNT "I Y WILLIAM N GATES FnUNDA710N 

- COMPOSITE - 
SUMMARY REAIIZED GAIWIMS REPORI 

JANUARY 1 ?001 10 DECEMBER 31 2001 

ASSET To sEruRIlY DEsrRIP7ION MAT DATE " 7 RATE TRD D7 SIL V7 SELL RATE 
SH SEI.L/BIC LOT LOCAL PRINCIPAL MET LOCAL COST LOCAL SECly GN/I.~ 

~HARES/PAR BASE PRINCIPAL NEI BASE rosi BASE SECly GNILI BASE CORR GN/LS 

362111MA9 GNMA POOL 506053 2029/06/1~ 6 500 3nAUGO1 ?ONDVGI 1 000000 
Wl1]( - 

045 710 096 A. 705 .961 56 4 .134 BE cc 
70S .6115 900 

162jlpwc~ GNMA POOL 501343 7030,05/15 a 500 3101:101 20MOVOI 1 000000 
Well ' . 

DA6 S53 973 74 551 .371 40 2 .102 34 Do 
570 461 590 

3A211CJK9 GNMA POOL 509066 20291ngl)b 7 500 1~11 22JUNDI 1 000000 
WDIF 

13 ; 293 927 02 299 563 36 363 66 Do 
290 926 540 

"IF . . ISMAYD) 22JUNOI I ODDOOD 
133 28 .646 Do 28 611 23 34 95 00 

27,879 400 

362]ICJK9 107AI 

PACE 523 
AS-01' DATE 31DECOI 

NEI SECTY GH/LS 
NEI OAS SFCIV GN/LS 

4,134 89 

2,602 34 

363 66 

34 as 

395 51 1 

145 79 

76 us 

11 .029 07 

-11 .029 07 

1018se 34 

-154 45 

. . . . . . . . . . 527 573 10 327 174 59 399 53 1 00 

3621 lCS9f GNMA POOL 5119343 2030/)0/15 7 500 2?AUGDI 24SEPol 1 000000 
Wall . . 

515 96S .203 46 965 137 67 145 79 Do 
933 063 630 

3421IC7G7 C-MA POOL 509151 2031/02/15 7 500 )SMAYDI 20JUND) 1 000000 
Wall - 

129 62 .SIS 55 62 437 50 76 05 00 
60 640 440 

31211C61,17 GNMA POOL SD9477 21130/01/15 1 ago 190C701 ?ONOVD1 I OODOOD 
WDIE . 

316 353 054 17 572 055 OS 11,029 07 cc 
363 018 820 

WDIF 19OCTDI ?nNoval I DOODOD 
CXL 31E -383,834 12 -372 .055 05 -11 .029 07 Do 

563 CIB B2O 

WDIF - 190CT01 ?OMOVOI I occullo 
65f 377 153 90 366 .295 56 30 855 34 no 

357 .399 220 

WBIL - 15movol IANOVOI 1 000000 
789 5 .619 60 5 774 05 154 A5 00 

5 619 600 



Statement 28 PAGE 524 
AS-OF DATE 31DECOI 

SIL ITT SELL RATE 
MET SECTY GN/LS 

BASE CURR GML?LS NET BAS SEC7Y CW/LS 

MONTHLY WILLIAM H GATES FOUNDATION 

- 
COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 , 

200 
1 

10 
DECEMBER 

3 
1 . 

2 
001 

MAT DATE MAI RATE TRD DT 
LOCAL COST LOCAL SECTY GH/LS 
BASE COST BASE SECTY GMYLS 

W02C 

ASSET 10 SECURITY DESCRIPTION 
SH SELL/OTC LOT LOCAL PRINCIPAL MET 

SHARES/PAR BASE PRINCIPAL NEI 

362I]CdN7 TOTAL 
3112 .773 50 372 .069 61 10 .705 89 1 so 10 .705 69 1 

3621]DSMQ GEUM POOL 510504 2029/08/15 a Sao 3DAUGOI 20NOVOI I 00000D 
WBIE . . 

047 548 .579 70 346 .847 ?d 2,031 S2 00 2 .031 52 
346 .711 550 

36?]IEQNI GNM POOL 510361 2029112115 7 SOO ISMAY01 2DJUM01 1 0110090 
WBIE . . 

130 693,931 99 693 .4117 68 944 20 go 644 20 
475,359 490 

36211IR26 GHMA POOL 5ID9D5 2029/05/15 7 500 IBMAYOI 211JUNal 1 000000 
WBIE . . 

131 17,402 46 17,351 29 21 17 Do 21 17 
16,936 700 

3621JE165 "M POOL 510973 2029/05/15 6 500 SOAUGOI 20NOVOI 1 000000 
WBIE -- 

048 275 .394 61 273 .790 99 1,6113 67 00 1 .643 42 
273 .414 080 

36?]IFFXS GNMA POOL 511482 2029/09/15 7 500 22AUGOI 29SEPOI 1 002000 
WIIE . . 

5B6 437,425 22 436,566 56 955 66 00 959 96 
Q2,874 S60 

3621]FHF5 GNMA, POOL 511530 2030/Q7/15 a coo 15FEIGI 22MARDI 1 000000 
Halt ' . 

079 25 .352 61 2S .q2l 2) -35 60 at -38 60 
24 .703 270 

3A21JFJDF (,MM4 POOL 511560 203D/07/15 3 Sao 31OCTDJ 21MOVOI 1 200000 
WDIF . . 

050 566 522 57 564,159 97 2,662 70 00 2 .662 70 
532,540 290 

3621]FJT3 GNM POOL 51157A 2030/07/15 a ODD ISFEDD) 22MAR01 1 000000 
WBIE " 

079 976,992 65 97B,475 3b -1 495 70 cc -1 .485 70 
950 .044 430 

Wb2c MONTHLY WILLIAM H GATES FOUNM710H PACE 525 
- COMPOSITE - AS-OF DATE SIDECOI 

SUMMARY REAL12ED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2DOI 

ASSET 10 SECUR17Y DESCRIP71ON MAT DATE MAT RATE IRD DI STL ITT SELL RATE 
SH SELL/97C LOT LOCAL PRINCIPAL NEI LOCAL COS) LOCAL SECTY GN/L~ NEI SECTY QN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COS) BASE SECIV GWIS BASE CURR GWLS NEI BAS SECTY GN/LS 

36211FJUG GNMA POOL 511575 2030/07/15 a coo 20MROI 25APROI 1 000000 
WBIF . . 

769 257 .435 14 255 .580 24 I'a54 90 Do I B54 90 
249 .407 340 

3621IFLDS CHMA POOL 511624 2030105115 a Sao 510ciol 21movol I 0900ou 
WBIE . . 

C51 606,547 95 603,"9 S7 2 .846 SO 00 21BAB So 
569 .675 110 

3621IF162 ENNA POOL 511873 ?031/01/15 7 500 ISMAY01 27JUNOI 1 0001100 
WDIE -I 

104 197,679 90 197,439 31 240 49 cc 240 49 
192,319 log 

WB3F . . )BMAYDI 22JUMOI 1 0110000 
115 199 995 B~ 199,?52 51 243 31 Do 243 31 

194,643 130 

3621IF762 70TAL 
. . . . . . . . . . . . 397 .675 62 397 .191 82 453 80 1 00 413 80 L 

3621IF4AD GNMA Pool 512117 2029/09/15 6 5DD 30AUGOI 20NOVDI 1 000000 
WBIE -- 

049 346 446 47 34A .429 12 2 .017 35 Go 2 .017 55 
544,294 630 

36211CCRE GNMA POOL 512AOB 2030/02/15 5 500 310clol 2INUVOI 1 000000 
WBIE . . 

052 334,395 49 552,924 64 1,570 85 go 11570 as 
314 .170 750 

362)IGMC4 CHMA POOL 512555 2050/04/IS 9 Ono ?DMARDI 2UPROI I 0000DO 
We E -- 

770 177,176 37 175,399 75 1 .276 62 ou 1 .276 62 
:71 .6SI 340 

Halt . . 20MARGI 23APROI 1 000060 
771 371 .359 30 368 635 51 2,675 79 00 2,675 79 

359 .773 920 

56211 GMC4 10TAL 
. . . . . . . . . . . 5411,535 67 544,583 26 3 .952 41 1 cc 3 .952 41 L 

Is 

Is 



WB?c MONTHLY WILLIAM H GA7tS FOUNDATION PAGE 526 
- COMPOSITE - Statement 28AS-OF DATE 3IDEcnI 

SUMMARY REALIZED GAINV LOSS REPORT 
JANUARY 1, 2001 70 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION MAI DATE MAT RATE 7RD DT STL ITT SELL RATE 
SH SELL/lITC L07 LOCAL PRINCIPAL MET LOCAL COST LOCAL SECTY GN/LS MET SFCTY GN/LS 

SHARES/PAR BASE PRINCIPAL MET SASE COST BASE SECIY GWLS BASE CURR GWLS MET OAS SECTY GN/LS 

36211HRAII ENNA POOL 513539 2029/09/15 7 500 22AUGOI 24SEPOI 1 000000 
WDIE . . 

587 44,320 47 44,235 45 87 02 00 87 f12 
42 541 110 

36211HR119 CHMA POOL 515532 2030/05/15 A BOB 20MROI 23APROI 1 000000 
WDIE - 

772 462,292 62 455,941 63 31330 99 00 3 330 99 
447,a7d 590 

WDIE . . 19OCID1 20NOVDI 1 000000 
304 21 .?50 22 20 639 08 612 14 no 612 14 

20 .137 170 
'DIE . . 19OC701 20NOVOI 1 000060 

CXL 304 -21 .250 22 -70 63% 08 -612 14 Do -612 14 
-20.137 170 

WDIE -- 190cial 20MV01 1 occooll 
657 19 539 57 19 .268 07 571 so Do 571 50 

IBIBOD 430 

WDIE . . IsHaval ]&NOVO) I Dollooll 
790 1 .336 76 1,573 52 -36 76 Go -36 76 

1,336 760 

36211"RB9 TOTAL 
. . . . . . . . . . . . . . . . 405 469 95 479,603 22 3 565 73 1 00 3 .365 73 1 

5621]JR76 GNMA POOL 51 .498 7029/07/15 7 Sao IAMAYOI 20JUND) 1 000000 
'DIE . . 

132 794 199 33 793,233 15 966 19 go 966 10 
772 .943 390 

36211i4vi GNMA POOL 5141136 2030/05/15 A Dan 20MAROI 23APROI 1 000000 
'DIE . . 

77! 3A9 594 61 347,075 65 2 .515 96 go 2 .518 96 
338 697 960 

3621)KX7& GNMA POOL 515590 2030105115 3 50D SIOC701 20NOVOI 1 0110000 WDIE . . 
053 236,551 11 235,439 A9 1,111 22 Go 1 .111 22 

222,244 146 

it, 
WILLIAM M CATES FDUHDAITOM 

- COMPOSITE - 
SUMMARY REALIZED GAIN/LOSS REPORI 

JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

MAI DATE MAL RATE 7RD Dl SIL 07 SELL MAIL 
LOCAL COST LOCAL SEC7Y GN/LS 
BASE COST BASE SECIY GN/LS BASE CURR GWLS 

7030/05/IS 5 000 ISFEBOI 22MROI I DD0000 

25 aso 39 -311 05 00 

705D/04/15 8 000 20MAROI 25APROI I oooaoo 

A97 .568 35 3 .611 17 of 

19OC701 20NOVOI 1 000000 
15 .262 34 541 69 Do 

19ocial 20NOVOI 1 0110000 
-18,262 34 -541 69 00 

190clol 20NOVOI 1 000000 
17 .616 47 524 63 00 

15NOVOI 16HOVOI I DODOOO 
577 39 is 45 Do 

PAGE 527 
AS-OF DAIE lIDECnI 

NET SECTY GN/LS 
NEI SAS SECTY GN/LS 

-33 05 

3 .&11 17 

541 69 

541 69 

524 Al 

-15 45 

4 .170 33 1 

4 as 

6 79 

1 015 73 

ASSET ID SECURITY DESCRIPTION 
SH SELL/BTC LOT LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

5621]tWFS GNMA POOL 516446 
WbIE . . 

080 25 022 04 
24,353 130 

36211LXF4 GNMA, POOL 514479 
WBIE - 

774 5011179 55 
455 .550 Sao 

'DIE . . 
302 IS 504 03 

17 019 110 
WDIF . . 

CXL 307 -15 804 03 
-17,319 110 

WBIE - 
656 IS 211 03 

17 .257 170 

WDIE . . 
791 561 94 

561 940 

36?)IIXF4 7DIAL . . . . . . . . .. . . . . . . 539 .952 52 515,1132 19 

362111.3t4 CHMA POOL 516603 2030/02/IS 7 500 
WDIE . . 

588 32 297 02 32.292 14 
31 212 916 

3621IM2H2 GNKA POOL 517476 2030/01/15 7 Sao 
WOIE . . 

S159 44 9115 76 44 .981 97 
43,457 LOS 

36211PE113 GNMA, POOL 510627 2029111115 7 500 
WDIH . . 

146 533,093 79 532,071 06 
520 051 860 

W52C MOWIHIY 

4,120 33 L 00 

22AUG01 24SEPOI I GODOOO 

4 On Do 

22AUGOI 24SEPOI 1 000000 

6 79 00 

ISJUN01 20JUMOI 1 000000 

1 .015 73 on 

4 



W112C MONTHLY WILLIAM H GAIES FOUNDATION 
- COMPOSITE - Statement 28 

SUMMARY REALIZED CAI M/LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31, 2001 

ASSET ID SECURI TY DESCRIPTION MAI DATE MAT RATE TRO D7 STL ITT SELL RATE 
SH SELUILIC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY OWLS 

SMARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GWLS BASE CURN GivIS 

36211PHR7 GNMA POOL 515740 2030/01/15 7 Soo 22ALMOI 74SEPOI 1 900000 
WDIE - 

590 45,5Z7 06 q5,550 le 6 go go 
44 .Dd5 430 

36?IIPZTB GNMA POOL 519254 2030/07/15 a 000 2DMARRI 23APROI 1 000000 
-- WBIE -- 

775 335 .241 a] 332 .546 13 2,415 69 00 
324 .807 OBO 

3621 ]GAP& GNMA POOL 519414 2030/06/15 a Soo 31OCIO) ?ONOvO1 1 000000 
WDIE ' . 

OB4 516 .3aa 36 513,954 62 2 .42S 74 Do 
43S .143 90D 

3&?I)OCU3 GHMA POOL 5194B3 2031/01/15 a Soo 31OCTOI ?INOVOI 1 040000 
WDIE . . 

ass 54 .309 93 54,054 90 255 13 00 
51 .025 180 

WDIF . . 3)DC701 2DNOYDI 1 000099 
056 466,926 04 464 .734 90 2 .193 44 DO 

458 .637 530 

WBIE . . 51OCIOI ?oNOvQ1 I Bounce 
CIL 056 -466 .925 04 -464 .734 60 -2,195 44 00 

-4 

38,657 530 

36?110CU3 TOTAL 
- . . . . . . . . . . . . . . 54 .309 93 &4 .054 90 255 13 1 Do 

362])OY72 GNU POOL 520122 203D/DB/JS a DOD 2DMARDI ?SAPROI I Oconee 
WDIF .. 

776 166,73a 2D 364,095 71 2 .642 49 go 
355,301 920 

3621)RCG? GNU POOL 520371 2030/01/15 7 500 22AUGGI 24SEPOI 1 000000 
WNIE I . 

591 975,285 3W 975,141 D2 147 30 00 
942 .734 520 

3"] IRH44 GHMA POOL 520551 2030102115 7 Soo 22AUGOI 24SEPOI 1 000090 
WAIE -- 

597 ?I,2S4 13 21 .250 92 3 21 00 
20,544 700 

A Be 

2 .41 F. 61 

2,425 74 

255 13 

2 .193 44 

-2 .195 44 

255 13 1. 

2.642 A9 

147 30 

5.21 

r% 

WB?C "UNlHLv WILLIAM M GAIES FOUNDATION PACE 529 
- COMPOSITE - AS-OF DATE SIDECOI 

SUMMARY REALIZED GAIM/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

AS&ET TO SECUR17Y DESCRIPTION MAI DATE HIT RAIL ]RD 07 S71. Dl SELL RAlE 
S" SELUBIC LOT LOCAL PRINCIPAL MET LOCAL COST LOCAL SECTY QN/LS MET SECTY GH/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST VASE SECTY GN/LS VASE CVRR GWLS NET BAS SECIY GN/IS 

56?IISAUI GHMA POOL 521219 2030/11/15 7 500 13MAY21 ?OJUNOl 1 000000 
WBIF . . 

133 901 .603 52 900,506 65 1 .096 54 RD 1 .099 54 
977 .473 010 

36?jISQS9 CHMA POOL 52)665 2029/11/15 8 SOD 31OC721 21MOVDI I ODOODO 
WBIE ., 

057 467,764 55 465 .567 19 2 .)97 56 00 2,197 56 
439 .473 459 

36211WQA GNU POOL 521855 2029/10/15 7 500 IRMAYDI 20JUNDI I acoona 
waic . . 

111 155,344 80 1511 .152 17 192 63 00 192 63 
154,106 B60 

WDIE . . IBMAYOI ?OJUMOI I cocoa@ 
CXL lei -153,"4 90 -150 .152 17 -192 63 Go -192 63 

-154 .106 560 

36211 W06 TOTAL 
. . . . . . . . . . . . . . . . . . Do 00 Do L Do 00 1 

36211S5YI GNU POOL '22015 2030107115 7 500 22AMOI 24SEPOI 1 cognac 
WRIE I, 

593 21 .559 37 21 .556 12 3 25 00 3 25 
29 .939 750 

56?IITAS4 GHMA POOL S22117 2030103115 a 000 19OCTOI 20NOVOI 1 DOGGOO 
NOTE ., 

312 222 .71A 6fi 216 .609 00 6,112 66 no 6 .112 66 
2II .oS3 030 

WDIE - 190CTOI 20movol 1 OODOOD 
CIL 5J2 -2ZZ.719 66 -21616C6 an -6,112 66 go -6 .112 66 

-211,053 aso 

Holt ., 190C701 ?ONOVDI 1 000000 
659 173.227 6fi 169,473 37 4,754 54 Go 4,754 34 

164 .IS4 290 

WDIE -- ISNOYOI 16hovol 1 000000 
792 46,1198 74 48,256 62 -1 .3S7 31 Do -1,357 89 

46,393 740 

STATE S-FR-!:L 1 

I 

PACE 529 
AS-OF LATE 31DECO 

I 

I 

NET SECTY CN/LS 
NEI BAS SECTY CW/LS 



WILLIAM H GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

MAT DATE MAI RATE 7RD OT 
LOCAL COST LOCAL SECTY GN/ LS 
BASE COST BASE SECTY GN/LS 

PAGE 530 Statement 28AS-OF DATE 3 
1 
of 

co 
I W12C MONTHLY 

ASSET 10 sEruRI7Y DESCRIPTION 
SH SELL/OTC 101 LOCAL PRINCIPAL NEI 

qHARESIPAR BASE PRINCIPAL NET 

36211TAS4 707AL 

sit ITT SELL RATE 
NET SFCIY GN/LS 

BASE CURR M/LS MET BAS SECTY GN/LS 

11 

220,32A 40 216 729 94 3 .394 46 1 Do 3 .396 46 1 

3621111.19 ENNA POOL 522636 2030/03/15 7 500 22AUGOI 24SEPOI 1 000000 
Wait . . 

594 30 931 33 so 926 65 4 65 00 4 go 
29 .ago Big 

36211TV&9 GNMA POOL 522737 2030/04/15 7 500 22AUGOI 24SEPOI 1 000000 
Welt -, 

595 26,297 91 26,783 94 3 97 no 3 97 
25 410 460 

36211IX77 GNMA POOL 522790 2030/02/15 7 500 22AUGOI 24SEPOI 1 090000 
WBIE . . 

596 33,973 23 33 968 10 5 13 00 5 is 
32 .139 25D 

56211UDK5 GNMA POOL 525106 2030/10/Ss 0 000 20MAROI 23APRGI 1 000000 
WDIF . . 

777 391 948 27 339 123 29 2 .824 91 Go 2 .124 95 
579 .72S 000 

WBIF " ?0MAR01 73APROI 1 000000 
Cxt 777 391 .941 27 389.123 29 2 924 99 00 -2 .324 98 

-379 725 000 

Welt I- 23APROI 23APROI 1 000000 
095 591 945 27 390 713 4. 1,734 53 Do 1 .734 03 

379,725 430 

56211UDKS 107AL . . . . . ... . . . . . . . 391 949 27 390,713 44 1 734 83 1 cc 1 .754 63 1 

3A2IIULJ9 GNMA POOL 523329 2030/01/15 7 500 22AUGOI 24SEPOI 1 009000 
Welt . . 

591 19 047 99 19 045 10 2 Be 00 2 Be 
18,412 ISO 

36211UZH5 ENNA POOL 523749 7030/01/15 6 000 20MROI 23APROI 1 002000 
Welt . . 

716 357 .015 92 SB4,227 52 2 .733 60 00 2,79B 60 
374 947 300 

WB2C MONTHLY WILLIAM M GA7FS FOUNDA710H PAGE 531 
- COMPOSITE - As-ow, DATE SIDECal 

SUMMARY REALIZED GAIN/LDSS REPORT 
JANUARY 1 . 2001 TO DErEMBER 31, 2001 

ASSET To SECURITY DESCRIPTION MAI DATE Mal RAIL TRD Dl Sit DI SELL RATE 
SH SFLL/07C LOT LOCAL PRINCIPAL NET LOCAL COS7 LOCAL SECTY GM/LF NEI SEVY "/IS 

SIORESIPAR BASE PnIMCIPAL NEI EASE COS7 BASE SEC7Y GN/IS BASE CURR GM/LS NET VAS SEC7Y GN/IS 

56211113L4 GNMA Pool 523803 2050/03/15 7 500 22AUGGI 24SEPOI 1 000000 
WRIF . . 

597 913 808 32 913 .670 31 338 a] go 135 111 
B83 .306 A40 

39213WILOG C.MA POOL 525103 2030/05/15 a 500 5IM701 20NOVOI 1 000000 
Welt -- 

05A 262 .592 59 261,352 34 11233 55 00 1 .233 55 
246,710 410 

3621]WLN6 EMMA POOL 525133 2050/05/15 B 000 20MARGI 23APROI 1 000000 
WDIE . . 

779 44B .756 69 445,573 22 3 233 47 go 3 .233 47 
434 .762 760 

Welt . . 19OC701 211NOV01 1 1100000 
Inc 12,900 ST 12 52S 91 &It 64 40 sit 64 

12,224 860 

Welt . . 190clol 20NOVU) I 00000D 
CXL 300 -12 900 57 12 .528 93 -371 64 Do -371 64 

-12 .224 860 

WBIE -- 19DC701 20NOVOI 1 000000 
660 12,099 39 11,750 63 349 55 Do 348 55 

11,465 450 

Welt . . 15NOval 16NOval 1 000000 
793 759 41 7BO 29 20 38 00 .20 68 

759 410 

362]IWLNS 707AL 
. . . . . . . . - ----- 461,915 21 459 054 14 31561 14 L on 3,561 14 1 

36211WHR6 GNMA POOL 525190 2030/05/15 9 age 70MROI 23APROI 1 000000 
Welt . . 

780 336,269 al 333 .146 06 2,422 95 cc 2 .422 9S 
325,782 970 

392]IWNZ7 GNMA POOL 525206 203010611C 5 000 20MROI 23APROI 1 000000 
Wolf " 

792 374 410 41 371,712 66 2 .697 75 cc 2,697 75 
362,754 980 

Is 

4 



W32C MONTHLY WILLIAK N WES FOUNDA11014 PAC 
- COMPOSITE - Statement 28 AS-OF DATE 

3E,,)E532 
SUMMOURY REALIZED ~INVLOSS REPORT 

I Cal 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION NAT DATE NAT RATE IRD DT STL DIT SELL RATE 
SH SELL/57C L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SFCIY GWLS NET SEC1Y G44/kS 

SHARES/PAR BASE PRINCIPAI. NEI BASE COST BASE SEC7Y GWLS BASE CURR WLS MET SAS SECIY Cm/LS 

3621 IW38 GNM POOL 525210 2030/06/15 a Dog 20MRS1 PSAPROI 1 000000 
WBIE -- 

781 474 .951 25 471 .529 06 3,422 19 go 3 .422 19 
460,140 480 

WBIE . . 190crol ?OWVCI I gooffoo 
303 19,631 55 19 .066 al 565 54 00 565 54 

is 605 280 

WDIE - 1900111 ?OHDVQI 1 000000 
CXL 3D3 -19,631 55 19,064 a) -565 54 go 565 54 

-16 .603 220 
WSIE ., 190ciel ?ONOVOI 1 000000 

661 19,616 50 19,051 40 565 10 go 565 10 
38 .599 020 

WBIE ., ISNOVVI i6NOVDI I conago 
794 14 26 )4 65 - 39 Do - 39 

14 260 

36211"31 101AL 
. . . . . . . . . . - 494 .592 01 490IS95 11 

362]IWSI GNMA POOL 525233 2D30/06/15 9 000 
Wolf I . 

081 P4,969 31 25 004 27 
24 .299 110 

3623IW44 CHM I POOL S25243 2D30JO7131 7 5DD 
. . I][ . . 

599 21,629 14 21,625 37 
20 .907 190 

3621SWOV3 GNMA I POOL 525266 2030/07/15 6 000 
WAIE " 

793 33A .1117 58 355 .750 83 
327,641 620 

3621]XJQD GNM POOL 525971 205c/cb/15 A 000 
WBIE . . 

794 309,625 31 307 594 3? 
299 .970 020 

WBIE -I 
506 13,994 71 71,766 00 

70 .024 250 
WDIE . . 

3 .986 90 1 00 31956 90 1 

15FEBOI 22MARG) 1 009900 

-37 96 Do -37 9f 

22AU"J 24SEPO) I DDDDDD 

3 27 00 3 77 

?OMARO1 23APROI 1 000006 

2 .436 75 Do 2 .436 75 

?DMARO1 23APROI I ODOODO 

2 .230 99 Do 2 .230 99 

190clol ?ONOVDI~-- -1 000000 
2,128 71 on 2 .126 71 

19OCT01 ?ONOVOI'--, I DOCigo-IA-1 

WA2C MONTHLY W]LtIAM H GAIES FOUNDATION 
- COMPOS17E - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1, 2001 70 DECEMBER 51 . 2001 

MAT DATE NAT RATf ?RD 07 STL 07 SELL RATE 
LOCAL COST LOCAL SECTY GNIL~ 
BASE COST BASE SEC7Y GH/LS BASE CURR GIVLS 

-71,766 Do -2 .128 71 DO 

190CTO] ?ONOVOj I ocagoo 
64 077 DO 1,900 64 00 

15NMO) 16MOVOI 1 000000 
7, 708 70 -206 33 up 

ASSET ID SECWITY DISCRZPTZDN 
SH SELL/BIC LOT LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NEI 

CXL 301 -73 .894 71 
-7D .Q24 230 

WRIE .1 
662 65.977 64 

A2,521 B40 

WBIF .1 
795 7,502 39 

7 .502 390 

362])XJQD 101AL 

206 33 

0 

I 

0 

PAGE 533 
AS~F DATE 31DECOI 

MET SECIY GM/I~ 
NEI OAS SECTY GN/LS 

-7 .123 71 

11980 64 

583.105 34 3791laD 02 

362])XtYD GNMA POOt 526043 ?030/09/1~ 1 000 
WBIE - 

705 537 .B42 04 335 .407 76 
327 306 aso 

36?IIXNKI GNMA POOL 52609q 2030/09/n 7 50D 
Half -- 

600 65,342 79 65 532 92 
65,161 740 

3621]XPCA GNMA Pool 576119 2050/10/15 5 DOD 
WSIE , 

786 119 .592 24 119,020 37 
116,153 550 

36211XIW6 GNMA POOL 526265 2D30/08/IL I ODD 
WBIE . . 

767 392,272 18 5B9 445 70 
3110,039 650 

362IIYSJ4 GANA POOL 527121 20"/02/15 7 500 
WBIE - 

134 66 .631 61 66,550 55 
64,64A 210 

36211YSOB GHMA POOL 527127 2030/02/15 7 500 
WDIE . . 

fial 906,949 24 906,512 31 
876 .366 520 

3,925 52 L 00 3,975 32 1 

ZOMAROI 25APROI 1 000020 

2 454 28 00 2 ASA 26 

22AUGD) 24SEPOI 1 000000 

9 67 Do 9 %7 

2OMAROI 23AFROI 1 000000 

663 87 00 563 97 

20MARO) 23APROI 1 000200 

2,826 49 go 2 .626 45 

IBMAYOI 20JUNOI 1 000000 

61 06 00 81 06 

22AUGOI 24SEPOI I cocoso 

136 93 Go 156 95 



W12C MON1 HE v WILLIAM If "IES FOUNDATION PACE 515 
- COMPOSITE - AS-OF MIE 5113Ervi 

SUMMARY REALIZED CAIN/LOSS REPORI 
JANUARY 1 . 2001 TO DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAI DATE MA 7 RATE IND Dl SIT. 01 SELL RATE 
SH SEIL/17C 101 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GM/15 NET SECTY GN/tS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECIY &N/L5 BASE CURR ~I.S NET BAS SFC7Y GNILI 

173,053 7Sn 

WBIF . . 15NMOI 16NOVOI 1 000000 
797 1 .750 57 11795 so -48 13 00 -48 13 

1,750 370 

36211YYQI 101AL 
. - .- . . . . . . . . . 375,902 35 370 449 AS 5 .452 90 1 00 5 AS? 90 1 

56212AF83 CHM POOL 527691 2030/10/15 7 500 22AUGOI 24SEPOI 1 000000 
Walk . . 

603 37.739 44 32,733 50 4 94 no 4 94 
51 .645 630 

36212AHDO rNm POOL 527728 203D/05/15 7 500 22AUGO) 24SEPOI 1 000000 
WIIE " 

604 35 027 60 55~022 51 S 29 Do 5 29 
33 .056 430 

362129I.J0 GNNA POOL 529729 203o/04/15 8 500 IIJAHOI 23JANDI 1 000000 
- WNIE - 

077 415,708 83 411 .709 23 3 .999 60 on 3 999 An 
399 .960 390 

362120XDO GNMA POOL 529076 2030/07/15 a DOD 20MARDI 23APROI 1 000000 
WBIE " 

790 287,973 11 295,903 is 2 074 96 as 2 .074 9A 
276,997 970 

WBIF . . 190C701 20NOvel 1 000000 
307 93 .196 61 90,511 97 2,684 74 as 2 604 74 

88 .515 ]so 

WBIE . . 19OCIGI 20HOY01 1 Dotson 
CIL 307 -93 196 61 90 .511 37 -2,6B4 74 Do -2 .694 74 

-93 315 130 

NOTE ., 190C701 20MOvol 1 OOOODO 
665 36,671 49 84,174 71 2,496 76 Do 2 .496 7A 

12 131 700 

NOTE . . ISMOV01 14"Ovol 1 000000 
796 4 .Ia3 35 6 353 39 -170 04 Do -170 04 

6 Ia3 350 

0 

-- 
- compoiiu-- - AS-OF DATE -BDE6~i 

SUMMARY REALIZED GAIN/tOSS REPORT Statement 28 JANUARY 1 . 2001 TO DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIP710H MAT DATE MA7 RATE END ITT STE 07 SELL RATE 
SH SELL/PIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECIY GWLS MET SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SEEIV GWV%.S BASE CURR GWLS NEI BAS SECIY GM/15 

3621IY739 GNMA POOL S27170 2030/03/15 7 500 22AUGOI 24SEPOI 1 000000 
WBIE . . 

602 14,561 69 14 .959 42 2 24 00 2 24 
14 .365 600 

S621SYVQA GHHA POOL 527221 2050/01/15 7 500 Is"Ayal 26 .3"Hol I Douce@ 
WBIE -- 

135 766 992 14 765 .959 19 932 95 00 932 95 
746 .367 050 

36211Y1434 GHM I POOL 527266 2030/07/15 a 000 ?OMARO1 23APROI 1 access 
WBIE -- 

729 256,390 13 255 039 14 1 .850 99 00 1 850 99 
241 979 530 

WBIE - 19OC701 20NOVOI 1 008000 
505 101 .2B7 94 93 .570 00 2,917 94 00 2 .917 54 

95,992 550 

WBIE . 19OC701 ?DNOVOI 1 000900 
CIL 309 -101,217 84 -99 .370 00 -2,917 34 go -2 .917 A4 

-95 962 550 

WBIE . . 19OC701 20MOVOI 1 000000 
663 96.736 56 95,949 83 2 .7a6 73 Do 2 .786 73 

91,669 660 

WIIE -, 15MOVOI 16NOval 1 000000 
796 4,312 89 4 451 49 -119 40 Do -110 An 

4,312 39D 

36211YW34 T07AL 
. . . . . . . . . . . . . . . 357 .939 5b 353 .A20 46 4 .SI9 12 L Do 4 519 12 1 

362I)YYQ) GHMA POOL 527319 20SO/09/15 a DOD 20MROI 73APROI 1 000000 
WBIE . . 

M 244,296 63 242,536 36 1 .760 25 00 1,760 25 
236 978 540 

WBIE . . 190clol 20NOV01 1 000000 
SID 131 .702 47 127 .90B AS 3 .793 99 09 3 .793 99 

124 .604 120 

WIIE - 190C701 20NOVOI 1 000900 
CXL 310 -131,702 47 127 905 41 -5 .793 99 - 00 -3 .795 99 

-124,904 120 

WBIE 190clol 20MOvol I ODDOOD 
66- 129 .855 35 126,114 57 3 .740 72 00" 3.740 IF 

0 

0) 



WILLIAM H Q TES FOUNDATION 
- COMPOSIlE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

MAT DATE MAT RATE IRD DI 
LOCAL COST LOCAL SEC7Y GMtLS 
BASE COST BASE SECTY WLS 

Staiement 28 PAGE 534 
AS-OF DAIE 

3 
1 
DE 

Cal 

ASSET IV SECURITY DESCRIPTION 
SH SFLt/1TC L07 LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NET 

362125XDD TOTAL 

STL 07 SELL RATE 
NEI SECTY W IS 

BASE CURR GWIS NET OAS SECTY GWLS 

MONTHLY WILLIAM H CATES FOUNDATION PAGE 537 
- COMPOS17F - AS-OF DATE 31DECDl 

SUMMARY REALIZED GAJN/LUSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECURI TY DESCRIPTION MAT DATE "I RATE IRD DI STL DI SELL "If 
SH SELL/81C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECT1 GM/LS MET SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COS1 BASE SECIN cwts BASE CURR GWLS NET BAS SEC7y GA/LS 

36712CZF4 GNMA POOL 530041 2030/06/15 a 000 2DMAROI 23APROI 1 000000 
IIIE -- 

793 154,629 32 ISSISIS is 1,114 17 00 2 .134 17 
149,907 390 

'DIE .. 20MARDI 25APROI 1 000000 
794 338 .483 76 336 .044 36 2,438 90 Do 2.438 90 

327p929 560 

36212CZE4 TOTAL ------------------ 493,113 Do 4119,560 01 3 553 07 L go 3,553 07 1 

36212CZXD GNMA POOL 530046 2030/07/15 7 Sao 29JANOI 20FEBOI I cooDou 
110 . . 

743 755,174 19 777,350 97 7,515 27 Do 7 BIS 27 
07,544 650 

362I2C2UB GNMA Pool 550055 2030/07/15 a coo 20MROI ?3APRQI 1 000000 
'DIE - 

795 303,954 11 301,764 00 21190 11 00 71190 11 
294,475 670 

Wolf . . 190clal 20NOvel 1 cooDoo 
309 126,629 57 122 .9al 71 5,647 56 00 3,647 56 

119 ."s 930 

WDIE " 190CTOI 20NOVal 1 000000 
CXL 309 -126,629 57 -122 .991 71 -3,647 56 go -3,647 86 

-119,996 930 

WI)E . . 190clol 20NOVOI I OOOOOD 
666 115,619 70 112,269 a] 31530 69 00 31330 69 

109 .563 740 
WBIE . . 15NOVOI 16movel 1 000000 

799 10 .433 20 10,720 10 -2a6 90 00 -256 90 
1111433 190 

36212czus TOTAL 
-------- -------- 430,007 01 424 .773 11 5,233 90 1 go 6,233 90 1 

36212DDVB GNMA POOP 530516 2030/07/15 a 090 20MAROI 23APROI I coacou 
'DIE . . 

796 371 .302 A2 366 .706 47 2,675 95 go 2.675 95 
359,801 320 

TRF STATE S -E 

s 

3118,1132 9S 379,431 25 4 .401 70 t 00 4.401 70 1 
56212112)(4 GNMA POOL 529158 2030/05/15 a coo ISFEBOl 25MARQI 1 000000 

WSIE . . 
052 975,709 97 977.193 77 -1,483 75 so -1 483 75 

949,596 ago 

36212DA56 GNMA POOL 529219 2030/01/15 7 500 22ALIGOI 24SEPOI 1 900009 
-- WDIE -1 

605 992ISSO 17 992,400 21 149 91 00 149 91 
959,429 lao 

36212CHN4 GNMA POOL 529S37 2030/08/IS a age 20MARGI 23APROI 1 090000 
WGIE . . 

791 343 .)32 71 340,660 32 2,472 59 at 2 .472 39 
312 .432 540 

362)?CJAD GNMA POOL 529557 2030/09/15 7 SOD 22AUGOI 24SEPOI 1 000040 
WDIE . . 

606 26 .279 25 26,2?5 28 3 97 go 3 97 
25,402 050 

56212CJ?l GNMA Pool 529521 2030/10/15 a coo 15FLOO) 22MARQl 1 000000 
WBIE . . 

0113 25 .430 Id 25,460 83 -311 67 00 -38 67 
24 .749 550 

36212CL41 GNMA POOL 529647 2030/10/15 7 Sao 22AUGD) 24SEPOI 1 ODDOOD 
-- WDIE I- 

607 45,112 59 45,10S 77 6 82 00 6 82 
43,606 790 

36217CPES GNMA Pool 529721 2030/12/15 5 500 slocial 20HOVOI 1 000cou 
WBIE I, 

059 585.045 93 552,297 62 2 748 31 Do 2 .748 31 
549 .661 470 

362]?CYKI GNMA POOL 530016 2050/04/15 a Doo ?oMAROl 23APRO) 1 000000 
WDIE . . 

792 336,351 21 355 .971 6B 2 .423 51 Do 2,423 S3 
325 .862 510 

ST-01-i FST I -A,-- ; 



WJLLIAM H GAILS FUUNUATIM PACE 531 
- COMPOS17E - 8 Al-01 DATE SIDECOI 

SUMMARY REAL12ED GAIN/LOSS REPORT Staiement 2 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAI DATE MAI RATE I RD DT STE DT SELL RATE 
SH SELL/BTC L07 LOCAL PRINCIPAL MET LOCAL COST LOCAL SECTY GWLS NEI SFCTY CN/is 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SEC7Y WES BASE rURR GW LS NET OAS SECIY GM/LS 

36212DKEB EMMA POOL 530493 2030/09/15 a ago 20MARDI 23APROI I ODOODO 
WRIE - 

797 473 .256 97 469,147 00 3,409 97 on 31409 97 
451,499 aso 

362]?DKJ7 GNMA POOL 530497 2030/D9/15 a can 20MROI 23APROI 1 000000 
WBIE . . 

79D 361,591 as BSB .992 43 21905 45 Do 2,605 45 
350,321 ago 

56212DKS7 CHMA POOL 550505 2050/10/15 7 500 22AUGOI 24SEPOI I 00DOOO 
WBIF - 

60D 944 .326 31 944 .184 15 142 63 00 142 63 
912 .806 460 

WBIE . . 22AUGOI 24SEPOI I DOOGOD 
659 110001SIS 37 1 .042 167 25 151 12 00 Isl 12 

967,122 420 

36212OKS7 TOTAL ------------------ 1,944,1145 19 1,944,551 43 293 75 1 Go 293 75 1 

3621207A) GNMA POOL 531059 2030/03/15 3 000 ISFEBOI ?BKAROI 1 000000 
WSIE -- 

114 21 329 95 20.372 02 43 07 no -43 07 
27,570 ISO 

3621?FCIB GNMA POOL 531195 2030/06/15 a DID 20MARDI 23APROI 1 000000 
WNIE , 

799 537 .967 83 S34,111 45 3 A76 40 Do 3 876 40 
521,211 340 

Wm)E . . 190cial 20HOVOI 1 000000 
362 10 609 22 )9,072 19 536 03 no 536 03 

17 .655 550 

WBIE - 190CIO) ?nHOvOI 1 000000 
CXL Sol 18 .60a 22 -18,072 19 -536 03 Do -536 as 

-17,653 S50 

WIIE - 19OCTOI 20MOVDI 1 000000 
667 17,724 49 17 .213 99 510 57 an 510 57 

16 .796 050 

Wb)E -- 15"mol 16"Ovel 1 banana 
Do] 837 47 960 so -23 03 on -23 as 

637 470 

14 

WB2C MONTHLY WILIIAM H GATES FOUHDAIION PACE 539 
- COMPOSITE - AS-OF DATE 31DECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECUR17Y DEICRIPTION MAI DATE MAI RATE IRD DT STE D7 SELL RATE 
SH SELL/117C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SFC7Y CH/LS NET SECTY GM/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COSI BASE SILTY GN/LS BASE CURR GWLS NET BAS SECTY CN/LS 

36212ECRO 707AL 
556,549 76 552,135 82 4 .363 94 1 so 4 .363 94 1 

362)?EE45 GNMA POOL 531255 2030/07/15 a ago 20MROI 23APROI 1 000000 
WBIE -- 

800 4211 .904 27 425,915 92 31090 45 00 3,090 45 
415 .529 420 

36212ESS2 GNMA POOL 531638 2030/05/15 5 Soo 310clal 20moval 1 000000 
WBIE -- 

061 27,436 114 27,307 95 126 89 an 125 89 
25,777 420 

WIIE - 31OCIII 20NOVOI I DODOOD 
CXL 061 -27 456 BA -27,307 95 -125 89 no -126 119 

-25 .777 420 

WDIE -- 31OCIDI 20NOVOI I DOODOO 
092 49,702 97 49,469 49 235 48 00 233 As 

46,69d 960 

WBIE . . 51OCTOI 20NOVOI 1 000000 
CXL 062 -49,702 97 -49 A69 49 -233 48 00 -253 45 

-46,696 960 

VOTE . . SLOCT01 20NOVOI 1 000000 
063 53 055 87 52 806 63 249 24 on 2A9 24 

49 846 970 

WBIE -, 51OCIOI 20NOVal 1 000000 
CXL 063 -53,055 117 52 B06 63 249 24 00 -249 74 

-49 .646 97D 

WBIE - slocial 20NOVD) 1 000000 
064 485 64A 67 A83 .565 30 2 .291 37 00 2 .281 37 

456 .274 050 

'OIL . . 5]OCIDI 20NOVOI 1 000000 
CXL 064 415 646 67 -403 365 30 -2 73) 37 00 -2 .231 57 

-456,274 030 

36212ES32 TOTAL 
. . . . . . . . . . . . . . . . . Do 00 00 1 no 00 1 



WILLIAM H GAIES FOUNDATION Statement 28 - COMPOSITE - 
SUMMARY REALIZED GAT NILGSS REPORT 

JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

MAI DATE MAI RATE 7RD DI S71. DI SELL RATE 
I. OCAL COST LOCAL SECTY CM/1% 
BASE COST BASE SE CTY QN/ 

L 
S BASE CORR CWLS 

2050/OB/15 5 goo 20KAROI 23APROI 1 000200 

177,467 59 1129a 12 go 

20MROI 23APROI 1 000000 
34B.A4O A3 7 .528 as Do 

ASSET ID SECURITY DESCRIPTION 
SH SELL/lTC ,,,101 LOCAL PRI .NCIPAL NEI 

S 
PAR 

NA SE PR C PAL NEI 

36212EW4 GHMA531729 
WBIE 

Bol 176 .775 71 
173 .200 510 

NOTE , 
802 350,969 68 

340,025 120 

36212EVW4 701AL 

11236 .12 

21525 .115 

3.916 97 1 

2,204 6q 

1,276 09 

241, 24 

127 59 

232 49 

----------------- S29,745 59 575,929 42 3,516 97 L Be 

36?I?E2Nd GNMA POOL 531851 2011102115 8 Soo 31OCTUI 21HOVOI 1 000000 
WBIE . . 

060 469 .313 60 467,103 96 2 .204 64 00 
440,929 RIC 

56212FB86 CHMA POOL 532963 2050/04/15 9 500 31OCTOI 20movol 1 000000 
WBIE . . 

065 271,646 05 270.371 96 1 .276 09 Do 
255,219 370 

36~12FC36 GNMA POOL S32990 2030/04/15 8 Soo 3JOCTvI ~7NOVQI I voodoo 
WBIE ., 

200 52,344 so 52,596 06 249 21 go 
49 642 200 

WBIE . . sloclol 27MOVOI 1 000000 
zal 27,724 59 Z7,096 7Q 127 89 00 

25,572 010 

WNIE . . slocial 27NOVDI I COODOD 
282 49 A90 33 49,257 84 232 49 go 

46 497 080 

56212FC36 ]DIAL 
. . . . . . . . . . . . . . 129 .559 22 126 .950 do 

56?12FZM9 GNMA POOL 532748 20SO/00/15 7 500 
WBIE , 

die 30,696 37 30,591 7. 
29,575 ]Do 

608 62 L 00 608 62 L 

22AUGOI 24SEPOI 1 000000 

4 63 go 4 63 

% 

W112C MONTHLY WILLIAM H GAlFS FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED CAI WLOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION KAI DATE MA7 FAIL 7RD DI SIL DI SELL RATE 
SH SELL/BIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECIY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SIXTY GWLS BASE CURR GWIS 

362]?GDSO GNMA POOL 533013 2030/07/15 a Soo 31OCID) 2]NUVGI 1 000000 
'Bit . . 

066 562,778 97 560 .135 26 2 .643 73 00 
575 .741 250 

56212GEA6 GNMA POOL 533029 2030/07/15 3 500 3)DCIDI ZINOVOI 1 000920 
WILE - 

067 123,757 S4 12S .156 26 551 26 00 
116,253 710 

MILE ' . 3IOCIOI 21NOVOI 1 000000 
066 470 221 55 468,012 96 2 .?QB 92 00 

441,792 150 

36212CEA6 TOTAL 
. . . . . . . . . . . . . . . . . 593 .959 4? 591,169 24 2 .790 It L at 

56212GW7 GHMA I POOL 533144 2030/07/IS 0 ago 20KAROI 23APROI 1 000000 
WBIE . . 

803 378,563 51 375,835 63 2,727 6b do 
564,759 260 

392)2GLH3 5NNA POOL ~33229 2030/D7/JS a 000 20MARD) 23APROI I Dolloal 
WBIE . . 

E04 517,271 51 513 544 69 3 .727 13 Do 
501 .141 320 

WBIE -- 190clal 20moval 1 0000119 
305 21,701 42 21,07d 26 625 16 00 

20 .564 7AO 

WBIE . . 190clol 20NOVDI 1 000009 
CXL 305 -71 .701 42 -21,C76 26 -625 16 go 

- 

20 .S64 74 : 

000001 WBIE -- 
19OCIOI ?QNOVOI I 66 21 .014 04 20,A09 68 605 56 

19,913 360 

NOIE . . ISNOVOI 16NOVOI 1 00000( 
062 661 38 669 29 -17 91 go 

651 310 

PACE 541 
AS-OF DATE 51DECO) 

NET SECTY GM/tt 
NEI OAS SECIY GN/LS 

2 .643 71 

Sol 26 

2.291 92 

2 .790 IB 1 

2,777 68 

3 .727 15 

625 14 

-625 16 

605 36 

-37 91 

6 

8 

I 

W82C MONTHLY FACE 
54 0 AS-OF DATE 

3 
IDECOI 

I 

MET SECTY GN/LS 
KEY BAS SECTY GMILS 



W82C MONTHLY WILLIAM H "TES FOUNDATION 
- COMPOS17E - 

SUMMARY REALIZED GAIN/ LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31 . 2001 

ASSET ID SECUR17Y DESCRIPTION MAY DATE MAY RATE IRD DT 
SH SElt/1IC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GWLS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECTY GH/LS 

SIT. Dl SELL RATE 
MET SECTY GN/I.S 

BASE CORR GM/LS MET OAS SECTY GN/LS 

36212GLH3 TOTAL 
511,937 73 534 92? 65 

36212GLK6 CHMA I POOL S53230 2030/07/15 a age 
WBIE . . 

505 395 .721 03 392,969 70 
513 .390 960 

36212GPCO GNMA POOL 533319 2030/09/15 7 Soo 
Welt ., 

156 34 .539 77 34 .497 75 
33 .AIS 350 

36212GO62 ANNA POOL 533377 2030130115 9 000 
'DIE . . 

109 335 .334 56 315,516 11 
376 273 260 

56212J4A) GNMA POOL 555517 2030/07/15 7 500 
'DIE . . 

All 65 393 70 65 .393 93 
63 710 950 

36212JSP6 CHMA Pool 535578 2031102115 7 500 
Welt - 

137 63 .290 so 63 203 60 
61,586 940 

1621211)(D GHMA PMV 555910 7tso/09/15 I DOD 
Welt -- 

115 69O .B49 17 6881919 66 
672 359 970 

WILE . . 
BID 251 279 22 249 468 66 

243 .443 390 

Welt . . 
311 152 732 59 123 908 91 

125 790 290 
Wolf . . 

CXL 311 -132 .732 59 -128 909 91 
-125 .750 290 

WBIE . . 
669 175.536 51 121 .920 13 

111 9&1 120 

41 4,314 51 1 Do 

20MARGI 73APROI 1 000000 

2 351 35 00 21151 33 

IRMLAYOI ?OJUMDI 1 000000 

47 02 00 42 112 

?OMAROI 23APROI 1 000000 

2 798 45 00 2 793 41, 

22AUrOl 24SEPOI 1 090000 

9 87 Do 9 97 

ISMAYOI ?OJUNOI 1 000000 

76 98 00 76 98 

15FEBII 25MR51 1 050115% 

11561 21 00 1 BAY 21 

?OMAROl 23APRO) 1 000000 
11910 56 00 1 .810 56 

190C701 20HOVOI I GOODOO 
31323 66 cc 3 523 As 

190clal 20MOVOI I VOODOO 
-3 .R?3 60 00 -3.523 AD 

19OCTDI 20moval 1 VOODOO 
31416 38 00 3 616 sa 

AS.OF DA It 
PAT-E 543 

)IDFi ni 

MET SECTY GN/JS 
HE] OAS sErTy rwt~ 

-167 52 

7,100 63 L 

144 95 

454 so 

529 27 

2 603 31 

2 696 94 

9 .744 73 

Wb?C MONTHLY WILLIAM H GATES FOUNDATION 
- rOHPOSIIE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

MAT DATE MAY RATE 7RD D7 S7L 01 SELL RATE 
LOCAL COST LOCAL SEELY AWLS 
BASE COST BASE SECIY GN/LS BASE CURR GNILS 

15NOVOI 36MOVOI I VOODOO 
7 U06 68 -107 52 Do 

ASSET To SECURITY DESCRIPTION 
SH SELL/BIC L01 LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

WDIF . . 
003 6 .819 Id 

6 .919 160 

5621?KKXD 107AL 
. . . . . . . . . . . . . . . . 1,074 484 76 1,067 .5a4 13 

56212KLFB GNMA POOL 535926 2030/10,15 7 500 
Welt - 

&1! 959,704 68 9S9 559 73 
927 611 040 

36212KLSO GNMA POOL 535941 2030/11/15 7 500 
Welt -- 

612 231,376 06 230 922 S6 
223 6S3 BID 

36212NV77 GNMA POOL 536226 2030/07/15 a coo 
IBIE . . 

III S23,27Q 47 525 941 70 
313 .169 650 

56212KWU3 GNMA Pool 536259 2030/08/)S a Doc 
Welt -- 

812 539,062 86 586 259 52 
376 .930 410 

36212KX40 GNMA Pool 536299 2030/10/15 7 SOD 
'110 . . 

741 271 065 47 269 .366 53 
264,977 290 

'BID . . 
756 979 422 72 969 .677 99 

957 .431 730 

WRIT . . 
614 62 .145 39 62,136 00 

60 071 060 

36212"40 70TAL 
. . . . . . . . . . . . 62 .145 59 62 136 00 

4 
9 39 1 9 39 1 

PAGE 5A2 
Statement 28's" '7E 3JOE"' 

7 100 63 L 
22AUGO) 24SEPOI 

144 95 

22AUGOI ?ASEPOI 

454 3D 

20MR01 21APROI 

2 S29 27 

20MAROI 23APROI 

2 603 54 

29JANOI 20TFIDI 

2 696 94 

29JAMOI 20FEBOI 
9 744 75 

22AUGGI 24SEPOI 
9 39 

Do 

I VOODOO 

cc 

1 000000 

00 

1 000000 

go 

GOOOQO 

Do 

OUDDOO 

00 

I VOODOO 
00 

1 000000 
cc 

go 

9 59 



W82C MCHIHIY WILLIAM H GAIES FOUNDATION PACE 545 
- COWDS17E - AS-OF DATE 31DECOJ 

SUMMARY REALIZED GAIM/ LOSS REPORT 
JANUARY 1, ?001 10 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE PAT RATE IRD bi STE D7 SELL R47E 
SH SEIL/BIC LOT LOCAL PRINCIPAL NEI LOCAL COS] LOCAL SECTY GH/LS NET SEC7Y QH/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECIY GM/LS BASE CURR GN/L5 NEI BAS SEC7Y GNILS 

3621214,142 GNKA POOL 558551 2050,10/15 5 500 31OCIS) 2140VOI I goacco 
WDIF . . 

071 331 795 70 550,237 as 1,558 64 00 1,55S 64 
311,728 200 

362)2NJEB "MA POOL .533561 21)30/)D/J~ 7 509 22AUGD] 24SEPOI I DODOOD 
WDIE ., 

617 29,673 9b 20,629 87 5 11 00 3 11 
19 .935 550 

5621?HJGB GNMA POOL 539563 2050/10/11, 6 500 BIOCTOI 21NOval 1 000000 
WDIE . . 

072 635 .292 40 632 .393 05 2,984 35 00 2 .984 35 
596,868 960 

36217MJ40 GNMA POOL 530553 2030/11/is 8 Soo SIOCT01 27NDVOI I DOOODO 
WBIE . . 

269 4BS .434 95 43S,354 45 2 .250 BE Do 2 .2110 56 
A56,075 000 

36212MI63 "MA POOL S31§617 203011111$ 7 50D 22AUCOI 24SEPOI I nonage 
WDIE -- 

618 62 436 22 62,424 79 9 41 Do 9 43 
60 .352 ]so 

3621?MLS4 EMMA POOL 535637 7050/12/15 7 Soo 29JANCI 20FEBOI I nonage 
W910 " 

742 257,79q 54 255 .425 31 2 .566 25 go 2,566 25 
Z32,455 550 

WBIQ . . 29JANOI 20FEDO) 1 000000 
745 751 .90A 76 744 .A22 73 7 .432 03 Do 7 492 03 

755 .OZ2 220 

36212KLS4 107AL 
. . . . . . . . .

. . . . 
939,699 50 979,1551 D4 91946 26 S Do 91941 26 S 

56Z12PDG4 CHMA POOL 559303 2030/09/15 a 000 20MROI 25APROI 1 000009 
WBIE . . 

814 3d3,257 77 360,640 34 21617 42 00 21617 AT 
351,93D 029 

TAT E R, F- F -1, 

I 

It 

W92C MONTHLY WILLIAM H GATES FUUNDAIION 
Statement 28 

PAGC 
- COMPOSITE - AS-OF DATE 31DECOI 

SUMMARY REALIZED GAIJVLOSS REPORT 
JANUARY 1, 2001 70 DECEMBER 31 . 2001 

ASSET 10 SECURITY DESCRIPTION MAY DATE MAT RATE 7RD 07 STL OT SELL "It 
SH SELL/OTC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SEC" WES NEI SECTY ~LS 

SHARIES/PAR BASE PR NC L NEI BASE COST BASE SECTY WIS BASE CURR GN/LS NEI OAS SECTY GN/LS 

1 .250.456 19 1 .235 .944 52 12 .441 67 S Go 12,441 67 S 
36212KY23 ENNA POOL 536329 2930/10/15 7 Soo 17MAY01 21MYCI I nonage 

WDIM . . 
649 520.793 63 320,901 11 -1117 AS Do -187 As 

799 .9211 700 

562121.7US ERMA Pool 557065 2030/07/15 a Soo SIOCID1 21NOVOl 1 000226 
WBIE -- 

069 376 .132 92 574,566 Of 1 .766 91 go 1 .766 91 
3S31333 849 

36212MKDI GNMA POOL 537703 2030111115 6 000 15FEDDI 22KAROI 1 000000 
WDIF . . 

034 26,257 15 26 .297 07 -39 92 go -59 92 
25 .554 400 

56712MM75 GHM POOL S57893 2031/01/15 7 Soo IBMAYO1 2IJUNOl 1 000000 
WEIE - 

158 994 .481 a] 993 .393 64 11010 17 00 I .OBS 17 
117G .S41 910 

3621?MVNA GNMA POOL 558021 2030/09/15 B DOD 70MROI 23APROI 1 000000 
WNIF . . 

113 372,929 33 570 .?42 26 2,687 07 Go 2,627 07 
341 .299 990 

36212MPB EMMA POOL 5311113 2030109115 7 500 22AUGOI ?ASEPQl I cocoon 
Wait . . 

915 34,117 07 54 .111 92 S is go 5 15 
32 .979 290 

36212M61`1 GHMA Pool 53S270 2051/11/15 6 SOD SCAUGO) 20MOVOI 1 000000 
WMIF . . 

070 1 096,250 Do 1,000 390 63 5,359 57 Do 5 .1159 57 
1 .900,000 DOD 

5621?HH%d GNMA POOL 539534 2030/10/15 7 500 22AMOI 24SEPOI 1 000000 
Wol[ " 

did 940 .200 73 940,056 72 147 01 00 142 of 
905,218 100 

J R 



4 

WliLIAH N CATES FOHNO41ION PACE 546 
- COMPOS I I E - Statement 2841-01 DATE, 31DEC01 SUMMARY REALIZED GAIU/LOSS REPORT 

JANUARY 1 . 2001 10 DECEMBER 31, 2001 

ASSET 30 SECURITY DESCRIPTION MAT DATE MY RATE IRD DT STL DT SELL RATE 
SH SELL/OTC LOT LOCAL PRINCIPAL NET IOCAL COST LOCAL SEC7Y GM/LS NET SEC7Y GM/LS 

SHARES/PAR BASE PRINCIPAL NEI 14SE COST BASE SEC7Y GN/LS BASE CURR GH/1S NET OAS SECTY GN/LS 

3A212PD33 GNMA POOL 539322 2030110115 7 5DO 22AUGOI 24SEPOI I coccou 
WBIE -- 

619 35 501 72 35 .495 90 5 57 00 5 12 
37 .216 %30 

36212PRV6 GNMA pool 539709 2030/10/15 7 500 22AUGOI 24SEPOI 1 000000 
'DIE . . 

678 48,64n 46 49,933 12 7 34 00 7 34 
47 .014 910 

362120951 GNMA POOL 540416 2030/09/15 7 500 22AUGOI 24SEPOI 1 000000 
WDIF . . 

624 971 199 70 971 .053 01 146 A9 00 149 69 
930 .792 370 

36212ON62 CHMA POOL 540AB6 ?030/10/15 7 Soo 22AUGOI 24SEPOI 1 000000 
WVIE -- 

675 36.221 90 36 .216 43 5 47 Do S 47 
55,017 960 

3621202JB GNMA POOL 540677 2030/10/15 7 50D 22AUGOI 24SFPOI I cannon 
WDIF . . 

621 967,714 39 967,570 23 346 16 00 146 16 
935,41s 330 

3621205K4 GNMA POOL 540902 2030/11/15 7 500 22AUGOI 24SEPOI 1 000000 
'DIE . . 

627 889 042 43 831 .909 Is 134 21 00 134 28 
659 367 400 

NOTE . . 22AUGOI 24SEPOI I cannon 
625 991 239 73 991,090 02 149 71 00 149 71 

958 153 490 

3621205K4 707AI 
. . . . . . . . . . . . . . 1 180 262 16 1,879 998 17 283 99 L on 203 99 1 

362121AUS GNMA POOL 5-2619 2031/05/IS 7 500 22AUGGI ?ASEPOI I occono 
WDIE - 

626 929 665 2a 8?9 036 25 1 629 On Do 1 .629 00 
101 972 190 

W62C MIJI47HI V WILLIAM H CAYES FO1JMDA7InM PACE 547 
- COMPOSITE - AS-OF DATE 5]DECOI 

SUMMARY REALIZED GAIN/LOSS REPORI 
JANUARY 1 . 2001 10 DErLMIER 31 . 2001 

AqSET ID SECURITY DESCRIPTION MAT DATE MAY RATE lRO 07 S71. DI SELL RAIE 
SH SELL/07C L07 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECIV GH/L~ NET SEVY GN/tS 

SHARES/PAR BASE PRINrIPAt NEI BASE COST BASE SkCIY GN/LS DAqE CURR GN/LS NET BAS SECIY GN/LS 

362127UXD GNMA POOL 543396 ?030/10/15 a Soo 31DE701 20MOVOI 1 000000 
WGIF . . 

073 279 .240 20 274,942 54 1,297 66 go 1,297 46 
259 .532 780 

5621277G! GNMA POOL 543695 ~030/11/15 7 500 IOMAYDI ?OJUNoI I cocoon 
WDIE . . 

139 359 660 26 359 .222 72 437 54 00 437 54 
350 034 52D 

36212ubft CNMA POOL 543742 2050/12/15 7 500 lBhAY0I 22JUNDI I OOODOO 
Wolf I 

Igo 64 294 6s 66 204 1] go 64 00 so 64 
64,510 610 

'DIE . . )BMAYOI I DJUL 01 1 000000 
221 )58,34~ 15 ISA .151 52 192 63 00 192 63 

154 106 230 

36212UB96 707AL 
. . . . . . . . . . 224,625 In 224 .355 53 273 27 L 00 273 27 L 

36212UFLO GNMA POOL 543171 2031/01/15 7 500 ISJUND) ?DJUND) 1 000000 
WITH -- 

141 2%61679 59 756 SOS 51 175 51 go 175 51 
790 027 930 

3921"FB7 CNMA POOL 544791 2030/12/15 7 500 IOMAYOI 20JUNDI 1 000000 
WDIE - 

140 25 956 55 29,921 60 3s 23 00 35 25 
25,1111 a30 

36212VM22 GNMA POOL 544977 2031/02/15 7 500 IOMAYOI 20JUND) 1 000000 
-- WITT -- 

IA) 215.1116 05 21S .S13 S5 762 57 on 262 52 
210 070 490 

36212VN07 GNMA POOL 544988 2031102115 7 500 IBMAYOI 20JUM01 1 006000 
'DIE . . 

147 24 999 92 24,968 51 30 41 no 30 41 
24 329 850 

4 

4 



PAGC 548 WBZC MONTHLY WILLIAM H GAIES FOUNDATION Statement 28 AS-OF DATE 
, 

I 
OC 
co 

I 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2901 10 DECEMBER 31 . 2001 

ASSET To SECURITY DESCRIP11 ON "AT DATE MAT RATE IRV 137 STL 01 SELL PAT[ 
SH SELL/OTC LOT LOCAL PRINCIPAL MET LOCAL COST LOCAL ~ECTY rMfLS MET SECTY GNILS 

SHARESIPAR BASE PRINCIPAL NEI BASE COST BASE SECTY GNJLS BASE CORR GWLS MET BAS SECIY "/LS 

34212VP45 CHM POOL 545043 20311011)5 7 500 JBMAVDI 20JUND) 1 000008 
WBIE -I 

143 9SQ .217 77 949,061 79 11155 to 00 1 .)SS 95 
924 .766 150 

56232VV09 GNMA POOL 545223 2050/12/15 7 500 22AUC01 24SEPOI I ODOODO 
WBIE . . 

627 199 815 R2 999,479 92 135 90 go 135 90 
669 .761 190 

36217WM.13 GNMA POOL 545561 2031/08/15 & 500 30AUCOI ?DNOVOI 1 000090 
WBIE - 

074 11006.350 To 11000 .490 14 5 B59 96 00 51ZS9 94 
1 000 .099 460 

5621NNNA GNM POOL 545692 20SI/05/15 & Soo SCAUGOI 20movol 1 000090 
WBIE . . 

075 11006.350 12 1 .000 .490 16 5 .959 96 00 S .859 96 
1 .000,09Y son 

56212WSO CHINA POOL 547057 203]/D9/15 6 500 SCAUGAI ZONOVDI 1 006000 
WBIE - 

076 114,190 54 115,965 49 -1 .773 14 Do -11773 14 
113,461 ago 

Welt . . 240clal ?ONDVDI 1 000000 
077 230,514 70 234 .265 25 2A6 45 go 246 AS 

225 338 9SO 
'DIE - 2.0clol ?DNOVDI 1 000000 

073 595,199 98 59q .777 33 422 S5 DO 422 55 
396 .526 440 

DIE . . 2ADC701 ?ONOVOI 1 000000 
079 66,661 32 66 .595 46 76 56 go 76 36 

65 .160 090 

WDIE -I 24OC701 ?ONOVOI 1 000000 
CDC 68,075 24 67 .995 24 77 96 Do 77 93 

66,539 111 

36212XWSO TOTAL 
--------- ------- 674.659 9k 575 S69 To -949 60 1 Go -949 so L 

W82C MONTHLY WILLIAM H GAIES FOUNDATION PAGE S49 
- COMPOSITE - AS-OF DAIE 3)DECOI 

SUMMARY REALIZED GAIN/ LOSS REPORT 
JANUARY 1 . ?001 10 DECEMBER 31 . 2001 

ASSET To SECURITY DESCRIPTION HAT DATE MAT U71 1RD ITT STL 01 SELL "It 
SH SELL/BIC L07 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GN/15 MET SECIY "/IS 

SHARES/PAR BASE PRINCIPAL NEI BASE COSI BASE SECIY G~ LS BASE CURD GWIS NEI BAS SECIY GN/LS 

36212Y7D9 CHMA POOL 548192 2051/10/15 6 500 SOAUGOI ?ONOVOI I GDOODD 
WBIE . . 

OR] 1 006 .349 94 1 000 .489 99 51059 96 DO 5 .3S9 96 
11000,099 320 

3621SABXI CHMA Pool 546254 2031/10/15 6 500 SCAUGO) 20movol 1 000000 
WBIE - 

052 796,253 56 794,528 51 1 .725 07 go 1 .72S 07 
294,413 500 

3&223DY97 CNMA POOL 549936 2031/04/15 7 500 22AUGO) 24SEPOI 1 000000 
WBIF . . 

622 537 .071 61 536,017 Is I .OS4 51 go 1 .054 51 
519,144 920 

3621356F4 GNMA Pool 549970 2031/03/15 6 500 SOAUGGI 20NOV21 1 000000 
-- IBIE - 

053 410 .315 66 407,926 59 2 .319 27 go 2.519 27 
407 .767 310 

362)SCSW6 GNM Pool 550861 2051/09/15 6 500 30AUGOI 20NOVOI I 0000DO 
IIIE - 

054 11006,549 64 110001489 to 51059 96 go 5,959 96 
1,000,099 220 

36733EPXB GNMA POOL SS2238 2051112115 6 000 IBOECOI 20DECOI 1 000000 
WITH . . 

774 960 .593 75 1 .005 .312 50 -36 .71B 75 00 -36,719 75 
11000 DID goo 

56213GEF6 GNMA POOL 553926 2031109115 6 Soo 74MTOI 20MOVOI 1 000060 
WDIE -- 

005 9581317 01 957 .219 25 1,097 73 Do 1,097 73 
56 .725 5SO 

36213GLU: ENNA POOL 555939 2051/09/15 6 Soo 2~DCIOI 20MOVOI 1 000000 
WDIE 1, 

066 6q .831 37 64 .757 11 74 26 Do 74 26 
63,370 370 

WBIE - 24OCT01 ?DNOVGI 1 000000 
057 9S6,467 31 955 .391 68 11095 63 00 1 .095 63 

934 .939 370 

0 

a 

it 



WILLIAM H GATES FOUN13ATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/iOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

MAT DATE MAT RATE 7RD ITT 
LOCAL COST LOCAL SECIY GWIS 
BASE COST BASE SEC7Y GN/LS 

ASSET ID SECUR17V DESCRIPTION 
SH SELL/BTC L07 LOCAL PRINCIPAL MET 

SHARES/PAR BASE PRINCIPAL NET 

36213GLU3 TOTAL 

STL 07 SELL RATE 
MET SECTY GM/LS 

BASE CURR WLS MET OAS SECTY GN/LS 

1 .169 59 1 

] .all 09 

1 .112 94 

-36 .715 75 

5 959 96 

2 .896 59 

609 69 

1 .277 74 

1 Be? 43 

5,059 96 

1 .021,311 68 1 .020,146 79 

36213HHG7 GNMA POOL 554733 2031/04/15 6 Sao 
WBIE . . 

DID 311,024 79 309 .213 69 
309,092 956 

36213HM71 GNMA POOL 554632 2031/06/15 & Soo 
WBIE . . 

gas 191 .12B 98 190 .016 04 
IB9 .941 840 

34213JCB6 GNMA POOL 555495 2031/09/15 6 000 
'DIN . . 

766 968 .593 7S 3 .005,312 50 
1 .900 040 Goo 

36213JE76 GH" POOL 5555SB 2051/30/15 6 Soo 
Hal, - 

090 1,006 .349 64 1,DOD .469 65 
1 .000 099 020 

36215LN09 GNMA POOL S57599 2031/07/15 6 500 
WDIF . . 

U91 497 .441 26 494 .S44 67 
494,351 560 

56215iPit SHMA POOL 557677 2011/07/IS a 508 
'DIE " 

097 129 .700 39 129,173 70 
121,958 599 

WDIF . . 
093 271 .556 4. 27t,720 70 

255 547 570 

36233LPL8 107AL . . . . . . . . . . . . . . 4DI .786 93 599 .899 40 

36215"Sl GHMA POOL 55,540) 205110blib 6 50b 
'DIE . . 

094 1 .006,549 17 1,000,489 91 
1 .000,099 250 

00 

I access 

as 

1 000000 

Do 

I VOODOO 

as 

I VOODOO 

00 

ODDOOD 
Go 

1,169 99 1 

SOAUGOI 20MOVDI 

] .All 09 

30AUGOI 20"OVOI 

1 .112 94 

IODECOI ?OOECOI 

36,713 IS 

SOAUGOI 20"(11101 

S .859 96 

30AUCCI ?DHOVOI 

2,996 59 

SIOCIGI 71"Ovol 

609 A9 

31OCTOI 21NOVOI 
1,777 14 

887 43 1 go 

50AMOI ?OWOvzI I $lasso 

5 B59 96 Do 

Wb?C MONTHLY WILLIAM H GATES FOUNDATION PAGE 551 

- 
COMPOSITE - AS-OF DATE 31DECnl 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 2001 

ASSET ID SECURITY DESCRIPTION MAI DATE MAT RATE IND D7 STL DI SELL RAIE 
SM SELL/BIC L07 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GN/LS NET SFC7Y GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECIV Gwis BASE CURR GH/LS NET BAS SECTY GN/LS 

3&213NPC~ GHMA POOL 559419 2031/06/15 A 500 30AUGOI 20NOVDI 1 000002 
'DIE . . 

095 1 .006,349 as 1 000,439 92 5 659 96 Do 5 .B59 96 
1 .000,099 260 

36213PG72 rNMA POOL SADI)a 2031/10/15 6 500 30AUGOI 2DMOVDI I VOODOO 

096 747 .107 91 742 .7S7 57 4 550 39 00 41550 39 
742 467 490 

36213RFV4 GNMA POOL 561810 2D31/09/15 6 500 30AUGOI 20NOVOI 1 VOODOO 
"IF . . 

097 1 .006,349 so 1 .000 489 54 5 .959 96 00 5,359 96 
1 .000 .099 190 

36213SKJ3 GNMA POOL 567097 2031/0a/15 6 500 SOAUGOI 20MOVOI 1 400000 
WBIE 11 

098 1 006.349 a) 11000 .439 95 5,859 96 Do 5 .959 96 
1 000 .099 190 

362137971 GHMA POOL 563970 2031107115 7 000 20JUL01 24JULDI I VOODOO 
-- 'BIN -- 

392 528,A50 00 526,500 Do 1 .950 Do no 1 .950 00 
520,000 000 

362137Y64 GNMA POOL 564233 2031/09/15 A Soo 30AUGOI ?ONOVOI 1 000000 
WDIE ., 

101 1 .006,349 is I COD1499 77 5 .959 96 00 S.159 96 
1 000,099 Ila 

362137317 GNMA pact 56429A 2051/09/15 6 Soo 30AUGOI 20NOVOI 1 000000 
'DIE . . 

099 1 .006,350 07 1 .000 490 11 51859 96 00 5 .959 96 
1 000,099 450 

362131~Rl GNM POOL 564332 2031/09/15 6 Soo 30AUGOI 20NOVal 1 000000 
WIIE 11 

]Do 992 159 76 906 015 19 13,153 41 00 -13 053 41 
986 .618 410 

301113W14 GHMA POOL 565G67 2051/12/15 A Goo IBDECOI 20DECGI 1 050000 
111H -- 

775 969 690 61 1 005,413 03 -36 .722 42 no -36 722 42 
11000,100 000 

WB2C MONTHLY 
DATE 

PAGE $50 
Statement 28A5-01 53DEC-I 

Is 



AS-OF DATE 
PAGE 552 

SIDECOl 

MET SECIT GN/LS 
NET SAS SECTY G"ILS 

1 .094 02 

-12,677 79 

51859 96 

5,959 31 

5,859 37 

11-718 7A 

-36,7111 75 

-994 31 

-26 

26 

W12c MONTHLY WILLIAM N GAIES FOUNDATION! 
- COMPOSITE - Statement 28 

SUMMARY REALIZED GAIN/tOSS REPORT 
JANUARY 1 . 2901 10 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION MAI DATE MAI RATE IRD III SIL OT SELL RATE 
SH SELL/BIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GN/LS BASE CORR GIVLS 

36213VIO9 GNMA POOL S65336 2031/08/15 6 500 240C701 ?ONOVOl I OcOaDo 
WDIE , 

102 955 .075 37 953 .931 a5 1 .094 02 go 
93S.S60 zZO 

36213XCC3 GNMA POOL 567299 2031/11/15 d 500 30AUGSI 20NOVOI 1 000000 
WDIE . . 

103 916 .449 11 529,124 69 -12 .677 IS Do 
911 .375 008 

36213ypco GNMA POOL S611419 2031109115 6 Sao 50AUGOI 20NOVOI I DOODOO 
WeK . . 

104 1 .006,349 56 1 .000 .499 90 S .SS9 96 00 
1 .000 .099 740 

36213VPR7 GNM POOL 565452 2031/11/15 6 540 SCAUGOI 20NOvel 1 000000 
WDIE . . 

105 1 .006 250 cc 1 .000,390 63 5,159 37 00 
I'DOO.Doo coo 
WDIF . . 30AUGO) ?ONOVDI 1 000000 

106 1 .006 .250 00 11000IS90 63 51059 37 Do 
11000 .000 ODD 

36213YPR7 TOTAL . . . . . . . . .. . . . . . . . 2 .012,500 00 2 .000 .791 26 11,718 74 1 00 

36213YSR9 GNMA Pool 569856 2031112115 6 000 IBDECOI 20DECOI 1 000000 
WBIN . . 

769 9681&93 7s 1,00S .312 SO -36,713 75 cc 
110001090 809 

362196Y50 GHMA POOL 269032 2019/07/15 IS Sao ISNOVOI 16NOVOI 1 000200 
WBIF . . 

SSS 111313 A4 17,507 75 -994 31 cc 
11 .313 440 

3622SOOL) GNM POOL 780943 2D20/12/15 9 Sao DIAUGOI DIAUGOI I DOOGOD 
WBIF - 

371 427 211 454 09 -26 IT Do 
427 250 

WDIF . . OIAUGGI OIAUGOI 1 009009 
CXL 371 -A27 21 -4S4 09 26 al 00 
-427 260 

I T- F., I---

WILLIAM H GATES FOUNDATION PACE 555 
- COMPOSITE - AS-OF DATE 31DFCDj 

SUMMARY REALIZED GAIWLOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 51, 2001 

MAI DATE MAI "IF TRO III SIL DT SELL RAIE 
LOCAL COST LOCAL SECTY CN/LS MET SECTY GN/LS 
BASE COSI BASE SEC7Y GN/LS DASE CURD GM/LS NEI SAS SECIY GM/LS 

ASSET To SECURITY DESCRIPTION 
SH SELL/11TC LOT LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

36225BIL) TOTAL 
00 

56225SED6 GNMA POOL 781032 
WDIE . . 

107 1,006,350 20 
11000 .099 550 
WBIE . . 

)OR 31006,350 20 
1 ODG,099 see 

WBIE . . 
109 1,006.350 20 

1,000 .099 5BO 

WIZE . . 
lie 1,006 .350 20 

1 000,099 580 

WDIE , 
111 1 006,350 20 

11000,099 5BO 

WBIE ., 
112 11OD6 .350 20 

11000,099 580 

WDIE . . 
113 1,006 .350 20 

1 .000,099 590 

WBIE . . 
11, 1,066,350 20 

11000 .099 580 

36225BED6 107AL 

Do I 

5,659 96 

5 .959 96 

5 $59 96 

5,959 96 

S .B59 96 

5 .959 96 

5 359 96 

5,BS9 96 

00 L 

BOAUGOI 20NOVOI 

5,1159 96 

30AUGGI 20MOV01 
51959 96 

30AUGO) 20HOVOI 
5,959 96 

30AM01 70HOVOI 
5 a59 96 

3OAUGDI 20NOVOI 
SIBS9 96 

30AUGOI 20NOVOI 
5 .859 96 

30AUGOI 20NOVOI 
5 B59 96 

30AUGGI 20NOVOI 
5 .059 96 

00 

1 000000 
cc 

OODOOD 
do 

000000 
go 

coagoo 
Go 

000000 
00 

ODOODD 
Do 

1 000006 
no 

Do 

2029/04/15 6 500 

I .DOO,A90 24 

11000 .A90 24 

I,DOO,49O 24 

11000 .490 24 

1 .000.490 24 

1 .000 .4vo 24 

1 DOD 490 24 

1,00G ."O 24 

46,879 65 1 cc 46,379 611 1 

IBMAYDI 20JUNGI 1 000000 

639 90 Do 659 9B 

22AUGGI 21SEPOI-'~~] 000000 
00 515 02 315 02 

22AUGOI 0000001-ATE S-mFVT- 

511 .991 050 
WIIE " 

629 160 .AA2 111 160,1?7 79 
155,097 450 

WBIE -, 

I 

It 
Men MONTHLY 

--------------- -- 3 .050,801 60 9,003.9?1 92 

36225BKLI GNMA pool 751199 2030/07/15 7 500 
WBIE ' . 

14 . 526,060 SI 525.420 53 



W37C MONTHLY WILLIAM H GATES FOUNDATION PAGE, 554 
- COMPOS17E - Statement 28's-DI DATE SIDECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIP71ON 
~H SELL/OTC LOT JOCAL PRINCIPAL MET 

SHARES/PAR BASE PRINCIPAL NEI 

633 326 .334 64 
315 442 030 

WDIE . . 
634 365 626 la 

553 .422 970 

WIIE . . 
635 497.556 87 

480,755 770 

IIIE - 
636 559 .212 74 

540 546 980 

S6225EKLI 70TAI 

MAT DATE MA 7 RATE IRD D7 STE DI SELL RATE 
LOCAL COST LOCAL SEC7Y GN/LS 
BASE COST BASE SECIY GM/LS BASE CURR GNILS 

325,693 go 640 74 00 

27AUG01 24stpol 1 00BODO 
364 908 29 717 99 Do 

22AUGO) 24SEPOI I DODDOO 
496,390 55 97A S4 00 

22AUGOI 24SEPOI I GOODOD 
555,114 76 11097 96 am 

MET SECTY GW/LS 
NEI OAS SECTY GN/LS 

640 74 

717 89 

976 54 

1,097 99 

4.388 15 1 

101,224 12 

-101 .224 12 

101,219 34 

-101 .219 34 

97,327 93 

1,460 36 

4,310 IS I go 

25APROI ?IMAYDI I DOOOOD 

101 .224 12 00 

25APROI 21MAYOI 1 000000 
-101 .224 12 00 

25APRO) 23MAYDI 1 000000 
101 .219 31 00 

25APRO) 23MAYCI 1 000000 
-101 219 34 00 

25APROI 23HAVOI 1 000000 
97 3B7 93 00 

?cMAYDI 21MAYOI 1 noccoo 
1 460 36 Do 

. . . . . . . . . . . . . 2.455,035 75 2 .430,645 do 

36;25CHM4 GHMA I I POOL 80395 2030/04/20 1 goo 
'DIE . . 

07C 5.899,942 98 5 79D 619 86 
5 .541 429 670 

WBIE . . 
CXL 070 -S.599,842 99 -5,796 618 36 

-S .141,429 670 

WDIF . . 
016 5 099 842 9h 5 798 623 64 

5,841 .A?l 670 

WDIE . . 
CxI 086 -5 599 .B42 93 -5 .798,673 64 

-5 941 .428 670 

'DIE . . 
495 5,536 058 50 5 .430 670 67 

5 491 ?46 030 

WDIE -- 
493 360 .182 65 358 772 29 

360 .102 660 

Wl?C ONIHLY WILLIAM H CATES FOUNDATION PAGE 555 
- COMPOSITE - AS-OF DATE 31DEED) 

qUMMARY REALIZED GAIN/LOSS REPORI 
JANUARY 1 . 2001 70 DELEMBER 31 2001 

ASSET ID S(CURIIY DESCRIPTION MAT DATE MAT RATE 7RD DI STE DI SELI RATE 
SH SELL/BIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GM/L~ NET SFCIY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECIY GH/tS BASF CURR GN/LS NET OAS SECTY GN/LS 

3622SCNM4 TOTAL 
5,696,241 15 5 .797 392 96 91 .941 19 L 00 95,943 19 1 

56225CN28 GHMA POOL I 1 80401 2030/05/2r 1 000 25APROI 21MAYDI 1 000000 
WBIE . . 

071 6.8&9 .434 90 6 322 .949 0) 46,415 97 00 46,495 97 
6,301 .420 770 

111E - 25APROI 21MAYOI I Damage 
CXL 071 -6.169 434 90 -A 322 949 ol -46 .455 97 00 46,485 97 

-6 .1101 421 770 

'DIE . . 25APROI 23MAYDI 1 000000 
095 6 .1169 434 99 6 .922 957 01 46 .477 97 on 46 477 97 

6 IDI .420 770 

WI)E -- 25APROI 23MAVOI I DOOODD 
CXL 095 -6 .1169 434 91 -&19221957 a] -A& .4?7 9-1 Go -46 .477 97 

-1 .001,420 770 

WDIE -- 25APROI 23MAYDI coccloo 
420 6 453 337 48 A A311 .547 88 44 799 60 00 44,789 60 

1 .419,146 020 

MITE . . 21MAYDI 21MAYOI 1 000900 
492 312 .274 75 595 652 61 -3 .377 95 cc -3.577 95 

352,274 750 

36225CH29 707AL 
. . . . . . . ------ 6,665 .612 23 6 574 700 56 41 .411 67 1 00 AI .411 17 1 

3649999117 FUNDING OF INC GLOBA TERM LOAN 2001106127 1 000 22JIJNOI 22JUNDI I DODOOD 
WDIX . . 

731 362,069 97 361 .176 47 092 50 am 692 50 
362 068 970 

3649989S5 FUNDING OF INC GLOBA TERM LOAN 2001107125 1 000 23JULDI 23JULDI 1 000000 
'Bly 

099 362 .Dfig 97 361 176 47 392 50 Do 092 So 
362,068 970 

364998913 FUNDING OF INC GIOBA TERM LOAN 2001103127 1 000 22AUGOI 22AUGOI 1 000000 
WSIX . . 

239 525 .a62 07 325,022 06 840 01 00 940 a] 
325 862 070 

'DIX . . 22AUGOI 22AUGDI I 0000co 
CxL 239 -525 .862 07 -325 022 06 -640 01 02 -940 a] 

-325 .062 070 

A 

IN 



Wffi?c MONTHLY WJILIAM H GATES FOUNDAI ION PACE 557 
- COMPOSITE - AS-OF DATE BIDECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE My "It 1RD Dl STL ITT SELL RATE 
SH SELL/BIC L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECIY GNIIS NEI SECIY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GM/LS BASE CURR GN/LS NEI OAS SECIY GN/LS 

36962GVK7 GENERAL FLEC CAP CDR IRANCHE 7 2002110101 A 700 24SEPOI 27SEP01 1 0000110 

354 2S.991,500 00 24,959,317 6B 1,002 .112 32 00 1,002,167 32 
25,000 coo coo 

WBIU 31OC701 05"Ovol 1 000090 
569 12.475 320 00 12 089 .660 31 279,946 71 00 279 .946 71 

12,000 .000 000 
WbIU - 

)05,712 99 00 10 .5 712 9B 

36962GVK7 TOTAL 
. . . . . . . 12,475,520 00 12,059,660 31 279 946 71 L Do 279,946 71 L 

33 .466 .820 00 37,0711,977 99 1 .107 1195 30 Do 1 107,1195 30 S 

36962rvm! GENERAL ELEC CAP CDR IRANCHE I 2DD51)1101 A BOD IIDECOI )4DECO) I DOODOD 
WBIU 

720 4 .709 .980 Do 4 .612,592 39 97,587 fil on 97 587 61 
4 .400 .000 000 

369997959 UNITED RENTALS INC TERM IN 5 2001/06/20 7 560 20JUNDI 20JUNDI I Dooloo 
- WBIX . . 

722 150 000 Do 149 .625 00 375 00 go S75 00 
Isoloov van 

3699979C7 UNITED RENTALS INC 2001/07/20 7 500 02jutal 02JULDI I Docono 
WBIX " 

DIG 1 250 00 11246 90 3 ID 09 3 30 
1 .250 000 

WBIX " G?JULQI 02JULGI 1 900000 
Exi 014 -1 25D 90 -11246 90 -3 )a 00 -3 10 
-1,2SO 000 

WBIX " 20JULDI 2DJULD1 I Boom 
092 215 416 67 214.882 27 534 AD DO 53G 40 

215,416 676 

WBIX - 20JULOI 20JULD1 1 000000 
CXL 092 -215.416 67 214,882 27 -534 40 Do -S34 AD 

-215 .416 670 

WBIX 24DJ4ULDI 20JULOI 00060000 
Ion 215,416 97 214,882 27 53 0 S34 40 

~15 416 670 

WDIX 20JULDI ?OJULVf.jt--I 000940" 1 

a 

li 

W92C MONTHLY WILLIAM H "IFS FOUNDATION Statement 28 PACE 556 
- COMPOSITE - AS-OF DATE SIDECOI 

SUMMARY REALIZED GAIM/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

ASSET ED SECURITY DESCRIPTION HAT DATE MAT RATE IRD DI SIL IFF SELL RATE 
SH SELL/OTC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECIY GN/LS MET SECTY GIVES 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GN/LS BASE CUIRR Gk(LS MET GAS SEVY GA/LS 
WBIX " 22AUGGI 22AUGGI 1 000000 

253 32S .962 07 325,022 06 640 91 go 840 01 
525,262 270 

364990973 TOTAL . . . . . . . . . . . . . . .. . 325 .562 07 325 022 06 840 01 1 Go B40 01 L 
36962GLE2 GENERAL ELEC CAP COG 7UNCHE 1 2001/09/15 6 350 17JANDI 22JANDI 1 000000 

WIN . . 
Aul 10,046,560 00 9,946,670 09 99 .999 91 00 99,969 9) 

10 .000 coo Ono 

36967GLH4 GENERAL ELK CAP CORP MTN 2001/11/05 4 ISO 29MROI 02APROI 1 000000 
WDIU . . 

S17 in ORGIODO 00 919Z3,175 58 IS& .R2Q 42 go 156.824 42 
10 .011111poo DOD 
WON . . 05NMOI 05NOVOI 1 Gollool 

575 14,000,000 go 14 000,000 Do 00 00 Do 
14,0001ODD DOD 

56962CI M4 707AL . . . . .. . . 14,000,000 00 14,000 Dab 00 Do 00 Do 

10,030,000 00 9 .923,17S 55 156,624 42 E Do 156,824 42 S 

36962GRNS GENERAL ELEC CAP CM 7RANCHEE I 20DII01IJ6 5 190 16JAND) 16JAND) I VOODOO 
WIN . . 

S49 4,069,776 67 4 ODD 000 Do 69 .176 67 go 69 .774 67 
4 000 000 Ono 

36967CUAD GENERAL FLEC CAP COR IRANCHE I 2002/09/DS & 650 21AUGOI 31AUGOI 1 000000 
WBIU . . 

Z59 16 466 .920 on 16,314,916 27 153 993 73 00 153,313 75 
1610colove coo 

5696?GUP7 GENERAL ELEC CAP CDR IRANCHE 1 2002103101 7 000 23OC101 26OCIOI 1 000000 
WO]U " 

529 19.)62.099 00 9,999,238 24 162 7)) If Do 162.711 7A 
10 Doolcoo 000 

36962cuvl GENERAL ELEC CAP COR IRANLH 11? 2001/05/21 7 390 GKMAYOI 23MAYDI 1 DOODOD 
wolu . . 

A86 25.9132,000 00 25.000 .000 00 902 coo go so 902 000 00 
2S .DDD .GDO 000 



ILLIAR H "ILS TUUNUAIJUH PAGE 550 
- COMPOS17E - DATE 31DIC.] 

SUMMARY REALIZED GAINYLOSS REPORT Statement 2e"' JANUARY 1 . 2001 70 DECEMBER 51, 2001 

ASSET In SECURITY DESCRIPTION MAT DATE MAE RATE I FID DI STE III SELL RATE 
SH SELL/BIC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SEC7Y GN/JS BASE CURR GN/LS 

CXL 100 -215 .416 67 -214 .682 27 -534 40 00 
-215 .416 670 

'a), . . ?OJULOl 20JULOI I Doccoo 
]as 216 666 67 216 129 17 537 so go 

NET SECTY GH/LS 
NET BAS SECTY GN/LS 

-554 40 

5S7 50 

557 so I. 

-450.514 66 

-2.500 00 

2,500 Do 

-2,157 59 

-2,157 59 S 

12 .897 10 

-1 .394 53 

163 536 95 

F 

216 .666 610 

3699979C7 TOTAL . . . . . .. . . . . . . . . . . 216 .666 67 236 .129 17 

3704?WA35 GENERAL MIRS ACCEP C 7RANCHE 7 2004/07/21 1 000 
WBIU . . 

459 14 .s5o .450 Do 14 .980,964 66 
15,000,000 ago 

3704?WD91 GENERAL M7RS ACCEP C TRANCHE 7 2004/01/16 1 coo 
WBIU . . 

459 30 .043 .000 00 10,045 500 Do 
10,000 .000 Doe 
WBIEJ P . 

Cxl A59 -IO .D43.000 00 -10,045,500 00 
-10 000 000 ago 

WBIU . . 
511 10 043 coo Do 30 .045 157 59 

In 000 .000 000 

3704MA91 70TAL 
. . . . . . . . . . . . . . 10 .043 .000 00 10,045,157 59 

3704?WVR9 GENERAL MITTS ACCEP C FEIN MTN 2001/12/17 1 DOD 
'Diu . . 

34, 9 43912112 60 9.426 .585 50 
9 .400 .000 coo 

57042WXR7 GENERAL MITTS ACCEP C TERM NIS 2002/05/28 1 000 
DIU . . 

292 2 .274 .1172 03 2 .275 466 36 
2 .27S .000 090 

37114~ L9 GENERAL MIRS ACCEP C IRANCHE 7 2001/09/21 6 400 
Wj)U . . 

260 17 .490,658 00 17 335 121 OS 
17 400 000 000 

00 

1 000000 

no 

080000 

00 

2,357 59 5 

IIJAMOI 17JAMOI 

32,697 10 

IIMAYOI 36MAY01 

-1,394 33 

07MARD) 32MARDI 

163 .536 9S 

7 

-31 256 AS 

-5 ITS S5 

557 50 1 

IOOCTOI ISOCTOI 

-430 .514 66 

loiutol ISJULD1 

2 .500 00 

IDJUL01 13JULDI 
21500 Do 

IOJULOI 13JULOI 
-2,157 59 

00 

I Boom 

cc 

1 000000 

00 

000000 
go 

1 000010 
BIT 

W02F MONINty WILLIAM H CATES F(IUNVAIION 
- COMPOS17E - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 2001 

ASSET In SECURITY DESCRIPTION MAT DATE MAI RAI[ 7RD DI SIL Di SELL RATE 
SH SELL/IlIC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECIY GN/IE 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECIY GN/t~ BASE CURR GIVES 

37047WYSI GENERAL MITTS ACCP CO 1RANCHE 7 2002/10/07 1 coo 73DCIOI 26OCT01 1 000000 
'DIU . . 

522 9 594 Too on 10,1311 1442 91 -117,342 91 00 
10 000 000 000 

37042WZC1 GENERAL HERS ACCEP C TRANCHE 0 2002101128 1 000 IQJANOl ISJAN0l 1 000000 
WBIV . . 

247 S.005,230 Do 5 002 .195 00 3 03S 00 00 
51000 000 Ono 

37047WZT47 GENERAL MITTS ACCEP C 7RANCHE 1 2002/02/14 1 000 IIJANOI )?JAMBI 1 000000 
'DIU . . 

SA5 10 006 .230 Do 9 .995,907 69 10 322 31 Do 
To 000 .000 000 

57042WZN4 GENERAL MIRS ACCEP C IRANCHE 7 2DOS/03/10 I ago IOOC701 15OCTO) I occoug 
WOIU " 

455 14 .773,650 00 IA .993,307 70 -219,657 70 no 
is 000 .000 coo 

37042WZ11 GENERAL MTRS ACCEP C TRANCHE 1 ?D02/04/19 1 000 ?OAPROI 25APROI 1 000000 
WBIU . . 

054 9 .985 Doe 00 9 .996,140 33 -15 .140 35 00 
10 occlooo Ono 

'DIU - 20APROI 25APROI 1 000000 
076 9 963 too to 9 .99b .140 52 IS .140 52 on 

To 000 000 Doo 

5704?WZII 707AL 
------- -- ------- 19 .966 .000 00 19 .996,280 65 -30 .290 65 5 00 

370A24CK? GENERAL MIRS ACCEP C 5 5PCT DE 2001112115 5 500 VAPROI OSAPROI I cannon 
Noll) . . 

506 51659 .445 20 5,549 .534 61 90 .510 59 Go 
S 620,000 000 

370425QE3 GENERAL M7RS ACCEP C FLIG RATE 7002/04/29 1 000 29APROI 07MAYDI 1 000000 
Halt) . . 

195 14 970,150 go 15 001 .406 45 -31 .256 43 00 
15 000 .000 coo 

WBIU . . IIMAYOI 16MY01 I DOODOO 
329 4 946 .616 at 5 DOD 451 93 -5 DES 9S to 

5 000,000 000 

PAGE 559 
AS-OF DATE llr)Erni 

NET SECTY GH/LS 
MET BAS SFCTY (714/1~ 

-117 .342 91 

3 .035 go 

10,322 31 

-219,657 70 

-15 .140 33 

-15 .140 57 

-30 .235 65 S 

90 .110 59 



WILLIAM H GAIES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIWIDSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31, 2001 

PACE SEC Statement 28 AS-OF DATE 
3 

1 
VE 

cc 
I 

STL DI SELL RATE 
MET SECTY WES 

BASE CORR WES NET DAS SECIY GN/LS 

WD?C MONTHLY 

ASSET ID SECURITY DESCRIP71ON MAT DATE MET RATE I RD ITT 
SH SELL/OTC L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY Cwts 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SEC" GWLS 

ST0425CES TOTAL 
19 .966 .736 00 20,001 .855 56 

57042SOV5 GENERAL MOTORS ACCEP FIIG RI I 2003/0a/IB I coo 
WDIU . . 

409 14,674 .350 00 14 .373 .721 92 
15 .000 .900 coo 
WBILL . . 

469 41697,500 00 41959,151 97 
5 .000,000 000 

370425OV5 TOTAL 
. . . . . . .. . . . . . . . . . 19.572,150 Do 19 .832 .aS3 Do 

370425MG7 GENERAL MIRS ACCEP C HI 2007/04/05 6 ISO 
WIIH . . 

248 5 69B.126 40 3 .636 .107 07 
3,720 .000 000 

370425RH5 GEMERAL MIRS ACCEP C MI 2004/04/05 1 Doe 
WBIU " 

302 9 .daa .soo go J0,023 .010 67 
10 .000 .000 ODD 

WBIU . . 
569 9 .676 900 on 10,003,010 fie 

10,000,000 000 

370425RH5 TOTAL 
19 365 .400 no 20,006,021 E5 

370425RP7 GENERAL MIRS ACCEP C MI 2018/01/19 7 750 
WBIH . . 

659 52.723 ?D 79,414 51 
BOIDOO goo 

570425RIO GENERAL MTRS ACCEP C NI 2011/09/15 a 845 
W12L - 

177 442.059 80 450 263 29 
455,000 000 

D21 . . 
173 1 .015.572 50 11034,121 19 

11045,000 goo 

W12F - 
167 2,440 S68 2D 2,479 .576 05 

21455 .000 000 

-640,621 35 S 00 -640 .621 35 S 

23FE39I D2hAACJ I coccoo 

51508 69 00 1 .505 69 

290CIDI GINOVOI I coccou 

-B .203 49 00 -8 .203 49 

290CT01 OINOVOI I 00002D 
-13,548 39 go -16 .54B 39 

06DECOI IIDECOI COODDO 
-35 .807 85 -~H;,307 65 

NT F, I F 

WILLIAM H GAlES FOUNW110H 
- COMPOSITE - 

SUMMARY REAtI7ED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

MAT DATE MAT RAIE IRD DI 
LOCAL COST LOCAL SEC7Y GWIS 
BASE COSI BASF SECTY GMILS 

STE DI SELL RATE 
NEI SEC7Y GN/LS 

BASE CURR GM/LS MET BAS SEVY L;M/LS 

ASSET ID SECURITY DESCRIP71ON 
SH SEti/lic LOT LOCAL PRINCIPAL NEI 

SHARESYPAR EASE PRINCIPAL NEI 

370A?SRXD TOTAL 
31999,200 go 

370425RZ5 GENERAL MIRS ACCEP C HI 
112L -- 

209 236,357 20 
230,000 ODD 

Wl?L -, 
210 531,554 40 

520 .000 000 

IB2L -1 
229 501,551 95 

295,000 goo 

WJIQ . . 
374 798 .242 50 

750,000 000 

W12L -, 
4N 548 .027 ?b 

535,000 000 

379425RZS TOTAL 

3 .9&3,760 53 -65,559 73 1 cc -65 .559 73 1 

2031/11/91 B 000 OINOVOI 06NOVOI I Conoco 
229,172 08 7 .195 12 Do 71185 12 

al"DVOI 06NOVOI I Conoco 
515,12B 17 13 426 23 00 13,426 23 

OSNOVDI OBHOVOI I coonto 
295,931 14 7161s a] an 71615 al 

ISNOVDI 16NOVOI I Conoco 
741 .767 63 46 .474 87 cc 46,474 87 

2EMOVOI OSDECOI 1 000000 
554 .409 19 -6 461 94 Do -6 .461 94 

---- ---------- 1 .617,490 60 1,595 .727 50 

783,242 50 741,767 63 

5704421DO GENERAL M7RS CORP SR UNSECD 2011/01/15 7 200 

524 995,960 Do 995 .151 17 

00% PAC 17111IONI 111111 CORP DEC 2025/12/01 7 375 
1321. -1 

SID 09 191 So 95,972 31 
119 coo coo 

37329%BAS GEORGIA PAC CORP DEE 2029/11/15 7 750 
W52L - 

~95 66 .571 ?D 72 009 21 
10 .000 coo 

21 .763 22 1 00 21 .763 22 L 

46,474 57 S Do 4&,474 87 S 

IBJANDI 23JANOI I GOOOOD 

3 .902 03 Do 3 .Bak 83 

117DECOI 12DECOI I Conoco 

-5,21A) ol Do -513B) III 

07DECOI IZOECOI 1 000000 

-5 519 a] no -5 .511 111 

lb 

b 

b 

-35 .072 16 S 00 -35 .072 56 S 
26SEPOI qIOCIol I Conoco 

199,351 92 Do -199.351 .92 

IDUC701 ISDCTOI 1 000000 
-&I .SSI 97 00 -61,551 97 

-242 .703 89 S go -2&D .703 89 S 

IODCTOI ISDCIOI 1 000000 

62.019 5a 00 62,019 53 

24SEPOI 27SEPOI I Conoco 

-314 .510 67 on -314 .SIO 67 

?4S[PoI 27SEPOI I COODOO 
5?61119 61 go -326,110 66 

WB2C hONINLY PAGE S&L 
AS-OF DATE 31DECOI 



W112C MOM HL Y WILLIAM H GATES FOUNDATION PACE 563 
- COMPOSITE - AS-DF DATE SIDECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 2041 

ASSET ID SFCUR17Y DESCRIP71ON MAI DATE MAY RAI[ IRD DI SIT. DI SELL NAIL 
SH SEkL/01C LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SFC7Y GH/LS NET SECTY GH/LS 

SHAR[S/PAR BASE PRINCIPAL NEI BASF COST BASE SEC7Y GN/tS BASE CURR GRITS NEI OAS SECIY GH/LS 

WNIF . . SIMAYDI 31"Vol 1 000000 
219 00 10,496 95 -10 496 93 Do -10,496 91 

116 .613 030 

NOTE -- sciumal 30JUNCI I Doom 
544 00 10 .719 03 -10 719 03 00 -10 .719 03 

190,560 460 

WBIF 1 . 31JULOI BIJULCI I Coolloo 
054 Do B 999 Do a 999 09 00 -8 .999 as 

159,993 570 

WBIF . . SIAUGOI 31AUGOI 1 000000 
424 go 0 057 39 -8 .057 39 00 -6,057 59 

143,242 450 

WDIF -- 30SEPOI SOSEPOI 1 000000 
764 Do 7,601 45 -7 691 45 00 -7,605 45 

135,261 330 

NOTE . . 31OCIDI 310clol 1 000000 
33P 00 7,914 55 -7 914 55 00 -7,914 55 

140 .703 190 

WBIF -- 3CNOVCl 30NOVOl 1 000000 
DOB an 3, 701 03 -6,701 03 00 -B .701 03 

154 .684 950 

WBIF . . 31DECCI 51DECOI 1 000000 
376 00 9 .259 03 -9,259 83 00 -9 .259 13 

164 .619 290 

3837H21124 T07AL 
. . . . . . . . . . . . . . . Do 102,486 68 -102 496 68 1 00 -102 .496 65 t 

36373RBt4 GOVERNMENT MAIL RIG ?DOI 22 IT 2031/05/16 a 000 50JUND) 30JUNDI I DOODUID 
WDIF . . 

5A2 00 202,32B 04 202,326 04 00 -202,325 04 
3 .113 .773 110 

NOTE -- 30JUNDI 30JUND) I flooollo 
Cxt 542 no -202 328 CA 202 325 04 00 202,329 04 

-3 .175 .773 110 

WILE - 30jumal 30JUNal 1 000000 
543 Do 19 .999 96 -19,999 96 00 -19 .999 96 

313 724 600 

WBIF . . SIJULDI 33JULOI I Come - - 
CS3 Do ]a 258 96 -19 238 96 00 1 -16 .2311 96 

IV 

WtdL MONTHLY WILLIAM H CATES FOUN13ATJON PAGE $62 
- COMPOSITE - 8AllF DATE 31DECOI 

SUMMARY REALIZED GAIN/LOSS REPORT Staiement 2 
JANUARY 1 . 2001 10 DECEMBER 31 . 2901 

ASSET ID SECURITY DESCRIPTION MAI DATE MAL RATE 7RD D7 STL 07 SELL RATE 
SH SELL/BTC L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SEC7Y GWLS MET SECTY GN/tS 

SHARES/PAR BASE PRINCIPAL MET BASF COST BASE SEC7Y GN/LS BASE CURR GNJLS MET OAS SEC7Y GN/LS 

373298oul GEORGIA PAC CORP N7 2031/05/15 A 575 21NOVC I 03DECOI I nocooll 
W12L -1 

43? 124,540 00 122 60S 20 11942 Be go 1,942 50 
170 .000 000 

38141ECOO GOLDMAN SACHS GROUP 7RANCHE 7 2003/01/17 1 000 Cloclol 04OC701 1 1100000 
WBIE . . 

773 1 .000 140 Go I ODD DOD go 140 go 00 140 Go 
1 000 .000 DOD 

~0141EDDO GOLDMAN SACHS GROUP IRANCHE 7 7002103115 1 000 23OC701 260C701 1 000000 
WBIU . . 

S?o 10,01S .900 Do 10 000,542 40 15 .357 60 00 15 .357 60 
10 .000,000 000 

38141EEM7 GOL MAN SACHS GROUP IRANCHE 7 7002102125 1 000 OBMAYCI IIKAYOI 1 000000 
Welu ., 

221 15,017 .100 00 15 .000 ODD 00 17 100 00 00 17 .100 00 
15 .000 000 000 

39142EAQ] GOL MAN SACHS GROUP NI 14" 7003102101 6 250 19OCTOI 240C701 I OCCOOD 
F, WOIO P . 

517 111 .3115 900 00 10 .254,745 13 131,154 37 00 131 .154 97 
10 000 .009 000 

3837H?121 GOVERNMENT NAIL MIG REMIC It 2029/06/16 0 000 16JAND) 16JANDI 1 000000 
WBIF . . 

422 00 Alfial 10 -4 611% 50 00 -4.6t% 90 
63 358 210 

w,Ir . . DIFE101 DIFEBO) 1 000000 
030 00 9 .157 01 -9 .)97 ol 00 -9.197 01 

163,324 550 

WDIF - 02MARDI 07MAROI 1 000000 
its to S 547 25 -8,547 75 go -S .547 25 

145,395 250 
WBIF . . 02MAROI 02MARCI 1 000000 

CXL 335 00 -0,347 23 a 347 23 00 8,347 23 
-149,395 250 

WBIF -- 02MARCI DIMARDI 1 000000 
512 to 51341 25 -9,547 25 no -S .S47 25 

141 .395 250 
WDIF .- OJAPROI DIAPROI I Coccoo 

697 00 IY,SD7 20 -111507 20 00 -1 .507 20 
Isi .239 090 1 1 ~ I , 

0 

*1 



WB2C MONTHLY WILLIAM H GATES FOMM710H 
- COMPOSITE - 

SUMMARY RFAL)2ED GAIN/LOSS REPMT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION MAI DATE MAT RATE ERIE DI 
SEE SELL/I 

I 
C LOT IOCAL FIR CIPAL NEI LOCAL COS1 LOCAL SECTY GIVES RIM 
SKARES/PAR SE P C I NEI BASE COST BASE SKIT GH/LS 

PAG Statement 28 AS-A)F DATE 
3EUCS64 

I Cal 

STL D7 SELL RATE 
NEI SECTY CN/LS 

BASE CURR ~LS NEI bAS SECTY "/LS 

296 .101 Soo 

WBIF " 
423 go 17 .653 94 

276 .609 230 

WBIF - 
763 Do MIII Do 

234,203 940 

WlIF 11 
337 Do 15,514 3B 

240 .225 640 

WbJF -- 
007 go 17,652 68 

230 .042 050 

WBIF - 
575 00 20,135 29 

516,679 020 

59373RDR4 TOTAL . . . . . . . . . . . . . .. . . on 327,546 11 

393505DL3 GREEN TREE FINE CORP CIF SER 1 2014/10/15 7 450 
WBIE . . 

042 16.342 90 16 .445 Is 
16 .543 000 

WBIE - 
CXL 690 -16,342 90 -16 .445 15 

-16,343 ODD 

393505DL3 TOTAL 
. . . . . . . . . . . . . . . . Be 00 

59353SAYD GREEN TREE RECREATIO 1997 A AS 20%B/04/15 I Goo 
WBIE . . 

S37 10 .340 as la .201 11 
10 540 850 

IIIE -1 
536 10,340 as 10 .289 1~ 

10 .340 B51) 
Half . . 

Cxi 556 -10 .340 as -10,299 17 
-10 .340 aso 

go 1 00 00 1 

16JULDI 16JULGI I Doocco 

52 74 Do 52 74 

17JULDI 17JULDI I DDDoOo 
52 73 00 52 75 

17JUIOI I 7JUL 0 1 1 Decade 
-52 73 00 -52 73 

W52C HUNTER, WTICIAM H GATES FOUNDATION 
- COMPOSITE - 

SUHMARY REALIZED GAIN/tOSS REPORI 
JANUARY 1 . 2001 70 DECEMBER 51, 2001 

ASSET ID SECURITY DESCRIPTION MAE DATE MAI RATE END D7 
SEE SELL/BIC LOT LOCAL PRINCIPAL NEI LOCAL COSI LOCAL SEC7Y GN/L~ 

SHARES/PAR BASE PRINCIPAL NEI BASE COSI BASE SECIY GWIS 

STI. DI SELL RAIE 
NET SECTY GH/L$ 

BASE CURR Gk/tS MET BAS SECTY GN/LS 

39353SAYD TOTAL 
10 .340 as 10 .256 11 

39538 "A3 GREENPOIN7 MANUFACIL! SER 1999 2009/12/15 5 750 
-- WDIF -- 

276 43,909 05 43,543 50 
43.999 aso 

- WBIF - 
Cxi 276 -Al .959 05 -43,543 50 

-43 .989 050 

- WBIF - 
277 4319a9 05 A31545 do 

43 .989 150 

3P538&AA3 707AI 
. . . . . . . . . . . - 43,959 05 545 60 

407514116 ARGENIINA (REP OF) FEIN 51 MR 2005/03/31 1 000 
WBIS " 

289 417 .600 an 454 .049 00 
1 .0001GOD Goo 

WEIS " 2DD5/05/31 I ODD 
dud 225.671 40 2S2 .785 BE 

545,000 Goo 

WEIS " 
6Q7 356 .299 20 368,972 as 

545,000 000 

WDIM " 
494 1 .483,776 00 1 .529 632 07 

1,656,000 0 'a 

BIN " 
496 600 .~00 40 705,923 1! 

756,000 000 

- WBIE - 
095 1 095 074 ZO 1 .099 350 00 

1 .260,00D 000 

" WDIE . . 
Y 23S 11057,610 00 1 085 .600 Do 

1 260,000 004 

WBIE ., 

4AS 45 1 go 445 46 1 

77JULDI GSAUGOI I Docent 

-37,248 00 go -37,243 on 

22FESDI DIMARDI I DODOOD 
-7,113 65 00 -7.113 sh 

?3TE0DI 02MARGI I cooooo 
-12 .673 65 00 -12 .673 65 

13MARDI JAMARDI 1 000000 
-45 .B56 07 Do -45,056 07 

15MARDI 16MROI 1 000090 
-25 .523 13 00 -25,575 13 

?OMAROI 27MARDI I DOODOO 
14,275 80 go -14,275 Be 

23MROI 78"AROI 1 000000 
45,990 on an ~5,990 40 

?3MAROI 2BMAR017-='--l 00000~-ATES I RV-7 T 

0 
I 

a 

0 

SIAUQOI 31AUGOI 1 000000 
-17 .633 84 Do -17.633 64 

30SEPOI 30SEPOI I coocoo 
-15 .115 Do 00 -18,11a Do 

31OCT91 SIOCT01 1 000000 
-15 .314 55 no -15 .314 30 

30MOV93 30NOVOI I Doonoo 
-17,952 6B cc -17,952 &a 

SIDECOI SIDECOI I oncooo 
-?O .IBB 29 00 -20 .116 29 

-127,346 11 1 Do 

ISSEP99 15SEP99 1 000000 

-102 75 cc 102 25 

15SEP99 15SEP99 I Doccoo 
102 25 00 102 25 

PAGE 565 
AS-OF DAIE SIDFCOI 

S2 74 L 00 52 74 L 

IBOC701 laocial I Docent 

445 55 00 "S 55 

19OCIDI 180clol 1 000009 
-445 S5 00 -445 55 

ISOCTOI 180001 1 000000 
445 As Do 445 As 



WILLIAM H GATES FOUNDATION PAGE 54, 
- COMPOSITE - Statement 28OS-0F DATE 31DECO 

I 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31, 2001 

MAY DATE MAY RATE TRY) PIT SIT. DI SELL RATE 
LOCAL COST LOCAL SECIY GWIS 
BASE COST BASE SECIY GM/15 BASE CURR GH/I.S 

-1 .053 .600 00 ~5 990 00 go 

23MARDI 29MARDI 1 0000111) 
1 .035,600 Do 45 .990 00 no 

26MARO] 2OAPROI I VOODOO 
955 391 29 IS .820 06 Do 

26MROI 20APROI 1 000000 
-955,391 29 -15,520 86 no 

26MROI 20APRO) 1 000000 
955,391 29 15 .120 B6 an 

26HAROI 20APROI 1 000000 
-955,391 29 -15 820 86 Do 

26MROI 20APROI I cogooo 
965 665 39 26,092 96 00 

26MARDI 20APROI I 00006D 
-965,663 59 -26,092 96 00 

26MAROI 20APROI I DODOOD 
956.739 Be 15 950 97 00 

29MAYO) 07JUNDI 1 000000 
1 .421 .633 21 -31401 51 no 

29MAYDI 1171UNOI 1 000000 
-1 .421 .633 21 31401 51 Do 

29MY01 12JULDI 1 000000 
1 424 000 00 5,7611 30 up 

12JUNDI 27NOVOl,' - 1 00 
00 

00 
1 352 000 00 48,926 21 11 

ASSET 10 SECURITY DESCRIPTION 
SH SELL/Bic IDI LOCAL PRINCIPAL NEI 

SHAITES/PAR BASE PRINCIPAL NET 

Y CXL 235 -11037 .610 00 
-11260 .000 coo 

WBIE . . 
Y 236 1 .037.610 00 

1 .2160,I)OD 000 

WBIE . . 
Y 141 939.570 45 

1 .120 .000 000 
WDIE . . 

Y CXI. 141 -959 570 43 
-1 .125,000 OGG 

WITIF . . 
Y 111 939 570 43 

1112111000 coo 

WIPE . . 
Y CXL 111 -939 .570 43 

-1 .120 .000 Dog 

WIPE -- 
Y 105 939 .570 43 

1 12010aa 000 

WIPE - 
Y CXI. 195 -939,570 43 

-1,120 000 000 
WIPE . . 

Y 214 940 897 93 
1,120,000 000 

Wait . . 
62F 1 413 231 70 

1 600 000 DOD 

WIPE . . 
CXL 620 -1 .418 .231 7D 

.1 600 000 000 
WDIE . . 

6A1 1 419 .233 70 
11600 Doc ago 

WBIE -- 
319 1 .400 926 21 

160,000 ODD 

NEI SECIY GM/IS 
NET OAS SECTY r~/LS 

~S,990 00 

45 .990 00 

15 .820 56 

-15 .920 a, 

15 520 66 

-15 020 R6 

26 092 94 

24 092 96 

15 950 97 

-3 401 51 

3 401 51 

-5 .760 30 

411,926 21 

Wb?C MOMIHIV WILLIAM H GATES TOUNDA310% Phu 1161 
- COMPOSITE - AS-DF DATE 3intcni 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 3 . 2001 70 DECEMBER 31, 2001 

ASSET IV SECURITY DESCRIPTION MAT DATE MAY RATE TRY) D7 SIt 07 SELL RATE 
SH SELL/17C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY 6H/LS NET SEC7Y GM/tS 

SHARESIPAR BASE PRINCIPAL NEI OAS[ COST BASE SEC7Y GH/t~ BASE CURR GM/LS NET BAS SECTY GN/L~ 

HOPE - 2005/03/31 5 S62 29MYCI IIJUNG) 1 0000110 
64D 1 420 800 00 1 .419,200 00 -1 .600 00 Do -1 .600 00 

11600 .000 000 

WIPIE -- 06JUNDI IIIJUNOI I OODDoo 
015 1 .421 919 19 1 404 ODD Do 17 919 15 Do 17 .919 ]A 

11600 000 000 

WITTE " 12JUMOI ?IIJUMOI 1 000000 
259 3 .400 926 21 1 .352 .000 00 46,926 21 00 49 .929 21 

1 .600,000 DOD 

WIIIF . . 12JUNO) 211JUMOI 1 000000 
CxI. 259 -1 400,926 21 -1,352 000 00 -49,926 21 00 -43,926 2) 

-1 .600 .000 coo 

HOPE -- 26JUN01 30 IUL 01 1 000000 
260 1 .347 .692 4A 1 .357 794 26 -)0 .091 TO Do -10 091 76 

1 .600 DOG 000 

HOPE . . 26JUNOI 30julal 1 (100061) 
CXL 260 -1 .347,692 40 -1,357,794 26 10 091 79 00 10 .091 78 

-1,600 .0co 000 

WDIE . . 26JUNOI 03JULOI 1 000000 
279 I .SS1,326 94 2 .340 000 00 11 326 94 Do 11 .32A 94 

1 .600 .000 DOD 

b)M . . 2005/03/51 7 625 21MARCI 26MAROI I COODOD 
024 93,474 00 101 080 79 -7 .606 78 Go -7 .606 IF 

)OB,ODO 000 

Wel, . . ?IMARDI 76MARDI I ODDOOD 
Cxt 024 93 .474 00 -101 090 71 7 .606 73 00 7 606 7P 

-108 000 000 

WITH . . 21HAROI 27MARDI 1 000000 
025 590.805 00 639 209 92 -49,403 92 00 -40,403 92 

654,000 coo 

WSIM . . 21KARGI 76M&Ral I apogee 
076 280,260 00 Sol 1996 02 -21 .736 02 00 -21 .756 Oe 

324 .000 000 

WITH . . 21MARQ1 26MAROI - I DOODOO 
CXL 026 290 .260 00 301 996 02 21 756 02 00 21 .736 a ; 

-324 000 000 

Will" . . 21MARCI 27MARCI 1 000009 
089 280,260 Do 301 .996 02 -21,756 02 00 1-21 .736 02 

14 

W112C MONTHLY 

4 



ASSET ID SECURITY DESCRIPTION 
SH SELL/DTC LOT LOCAL PRINCIPAL MET 

SHARES/PAR SASE PRINCIPAL NEI 

524,000 ago 

WDIM ., 
D91 93 .474 00 

joh .000 000 

WDIM ., 
092 155 .34D 00 

150,000 Goo 

" Whim . . 
101 311,040 00 

3&0 .000 000 

" Whim . . 
094 277.530 80 

324 .000 DOD 

Whim " 
095 623,700 00 

756,000 Sao 

Weill . . 
096 61 .512 00 

7P .000 000 

Whim ' . 
D97 122,940 Do 

144,000 000 

Whim . . 
09A J531310 Do 

150 .000 000 

WS)M " 
099 )731120 on 

]Qq,000 DOD 

WBIK ., 
]GO 156 .244 00 

216 .000 000 

WD)M " 
Cxt ISO 185 .244 00 

-216 DOD 000 

Whim - 
156 )BB .244 00 

211 .000 Dan 

WILLIAM N GAIES FOUNDATION PACE 569 
- COMPOS17F - AS-OF DAlE 31DECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

MAI DATE MAI RATE IRD DI STL DI SELL RAIE 
LOCAL COST LOCAL SECIN GM/L~ MET SECIY "ItS 
BASE COST BASE SECTY GM/L5 BASE CORR QWLS NEI BAS SECIY GNILS 

WB?C MONTHLY 

ASSET ID SECURI IN DESCRIP71ON 
SH SELL/B7C LOT LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NET 

402514116 701AE 
119,569 10 1 00 116,369 10 1 

342 .&111 70 S 00 -342 .691 70 S 
ICJANOI 16JANDI I DDOODO 

-25,019 72 00 -23,019 72 

07MROI 12MAROI 1 000000 
-16 .776 07 Go -16,776 07 

26MROI 29MROI I DOODOM 
-5S .3B4 D5 go -55,594 15 

03APROI 06APROI 1 000004 
-12 233 64 00 -32 .233 64 

?IMAYGI 74MYOI I DOODOO 
-3 252 34 so -31252 34 

21MAYOI 2~01 1 000000 
345 67 00 5A5 67 

21MAYDI 24MAY01 1 000000 
143 50 Do IqS 50 

??MAYDI 25MYOI I COODOO 
11410 81 So 11410 111 

25MAYDI 29"Yol 1 DOOODO 
11194 11 00 1 .196 11 

23MAYDI 29MLAYD1~---l 000000 
4 .C59 22 00 4,059 22 

7- !Z 

to 

b 

b 

W112C MONTHLY WILLIAM N GATES FOUNDATION PAGE 566 
- 

COWOS17E - Statement 28 AS-OF DATE SIDECO 
I 

~UMMARY REAL] 
z 
ED GAIIVLOSS REPORT 

JANUARY I . 
2001 1 

0 DECEMBER 31 . 2001 

MAI DATE MA7 RATE ISO 01 SIL DI SELL RATE 
LOCAL COST tOCAL SECTY GN/LS NET SEC7Y GH/LS; 
BASE COST BASE SECTY GIVIS BASE CORR GWLS MET DAS SECIY GIVLS 

?IMAROI 27MARDI I cognac 
100,665 34 -71191 34 Do -7 .191 !,4 

21MAROI 27MARDI 1 000000 
167 .775 57 -12 .435 57 00 -12 .435 S 7 

21MROI 27MROI 1 000000 
330,177 q7 -19 .137 47 00 -19,137 47 

22MROI 27MROI 1 000000 
"S . 994 18 -17 .244 Is 00 -17 .ZG6 is 

22MR01 27MROI 1 000006 
660,495 29 -56,795 29 go -56,795 79 

22MARIII 27MARDI 1 000000 
64 .330 13 -3,065 15 Do -3 .068 13 

22MARCI 27MARDI I cocoac 
129 .760 27 -6 .1120 27 00 -6 S?O 77 

22MAROI 27MARDI 1 000000 
16212DD 33 -3,399 33 go -8 .3RD 33 

2?KARDI 27MARDI I ODDOOD 
129,760 27 -6,640 27 Go -6 140 27 

22HAROI 26MAROI I DOODOO 
194,628 so -6 .B04 58 go -6 .354 56 

27MARD) 26MARV) 3 DODOOD 
194 .678 so 6 .384 BE 00 6 .584 39 

22MARDI 26"Rel ~,_]_Dncooc 
194,628 56 -6 .594 BE at -6 .594 39 

T A 
11 
E 

10,079 .776 16 10 .078 sea so 

6 .146,121 do 6 409 .103 30 

403570117 BULGARIA I MT REP) FRN 28JUL 2024/D7/29 I coo 
WBIM . . 

533 424,975 00 A47 .994 72 
SSO .000 ago 

WBIM . . 
376 269,62S 00 285 .401 07 

350,000 DOD 

'DIM . . 
141 716 .656 25 772 041 10 

950,000 000 

WBIM . . 2024/07/2E 7 062 
594 225 .000 00 257,733 64 

300 .000 coo 

Whim . . 
106 113 .425 00 116,577 54 

)SPIDDO 000 

WBIN . . 
132 75,575 00 75,529 33 

100,000 DOD 

wolm . . 
134 113 .437 so 113 .294 an 

50 .000 DOD 

WO:M . . 
195 22B .375 00 226 .964 19 

300,000 009 

WDIM . . 
256 228 37S Do 227 .178 89 

300 DOD 000 

WITH . . 2024107120 7 750 
257 553,750 00 529 .690 78 

790,000 000 



wo2c MONTHLY WILLIAM H GAIES PITUNDAilnu PAGE 571 
- COMPOSITE - AS-OF DATE SIDECO) 

~U.MARY REAL12ED GAIN/LOSS REPORT 
JANUARY 1, 2001 TO DEFENDER 3) . 2001 

A~SEI 10 SECURITY DESCRIPTION MAI DATE MAI RATE IRD D7 SIT. III SELL "IF 
SH SELL/BIC LOT LOCAL PRINCIPAIL Nil LOCAL COST LOCAL SEC7Y GH/LS NEI SECIY GN/LS 

~HARESIPAR BASE PRINCIPAL NEI BASE COST BASF SEC7Y rWLS BASE CORR GN/LS NEI PAS SEC7Y "/IS 

WBIA . . 27SEPOO 27SEPCO 1 000000 
CxI 553 -13,19S .517 50 -12 835,570 10 -321,742 40 Do -529 .747 40 

-12,973,500 000 

WBIA -- 27SEPOO 77SEPOU 1 000000 
CIL S54 Is 191 46t 75 Is W .Osc no -52 41fi 75 00 -92 411 75 

-12,973 .5DO 000 

WBIA - 27~[POO 27SEPOO 1 000000 
CML $55 -17 .553 625 00 -17 465,400 00 -123 225 00 00 -123 225 00 

,17 .298 .000 000 

WBIA . 27SEPOU 27SEPOD 1 000000 
CYk 556 21 .956 .719 7~ 21 .905 .97C ON -so 941 72 at 50 %Q% 72 

-21 422,500 noo 

WBIA -- 27SEPOO 27SEPOO 1 000000 
CIL 557 -13.071 .150 00 -13,147 875 00 76 .725 Go 00 76,725 00 

-12,973 500 000 

WBIA - 27SEPOO 27SEPOO I OODDOO 
CIO. 558 -17 425,875 Ge -L? .S25,995 03 100,106 0! 00 loollas 03 

-17,295 .000 000 

TIBIA -- 51OCTOO SIOCIOO 1 000000 
CXL 733 75 000 00 75 .941 99 941 69 00 941 SO 

-75,000 000 

Welt . 21MAROI 27MARGI 1 000000 
]Do &]] .ADD 00 821,989 63 10 089 63 00 -10.059 63 

1OH0 000 coo 

WBIA -I 17APROI 17APROI I ("GOOOD 
716 3.200 .000 00 3 236,352 93 -56 .952 99 Do -56 .352 95 

3 ?no coo 000 

WBIA -- 17APROI 17APROI I OnDoOO 
CXL 716 3,200 000 00 .3 .23& .BS? 95 36 852 96 Do 56 .aS2 91 

-3 ?no 000 coo 

Welt . . 29mycl OSJUNOI I DODOOD 
534 I .GDO DOD Do 1 .4D4 000 00 -4 .1190 Do Do -4 .000 Do 

I soolocc 000 

WBIE -- 27 'UNDI 29JUN01 I Dome 
267 1,43O .DOO 00 11396 .116 &1 33 B33 39 go SEMI 39 

1 600,00D ODD 

Wolf . . 27 JUNDI 29JUNDI I coucoo e 
--A i 3, 59 CXL 267 -1 .430 000 00 .1 396 .116 61 -53 903 39 Do - I 

if 

W17C MONTHLY WILLIAM M GATES FOUNDA I]ON DA7EPAGE 57D 
- COMPOS17E - Statement 28AS-DF 31DECD 

I 
SUMMARY REALIZED GAIN/LOSS REPORT 

JANUARY 1 . 2001 10 DECEMBER 31, 2001 

ASSET In SECURITY DESCRIPTION MAT WE MAT RATE 7RD 07 SII. FIT SELL RATE 
%IT SELL/BIC LITT LOCAL PRINCIPAL MET LOCAL COST LOCAL SECIY GN/CS MET SECIY GM/kS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SFCIY GN/LS EASE CURR GWLS NET OAS SEMY GH/LS 

403570117 IDIAL 
2,928,593 75 5 032,10S 06 -103 511 31 s go -103,511 31 S 

4fl4I4QAb4 HINT PIS SYS INC So SUN N7 2005/09/01 12 DOD 04JANDI 09JAHOI 1 000000 
WBIJ . . 

711 21957 625 00 5 .579 159 65 620 554 65 00 -620 554 65 
4 950 .000 000 

WBIJ . . O3MAYOI DAMAYD) I DODOOD 
073 5 .AO2.700 00 5,694,320 72 -292 129 72 00 -292 .12B 72 

7 .930 .000 DOD 
404140AN4 101AL 
--- I . . . . .. . . . . - 1 360 32S 00 9,272 999 37 -912 663 37 1 00 -912 663 37 1 

41011WARI HANCOCK JOHN GLOBAL TRANCHE 7 2DO4109/27 I ODD 26NOVOI 29NOVOI 1 000000 
WB?L . . 

394 2 101 421 50 2 .105 000 00 -S .S75 50 an -3,573 50 
2 .105 coo 000 

412BIAADI HARLEY 1AVIDSON1 MOID 2001 1 CD ?005/09/15 4 650 15JUNDI ISJ"ol I unboot 
WBIU . . 

302 209 993 55 209,983 S4 ol go ]a a] 
209 .993 5SO 

4129060DO HARLEY DAVIDSON EAGL SER 2000 2004/OR/15 4 NBC 17SEPOI 17SEPOI 1 000000 
W1?J . . 

740 71 293 15 72,143 11 -859 96 on -859 96 
71 263 150 

W52J - 15OC701 ISOCIOI 1 000000 
339 SO 463 92 60 154 37 690 45 00 -690 45 

59 463 920 

wB2J -- 15NOVOI ISNOVOI I DOODOO 
530 63 444 2. 6A .159 OD -715 56 on -715 56 

cs 444 74C 

4)29065DO 107AI --- . . . . . . . . 194 391 32 196 457 28 -2,265 97 1 Do -7 265 97 1 
414737119 BRAZIL(FEDERAIIVE RE FRN 15APR 2006/04/15 1 coo ?7SEPOO 27SEPOO 1 ODOODO 

WDIA - 
CxL SSI -4 386,457 No -3 9D6 coo 00 -4B2 437 50 00 -402 437 SO 

-O .ASO ADD 000 

WFIA 27SEPOO 27SEPOO (VOODOO 
Cxt 552 21 901 son 00 19 .211 094 25 3 650 ~05 75 00, 3 630 .405 IS 

-21 .672,250 000 

19 

is 



Siatement 28 
PACE S72 

AS~F DATE 3luECDI 

STI DI SELL RAIL 
MET SECTY G"/LS 

BASE CURR GMILS NEI BAS SECTY GRITS 

MON7MLY WB?C WILLIAM H GATES FOUNMIION 
- COMPOSITE - 

SUMMARY REALIZED GAIWLOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

MAI DATE MA7 RATE IRD DI 
lDC.Al COST LOCAL SECTY WLS 
BASE COS7 BASE SEC" GWLS 

ASSET ID SECURITY DESCRIPTION 
SH SELL/BIC L07 LOCAL PRINCIPAL NET 

SPARES/PAR BASE PRINCIPAL NEI 

-1 600101D ado 

WBIE -1 
?as J .430,000 00 

1 .600 .000 BID 

WIIE -- 
290 1 .426.000 00 

11600 .000 coo 

WDIE . . 
339 Do 

409 .000 DOD 

WBIA - 
026 25.99a .399 9? 

27 .360,000 000 

Wb3A 11 
Cxt 023 -23 .99B .399 92 

-27 .3&0 .000 000 

WBIA -- 
035 23,999,399 92 

27 .340 .000 coo 

WSIA - 

27JUNDI 29JUNCI 1 000000 
33 .983 39 go 33 .563 59 

29JUNG1 05JULDI 1 000000 
232,400 17 Do 2a2,480 17 

30JUND) 39JUNDI 1 Doccoo 
-295,999 96 Do -215,199 9, 

IIDECOI 14DECOI 1 000000 
3,679,535 20 00 3 .679.935 2e 

)]DECO) 14DECOI 1 000000 
3 .679 .935 28 00 5 679.555 29 

11DECol 17DECOI 1 000000 
-3 .679,239 29 00 -5 .679 .239 29 

unrcol 17DECCI 1 000000 
3 979,259 29 go 3 .679 .239 29 

27SEPOO 27S[PDD 1 000000 
535,291 is 00 S35 .291 15 

27SEPOO 27SEPOV 1 000000 
106 .271 Be Go 106,271 89 

27SEPOO 27SEPOU 1 000020 
152 43Z 91 00 IS2,432 01 

27SEPOU 27SEPOO I Conoco 
203,243 75 Do 203.243 75 

27SEPDO 27SEPOO I DUDOOD 
143 .617 go 145,617 19 

11396,116 61 

1,143,599 63 

755 .999 96 

27,671 .23S 20 

-27,678 .235 20 

27.677,639 21 

CXL 035 -23,996,399 97 27 .677,639 21 
-27 .360 .0go coo 

WAIA ., 2006,04/15 5 437 
056 4,517,991 67 3 979,700 52 

4,650,000 000 

WNIA -- 
088 13,553 975 DO 13 .447 .?D3 17 

13,950 .000 coo 

WBIA " 
089 )31689113S 9~ 13,447 .?03 J3 

131950 .DDD 000 

WMIA -- 
090 16.133 .514 5b 17,95G .270 03 

is 6polooo coo 

WBIA ., 
093 22 .656,967 81 22,513,265 6! 

23 .250 .000 000 

WILLIAM H GATES FOUNDATION PACE 573 
- COMPOSITE - AS~F DATE IIDECOI 

SUMMARY REALIZED GAIN/LOSS REPORI 
JANUARY 1, 2001 TO DECEMBER 31 . 2001 

MAI DATE MAI RAIL IRD III SIL DI SELL RAIE 
LOCAL COSI LOCAL SECIV GN/LS NEI SECIY GK/LS 
BASE roSI BASE SECIY GH/LS BASE CURR GN/LS MET BAS SECTY GN/LS 

27SEPOO 27SEPDO DOODDD 
13,507,959 57 A .ISI 57 Do 6 .151 57 

27SEPOO 27SEPOO 1 000000 
15,D)O1515 63 32 .646 87 go 32,646 07 

ISOC700 15OC70D I cocoon 
1 .937 .054 42 62 .915 58 Do 62,915 58 

17APROI 17APROI 1 000000 
3 .197 .259 53 9217AI 17 00 92,741 17 

PBJUNDI 03JULD1 1 oaaago 
1,429,499 79 -3 499 79 Do -3 499 79 

?BJUMOj 03JULDI I accooo 
1,429,499 79 3,499 79 00 3,499 79 

?7SEPOI 27SEPOI I OBOOOD 
20,67) .DB7 83 1 976,193 Do Do 1,878,183 DO 

15OCIDI 15OCT01 1 000000 
3,115 245 93 94,754 17 on $4,754 17 

IIDECOI )]DECO] 1 000000 

ASSET 10 SECURITY DFSCRIPI)ON 
SH SELL/BTC 101 LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

WRIA -- 
092 13 .514,110 94 

15 .950,000 000 

WBIA -- 
093 IB .DA31162 5D 

13 .600 .000 coo 

WBIA -- 
094 2 coo .oup 00 

21000,000 000 

IBIA -- 
095 31200 coo Go 

3 .200 .000 coo 

WBIE -- 
220 1 426 .000 DO 

1 .600,000 coo 

WBIE -- 
Cxt 289 -1,426 COD Do 

-1,600,000 000 

WBIA -, 
D17 22 .549 27D 83 

23,25D .VDD BID 

WIIA - 
996 5 .200,000 00 

31790,000 ago 

WDIA -- 
097 24 .151 .017 42 26,720 .186 17 -2 569,168 75 Do -2 .569 .146 75 

WBIF 2006/04/ 
::7 1,154,040 00 

2158,917 625 23MROI 2BMARDI 1 000000 
1 . a 2 20 -24 .B72 2 

D no 
-24 .872 20 a 

0 
23MARO1 20MAROI 1 000000 

1,201,997 67 ~17,957 67 00 -17.957 V 

73MROI 29MARDI- -1 DOODOD 
-1 .203,997 67 17,957 67 Do 17,9S7 67 

23MAR 
al 

?BmARO 1 000900, 
1,224,747 67 -40 107 67 an I I -40i, A 

1 .520,000 000 

WBIE -- 
240 1 .184 040 00 

I 32D .000 DOD 

WBIE . . 
CXL 24D -1,194,040 00 

1,320,000 000 

Wb1E -- 
243 1,184 BAD 00 

0 

0 

WB2E MONTHIV 



MU.IMLI WILLIAK H U ITS FOUNDATION PAGE 574 
- COMPOS17F - Statement 28AS-OF DATE 

3ITTE 
Col 

SUMMARY REALIZED GAINItOSS REPORT 
JANUARY 1 . 2091 TO DECEMBER 31 . 2001 

ASSET IV SECURITY DESCRIPTION MAT DATE MY RATE IRD 07 SIT. D7 SELL RATE 
SH SELL/117C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SEE" rN/LS MET SEC7Y GN/LS 

SHARESIPAR BASE PRINCIPAL NEI EASE COST BASE SEC7Y GWLS BASE CURR GM/tS NET RAS SFCIY GN/LS 

1 320 .090 goo 
Wait . . 23MAROI 25MAROl 1 000000 

CxL 245 -1 194 040 go -1 .224 .747 67 40.707 67 go 40 707 67 
-1 320 000 000 

Halt . . 26MAROI 23APROI I Doom 
tot 712,795 51 749 256 SS -56,495 74 to -50 496 74 

800,000 Doc 

Halt -, 26hAROI ?OAPRGI I noocco 
123 713 649 99 733 .676 02 -15,026 04 Do -15 026 "4 

9011 .000 Goo 
WBIE . . 26MARDI ?DAPROI 1 000000 

CXL 121 -71B 649 90 -733 .676 02 15 026 o4 Do 15 0?6 04 
.300 coo 000 

WBIE -- 26MARDI ?BMARDI 1 000000 
242 715 649 95 737 .711 41 19 .061 43 00 -19 .0&1 43 

500,0110 coo 

WBIE - 26MARDI 23MARDI 1 000000 
CXI. 242 -718 .649 98 -737,711 41 19 061 43 Do 15' 061 43 

-ROD 000 000 

WIIE . . 26MAROI 20APROI 1 000000 
757 7111 .795 11 733,676 02 -14,380 21 Go -14 560 71 

1100 .006 coo 

- WITE - 26"ROI 20APROI 1 000000 
CXI. 752 -71B .795 81 733,676 02 14 890 21 00 14 630 21 

-BOO 000 DOD 

414757129 707AL 
. .. . . . . . . 43 326 610 00 47,164 901 79 -3 .935 .291 79 1 00 -3 939,291 79 L 
A14953II? BUL CJkRIA (HAI REP) FRN 29JUL 2011/07/29 1 000 03JAMOI OIIJANDI I GDOOTIO 

No]" . . 
173 226,312 50 227,343 34 -1 .030 94 00 -1 .050 pq 

300 000 000 

WBIM . . IDJANDI 16JANDI 1 000000 
5S9 5B6,117s to Sol 056 Is 5 .51b %5 as 5 bit 115 

500 .000 000 
WaIM . . 02MARDI 07MAROI 1 000000 

221 76614BO 00 279 937 23 13 507 23 
no 

-15.507 23 
350 .000 000 

0 

AS-0F DA7EPAGE " 
71 

31DE I n1 

MET SECTY GH/L5 
NET RAS SICTY rHILI 

15 507 73 

.15 .907 23 

-10,037 47 

-73.559 74 

-14,527 24 

-25 .504 20 

-9 .692 22 

989 69 

-6 .011 47 

WILLIAM H GATES FOUNM710H 
- COMPOSITE - 

SUMMARY REAL12ED rAlN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

HAI DATE HAI RATE IRD 01 SIL 01 SELL RATE 
LOCAL COST LOCAL SECIY CH/15 
BASE COST BASE SECTY GN/LF BASE CURR GN/LS 

G?MARDI 07MAROI 1 000000 
-279 .997 73 13 507 23 Do 

02MAROI 07MARD) I VOODOO 
279 .987 23 -15 937 23 Do 

07 NARDI 12MAROI 1 000006 
201,797 47 -10,037 47 00 

26KARDI 29MAROI I DODOOD 
1 091,965 99 -73,559 74 00 

03APROI 06APROI 1 000000 
201,027 24 ~14 327 24 00 

lamycl 23MAYOI I ococco 

ASSET TO SECURITY DESCRIPTION 
SH SELL/07C L01 LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NEI 

CM1 221 -266 400 00 
-550,000 000 

WB]M . . 
228 266 coo Do 

350 coo Goo 

W", . . 
375 191 .250 00 

2SO .009 000 

'a" . . 
142 ]Iola 406 25 

1,350,000 000 

WITH . . 
400 167 .500 00 

250 .000 000 

WBIM . . 
cog 457,500 00 453 004 7D 25,504 20 go 

600,000 900 

WBIM . . 201110?126 7 750 22MYO) 25MY01 1 DODOOD 
196 228,750 00 238 442 22 -9 692 22 00 

300,000 000 

HEIM . . 
199 594 .750 00 

780,000 000 
WRIM . . 

255 343 .125 00 
450 .000 000 

WITIM ., 
258 594 .750 00 

780 .000 000 
'a" . . 

Cxt 759 594 .750 00 
700 .000 000 

23MAYGI 29MAYOI 1 000000 
593 .760 11 989 99 00 

25MAYOI. 29MAY01 000000 
349 .136 47 -6,011 4T Do 

23MAYDI 29MAYDI 1 GDOOOO 
595 .760 13 9119 89 00 

?3MAYOl 29MAYOI 1 000009 
-593 .760 11 969 89 00 

0 
9119 99 

WI?C MONTHLY 

969 89 



Statement 28 PAGE . 576 
AS-OF DATE 51DEC01 

SIL ITT SELL RATE 
NEI SECIY QN/LS 

BASE CURR GM/LS NEI %AS SECTY GN/LS 

WE?C MONTHLY WILLIAM H GAIES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIWLOSS REPORT 
JANUARY 1 . 2901 10 DECEMBER 51 . 7001 

ASSET 11) SECUR17Y DESCRIPTION MAT DATE NAT RATE 1 RD ITT 
SH SELL/BIC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SFCIY GWLS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECIY GH/LS 

414953112 707AL 
3,900,465 75 4,947,810 42 

415217111 IRAM(FED REP) ISAP1114 U 2014/04/15 a 000 
W51t . . 

395 103 .439 44 106,090 34 
1?0 .000 Goo 

'DIS . . 
404 239 .)54 4B 250,160 40 

279 .000 000 

WBIS . . 
CXL 404 -219 .15A 4ft -250.160 40 

-279 .000 000 

WDIS . . 
493 239,154 49 250,160 39 

279,000 000 

WBIM . . 2014/04/15 5 goo 
S54 577,275 4q 514.525 96 

758,946 000 

WDIM . . 
143 497 566 60 423 .253 64 

615.705 000 

WBIK ., 
432 AA7 117 27 3bl .15A 09 

554 .154 Sao 

WBIM . . 
372 250 .322 56 212 034 54 

307,857 Sao 

WBIM . . 
102 1 .625,922 9~ 1,485 .412 7 3 

2 .154,967 q90 

WITH . . 
404 330,787 51 297 .214 27 

459 .993 500 

wal" . . 
595 371,270 11 440,956 6~ 

492 564 000 

WbIh . . 

-147,341 67 S Do -147 .541 67 S 
12SEPOI 19SEPOI I cagooo 

-2 .641 90 00 -2.6AI 90 

13SEPOI ?DSEPQI 1 900000 
-11,005 92 no -11 .005 92 

ISSEPOI 20SEPOI 1 000000 
11 .005 92 go 11 005 92 

13SEPOI ?OSEPDI 1 000000 
-11 .005 91 00 -11 .005 91 

IDJANOI 16JANDI 1 000900 
62 .897 46 go 62,597 46 

29JANDI GIFE001 1 000000 
74,312 96 00 74 312 96 

DEFEBOI 13FEDC1 I ooccoc 
65,965 15 go is.963 Is 

07MAROI 12MAROI 1 000000 
38 298 02 00 33,288 O~ 

25"AROI 2EMARDI I DODOOD 
140,510 2b at 140,510 25 

03APROI 06APROI I 0000co 
53 .575 24 Do 53 .573 24 

04JUNal 07JUMG-~-r 009000 
-69 .'B6 52 DO -69,506 52 

IIJULDI 16JUkOl-~~ I 00001~01',% -rj-- 
E7~ - - I I - 

W02C MONTHLY WILLIAM H GATES FOUNDATION PAGE 577 
- COMPOSITE - AS-OF DATE 31DECOI 

SUMMARY REAL37ED GXIMILOSS REPORT 
JANUARY 1 . 2001 To DECEMBER 31, 2801 

ASSET ID SECUR17Y DESCRIPTION MAT DATE MAT RATE IRD D7 SIT. DI SELL RATE 
SK SELL/RIC 101 LOCAL PRINCIPAL NET tout COST IDCAL SECTY GM/LS NET SEVY GN/tS 

SMARESIPAR DASE PRINCIPAL MET BASE COS7 BASE SECTY GX/LS BASE CURR GWIS NET RAS SECTY GMIiS 

065 391 .357 49 400 .992 09 -91654 60 go -9 .634 60 
554,154 500 

WBIM . . IIJULO) 16JULDI I 00000D 
Cyt 065 -591,357 49 ~00 .992 09 9,634 60 no 9,63A 60 

-554 .134 500 

Walm " IIJULDI 16JULOI 1 000000 
066 391,3S7 49 499.992 99 -9 634 6D DO -9.634 60 

554.134 500 

WDIS . . 2014/04/15 a coo 29JAWDI O2FTbDI 1 000000 
55C 291,747 97 266,045 07 5,702 90 go 5 .702 90 

"Slogo goo 

WDIS . . 
537 345,602 91 

s5clooo coo 

WBIS - 
605 540,396 67 

350,000 000 

WMIS ., 
611 3A6,441 

355 .000 DOD 

WBIS - 
Cxl b3i -346,441 8) 

-555.000 000 
we" . . 

614 346 .441 91 
355,000 ODD 

WB 

I 

a . . 
190 S471046 ?a 

101 .905 700 

WBIO . . 
621 576,630 93 

794,259 450 

We)" . . 
067 1,029 .766 61 

1 .477 .691 990 
WBIM 

MOIR 

24JAMOI 02F[001 1 000000 
341 151 67 3 .7S] 24 Do 3,751 21 

22FEBOI DIMARDI 1 000000 
352,430 21 -12 051 5~ 00 12 .031 S~ 

23FEEDI O?MAROI 1 000000 
356 .928 21 -10 .436 43 Do -10 .4B6 43 

23FESO) 02MARDI 1 000000 
-356,923 2q JD,496 43 00 10,496 

25PED01 05MAROI I DOOQDo 
356,925 23 -10 .436 42 at -10,436 42 

I 
9MAR01 22MARDI 1 000000 

554 519 41 -7 .472 2 
1 00 

-7 .472 21 

IDJULGI 13JULDI 1 000000 
58S .204 2b -6,453 35 go -6,453 35 

IIJULD) 16JULDI 1 000000 
1,137,672 50 -41 .2sl 31 Do -41 .251 31 

-66 .654 30 1 00 -64 .154 31 

IBJULDI 24JULO~- oooooa~A i E F1 E i 

to 

b 



WILLIAM H GATES FOUNDA TION PAGE 570 
- COMPOSITE - Statement 28AS-OF DATE 31 

DE 
co 

I 

SUMMARY REAL12ED GAIN/IOSS REPORT 
JANUARY 1 . 2DOI 70 DECEMBER 31 . 2001 

MAT DATE MAT RATE IRD OT S7L DT SELL RATE 
LOCAL COST LOCAL SEVY GWLS NET SECTY GN/LS 
BASE COST BASE SEVY GWLS BASE CORR GN/LS NET BAS SECTY GM/LS 

B47,568 11 35,198 94 so 35,198 94 

07AUGGI IOAUGOI 1 000000 
2 .779,34B 84 -93,723 20 Go -911 .723 20 

07AUGOI IGAUGOI 1 000000 
-2,779 34% 84 98 723 2D 00 98 .723 20 

07AUGOI 10AUGOI 1 000000 
2 .779 349 A5 -9B .723 21 00 -90,723 21 

ICAUGOI 15AUGOI 1 000000 
593 126 98 12 .277 92 00 12 .277 97 

22AUGO) 27AUC01 1 000000 
240,352 53 1 .773 46 00 11775 46 

22AUGOI 27AUGOI I GDOODO 
2a4 052 95 2 .095 92 go 2 .095 92 

170CTOJ 220CIDI 1 000000 
711,270 00 -26 .335 06 00 -24 .335 06 

22OC701 2SOCIal 1 000000 
507 .296 69 81041 39 to 9 .045 39 

220CTOI 25OC701 1 000000 
241 .460 71 12 371 37 00 12 .571 37 

29HOVDI 04DECOI 1 000000 
9t9 494 so -39 ofis ts 00 -S91445 S5 

JIDICGI 14DECO) I cocooo 
36 . 783 285 55 & .905 586 17 Do 6 .953 589 17 

JIDECOI 14DECOI, ~l Do 000 
-86 7B1,285 35 -6 993,516 17 :0- -6,953,586 17 

ASSET ID SECURITY DESCRIPTION 
SH SELL/B7C L07 LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRjNcIrAL NET 

375 882.767 05 
11231 .410 DOB 

WITH . . 
219 2,61HO 625 64 

1 .694,229 990 

WEIR . . 
CXL 299 -2 .400 .625 64 

-3 .694,229 990 

WE]" . . 
570 2 .650 .625 64 

3,694 .230 010 

WITO . . 
130 40S .404 30 

554 134 500 

WILD . . 
1§4 242 125 99 

339,637 7SO 

WIllo " 
155 PB6 .140 90 

400 201 2SO 

Welo . . 
OV4 761 954 94 

1 .103 .269 000 

WITO . . 
109 515,34S OB 

738,846 000 

W510 . . 
110 253 A52 08 

365 .265 950 

WBIN . . 
5t? 950,340 67 

1 .292 .990 500 

WEIR . . 
030 95 .771 971 52 

123 141 got 000 

-- WNIA - 
CXL 030 93,771 871 52 

-171 .141,000 Out 

WILLIAM H GA7ES FOUNDA7113H PAGE 579 
- COMPOSITE - AS-OF DATE 51DECOI 

SUMMARY REAL12ED GAIH/LOSS REPORT 
JANUARY I . ZOO] 10 DECLMBER 11 2001 

MAT DATE MAT RATE IRD D7 S71. DI SELL RATE 
LOCAL COS] LOCAL SECTY CHILE NET SECIV GN/kS 
BASE COST EASE SEClY GNIIS lh~E CURA GWLS NET BAS SECIY GN/LS 

]]DECO) 1~DECOI 1 000000 
66.376 190 so 3,952 .712 04 00 3,952,712 54 

IIDECOI 13DECOI 1 000000 
2914111)72 08 3 .051,79S 80 Do 31031 .795 go 

21DECOI 27DECOI I coccoo 
938 609 So -5 .046 59 so -S .046 59 

W12C MDNIHLY 

ASSET 10 SECURITY DESCRIPTION 
SH SELL/BTC LOT LOCAL PRINCIPAL MCI 

SHARES/PAR BASE PRINCIPAL MET 

WIIA . . 
031 7013?61903 64 

92 .355 .750 000 

WBIA . . 
032 23,442,967 18 

30 .735 .250 DOD 

WBIQ . . 
234 933,562 71 

112311AIO 000 

415717111 TOTAL 
. . . . . . . . . . . . . . . . . 96,447 037 75 09 .6)4 .652 01 

14 .571,669 19 14.444 4BB S9 

423074ANS HEINZ N J CO DEALER RE 2002111115 1 coo 
WBIZ . . 

709 11003,000 00 1,00S .164 52 
11000 .000 000 

423011111 RUSSIAN FEDERATION FRN ODS 3 2030/03/31 1 DOD 
WBIS . . 

569 505,312 50 498 .828 35 
1,22S .000 000 

WITH . . 
148 1112,250 Do 175,997 93 

450 .000 000 

WEIS . . 
026 396 050 go 376,541 S5 

a9O,DOO 000 

Welm . . 
383 121,093 75 9B .248 Sa 

250,000 000 

WITS . . 
203 A94 .250 00 946 605 14 

1 .960,000 coo 

WDIS . . 
269 744 946 18 693 339 40 

1 655,000 coo 

WEIS . . 
311 577 746 00 559 373 54 

6 .a99 .2ss 15 1 Do 6,899,235 15 L 

175 4SI 91 S go 175 .451 91 S 

VAUGOI )5AUGOI 1 000000 

2 .955 18 00 2 .835 18 

06FENDI 32FEBUI I occooo 

6 4B4 is no 61484 15 

76MR51 29mkRal I occout 
6 252 07 Do 6.252 07 

?~MAYIII 31MAYOI 1 000009 
19,503 47 00 19.50A 47 

25JUNOI 29JUNDI 1 000000 
22 B45 17 Do 22 B4S 17 

06JULOI 13JULD) I OODOOD 
-52 353 14 00 -52 .353 14 

23JULOI 30JULGI 1 000000 
51,107 40 go 5111117 48 

GZAUGOI 09AUGOI 11000000 
19,372 46 Do 

141 

W112C MONTHLY 

is 

4 . 



WILLIAM H GALES FOUNDAITOW Stalement 28 PACE 512 

-E 
COMPOSITE - AS-OF DAIE 3113ECOI 

SUMMARY R All 
2 
ED 

GA 
INY LOSS REPORT 

JANUARY I . 
2001 

70 DECEMBER 31, 2001 

"I DATE MAT RATE TOO ITT STL 07 SELL "If 
LOCAL COST LOCAL SEC7Y GEULS NEI SECTY GN/LS BASE COST BASE SECTY GWLS SASE CURR GEL,LS NET OAS SECIY GN/LS 

ASSET To SECURITY DESCRIPTION 
SH S111.11171 LOT LOCAL PRINCIP41 411 

SHARES/PAR BASE PRINCIPAL MET 

11300,000 000 

WEI" . . 
094 120,937 59 

750 out DOD 

We]" . . 
oss 666,7SO 00 

1,400 .000 000 

WEIS " 
643 422 .asq So 

775,000 000 

WEIS . . 

29AUGO) 04SEPOI 1 000000 
22 .379 64 up 22,370 64 

Isocial ?social 1 090000 
80,444 36 go 90 .444 36 

03DEcol 07DECOI I VOODOO 
10,009 66 go 10,009 6, 

05DECOI IODECOI I VOODOO 
S3,178 55 00 35-176 5S 

12FEDDI 19FED01 1 000000 
-29 41 00 -29 41 

12FLICI 19FEDO) I VOODOO 
11460 so go 11494 58 

14NOVOI 19NOVOI 1 000000 
A2,034 go Do 42 .03q 00 

26NOVOI 29NOVDI 1 000000 
52,000 95 Do 52 .000 95 

29NOVOI D~DECOI 1 000000 
29 465 79 go 29 .46s 79 

06DECOI IIDECOI 1 000008 
63 .792 33 Go 63 .79W 31 

15DECOI IBDECOI I VOODOO 
31,194 73 Do 31 .194 73 

14 
mcal 20DECal-, - aj 060000 

24 .374 95 24 374 95 

412 .949 72 

661 581 .950 00 546.771 45 
11030 DOD 000 

WBIS . . 2030/03/31 2 Sao 
573 254,456 25 254.495 66 

615,000 ODD 

Weis . . 
579 217 .SA6 80 216,066 30 

525 .000 000 

WDIM . . 
266 285,7SO 00 246,716 00 

550 000 000 

WDIM . . 
740 343,667 50 291,686 55 

&SO .000 DOD 

WBIM . . 
Sal 209 .000 go 179 .SS4 21 

400 .000 DOD 

WSIM . . 
793 363,3117 50 299,395 19 

650,001 coo 

WBIN . . 
Sao 169,500 DO 138 .305 27 

300 .000 000 

Wei" " 
463 139,21a 75 114 843 an 

250 .000 000 

W12C MONTHLY WILLIAM H GALES FOUNDA110N PAGE 501 
- COMPOS17E - AS-OF DATE 3IDECDj 

SUMMARY REAIIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 51 . 7001 

ASSET To SECURITY DESCRIPTION MAI DATE MAI RATE IRD Dl SIL ITT SELL RATE 
SH SELL/bTC L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GH/LS NET SEC7Y GM/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECTY GM/LS BASE CURR GPI/LS NET OAS SECTY GM/LS 
WSIS . . 2030105131 5 000 06AMOI ISAUGDI 1 000000 

333 349 .7)9 75 341,423 43 Z .295 32 00 6,295 32 
77S .DDD DOD 

WEIS . . 23AUGOI SCAUGOI 1 000000 
371 181 .b27 50 I&S .49S 02 is 032 49 00 13 .GS2 42 

3215 .900 DOD 
WITS . . INSEPOI 25SEPOI I DOODOO 

441 219,421 89 205 .237 29 14 .134 59 00 14,164 59 
465,000 ago 

WEIS . . IANOVOI 19NOVOI 1 000000 
504 590,500 go 497 .103 6S 13,596 35 00 53,516 35 

1 .075,090 000 

WBIS . . 14NOVD) 19NOVOI 1 000000 
586 464 .400 00 411,391 49 53,009 51 00 53.00a 51 

560 .000 000 

WBIS . . 15HOVal 20NOVO) 1 000009 
595 764 .B75 00 699 .592 59 65 .492 11 00 65,492 11 

1,454,000 000 

WBIS " 15HOval ?ONOVDI 1 000000 
912 678,842 Sb 667,062 26 111500 24 00 11 .100 24 

11290,00a 000 

423DIIIII 701AL 
. . . . . . . . ------- 10,433,796 52 9,727,065 IS 711,733 37 S 00 711 .733 37 S 

4233280as HELLER FINL INC 111 20D21051)5 7 ODD 14NMOI j9mDvDl I VOODOO 
WO]Z . . 

053 2,559,72S 00 2.539 .655 92 20,069 05 Do 20,069 Do 
2 

""'00* "a 423328505 HELLER FIML INC ME 20OZ105125 7 See 14moval 19movol 1 VOODOO 
- WBIZ " 

oil 12,744,5~2 50 12,599,899 35 144 .633 17 Do 1441fiss 17 
12 .250,000 000 

42333HKNI HELLER FINL INC MTN 5K ENI 2002105110 5 960 16AUGOI 21AUG01 1 000000 
WDIZ . . 

07D 2 .031,520 00 2,0011 .130 94 23 .389 16 00 23 .3ag I& 
21000 .009 coo 

T I 

Wo2c MONTHLY 

91 .566 96 

556 .505 &4 



WILLIAM h "iLS FOUNMIJON PACE 562 
- COMPOSITE - 017E 31DECOI 

SUMMARY REALIZED GAIN/jOSS REPORT Statement 29s-D' JANUARY 1 . 2001 TO DECEMBER 31, 2001 

ASSET III SECUR17Y DESCRIPIJON MAY DATE MAI RATE IRD D7 SIL ITT SELL RATE 
SH SELL/lTC L07 LOCAL PRINCIPAL MET LOCAL COSY LOCAL SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SFCIY GM/LS BASE CURR GN/LS 

42333"LF7 HELLER FINL INC MIN IRANCHE 7 2003/04/23 1 Dog 14NOVOI 19NOVOI 1 000000 
'PIZ . . 

091 13IS45,519 50 13 .535,171 37 ID .Aj7 63 00 
13,500,000 Gan 

42335HLJ9 HELLER FINE INC MTN 7RANCHE 7 ?DO2/05/07 1 000 14MOvol 19NOVOI 1 000002 
Holy I . 

505 31003 .192 00 2 .995,458 S3 7,733 47 00 
31000 Dog 000 

42333HLXB HELLER FINL INC MIN IRANCHE I 2002/D7/22 6 500 14NUVOI 19MOVal I Doucloo 
Wo]Z I . 

052 6.566 .092 40 4,501 .250 74 641 .151 66 00 
61380 Dog 000 

47333HMF6 HELLER FINL INC MIN 7RANCHE 7 2CQ]/]O/D4 1 000 22MARDI 22MR01 1 000009 
DIV I . 

437 4 994,100 00 4 .993,523 70 -41423 70 00 
5 000 000 Doc 
'DIV I . 22MAROI 22MARDI I 0000co 

CITE 437 -4 .994.100 00 -4 998.523 70 4,425 70 Do 
-5,000,000 000 
'Sly I . 22MROI 23MR01 1 000000 

439 4 .994 100 Do 4,991,523 70 -4 423 70 00 
51000 000 DOC 

42333HMF6 701AL . . . . . . . . . . . . . . . . 4.994 .100 Do 4 999,523 70 -4 .425 70 1 00 

42Sll-"H2 HELLER FINE INC him lRhK"E 1 7001/51/21 1 Ott I"Mol 19"0101 1 000000 
welz . . 

092 ID .D52 .95D 00 10 .022,632 97 10,317 03 on 
10 .000 000 000 

42333HNDO HELLER FINL INC MTN IRANCHE 1 2002107123 1 ago 24OC701 260clol 1 000000 
"17 . . 

777 10.013 .280 go 10,000,000 Do is 280 00 00 
10 .000 Ono 000 
w"z . . 260clol 260C101 1 000000 

cxl 777 -ID .013 .21D to -]D .DDO .Doo 00 .1b .71TO Do go 
-10 000 000 DOO 

Holz -, 260CIOI 760CIDI 1 000000 
779 1010131250 Do 10 nee Goo Do 13 .280 00 00 

10,000 000 000 

MET SECTY GN/LS 
NET SAS SECTY GN/LS 

10 .417 63 

7 .733 47 

66 .931 Ad 

-4 .423 70 

4,423 70 

-4.42S 70 

-4 423 70 L 

10 317 03 

15 ?go on 

-13,78D no 

13 730 no 

W112C MONTHLY WILLIAM H GATES FOUHDA7ION 
- LOMPOS17E - 

SUMMARY REALIZED GAIN/tOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 51, 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAI RATE 7RD D7 
SH SELL/37C LOT LOCAL PRINCIPAL MET LOCAL COST LOCAL SFC7Y GNILS 

SHARES/PAR EASE PRINCIPAL NEI BASE COST BASE SECTY GNIL~ 

S71. BY SELL RATE 
NET SECTY GN/LS 

BASE CURD GH/I.S NET SAS SECTY ~/I~ 

42333HNDO 107AL 
IS 013 230 00 10,000 .000 09 

42799E9A6 HERCULES INC TERM A 2003/10/15 1 Doc 
- WDIX . . 

009 51 200 00 SOIB48 on 
51 .200 000 

- 'S,x . . 
at) kA .199 44 14 .290 IS 

14,539 660 

I . WBIX I . 
093 14 589 66 14 .790 75 

14 389 660 

WDIX . . 
085 1 523 Do 1 .313 87 

1132a ago 

WDIX I . 
CXL 085 -1 321 00 -1,510 87 

-1 529 000 

WBIX . . 
534 62 .400 00 61 .971 00 

62 .400 000 

W,Ix . . 
78B 62 400 00 61 .971 on 

62,400 000 

42799E9A6 TOTAL 
- ----- ------ 704 779 52 203,371 46 

429040BA9 HERTZ CORP GLOBAL MY 2004/03/13 1 000 
"2j . . 

417 11915 .180 an I 9AR .S55 56 
2 000 000 000 

428695113 BRAZIL(FEDERAIIVE RE IIPCI 17A 2040/00/17 11 Goo 
WEIS . . 

SIO 260 31? 50 773 .199 30 
375 .000 coo 

WIT's . . 
512 369,075 00 392 464 52 

525 .000 Doc 

1 407 16 1 no 1 407 AA I 

220C701 250CIO] 1 000000 

is 375 56 Do -73 .375 56 

DIAUGOI GRAUGOI I accono 

12 376 50 00 -12 376 SO 

D2AUGOj D9AUGOI, . I DODOOD 
-13 .359 52 15,399 52 

I 

AS-OF DATE 
PACE I`R~ 

31DECIII 

13 .230 00 L 00 13,250 00 1 

29JUNDI 03jutal 1 000000 

352 00 00 352 00 

01 JULOI DIJULDI 1 000000 
9% 95 00 9t 9S 

DIJULGI DIJULDI 1 000000 
911 93 Do 98 93 

DIJULOI DIJULDI I occuou 
9 13 00 9 Is 

DIJUILO) alixVial I DODOOO 
-9 13 00 -9 13 

02OCTOI 02OC701 1 000000 
429 00 00 429 00 

SIDECOI 51DECOI 1 000000 
429 00 00 429 On 

I 



Statement 28 PACE 594 
AS-OF DATE 31DECOl 

SIL OF SELL RATE 
NET SECIY WLS 

BASE CURTI GWLS NET BAS SECTY GH/JS 

WB2C MONT HLY WILLIAM IF GAIES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2061 10 DECEMBER 31 . 2001 

ASSET ID SECUIRIIY DESCRIPTION "I DATE MAI RATE 7RD DI 
SH SELL/BIC LOT IOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GM/LS 

SHARES/PAR BASE PRINCIPAL NEI EASE COST BASE SECI`f GM/LS 

473695113 707AL 
629.887 St 655,453 32 

44179FA15 HOUSEHOLD AUIOM071VE SER 2000 2003/10/17 6 960 
WBIU . . 

141 344 .695 46 344,668 08 
344 .655 460 

44179GAII HOUSEHOLD AU70M071VE SER 2600 2003/03/17 6 850 
WILD " 

)42 972 .265 55 672,246 79 
972,265 530 

WBIU . . 
143 110511 .340 70 1 .955,317 97 

1 .059 .340 700 

wolu . . 
CXL 143 -1 058,54D 70 -1 .056 317 97 

-1,055 .342 700 
Noll) . . 

S12 417,999 55 417,992 22 
417 .999 570 

44179CAll 707AL 
----------------- 417,999 53 417,992 22 

872,265 53 972,246 79 

441799AE3 HOUSEHOLD AU10 REVOIL SER 1995 2005/05/17 5 6;0 
WBIZ . . 

677 595 .677 0? 454.542 95 
505,672 070 

W,IZ . . 
CXL 677 -505 .672 07 -4114 842 95 

-505 .672 070 
WPIZ . . 

335 535 427 50 535.547 79 
553,427 500 

WBIZ p 
CXL 335 -533 427 50 -555 .547 79 

-553,427 500 
WBIZ . . 

-2517&5 32 S no -25,745 92 S 

17JUN01 20JUNDI 1 400099 

17 38 00 17 36 

17JUNOI 20JUNal I decade 

18 74 00 11 74 

17JUN01 17JUMOI 1 000000 
22 73 00 22 75 

17JUNCI 17JUNOI I decade 
-22 73 00 -22 73 

170CIIII 240CIDI 1 000900 
7 a] ad 7 51 

7 31 1 DO 7 31 1 

is 74 S 00 IN 74 S 
i5julol ISJULDI 1 000000 

20 529 12 00 20 .629 12 

ISJUL01 ISJULOI z 000000 
-20,929 12 00 -20,B29 12 

17AUGO) 17AUGOI 1 000000 
-5 .120 29 ad -5.120 29 

17AUGOI 17AUGH2Z7 000000 
51120 29 Do 5 .120 29 

17AUGOI 17AUGGI-A I oooio,V 

ASSET ID SECURITY DESCRIPTION MAI DATE MAI RAIE FRO DI S71. III SELL UIE 
SH SELL/BTC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GWLS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GN/LS BASE CURR GWLS 

535 533,427 4S 538 .547 74 S .22D 29 an 
533 .427 450 

WBIZ . . 17SEPOI 17SEPOI 1 000000 
536 1 .023,344 06 J .D37,906 67 -9,562 59 ad -9,562 59 

791 88 1 Do 791 55 1 

50MAR01 04APROI I COODOO 

20,217 82 Do 20,217 82 

ISOCIDI IBOC701 1 0000DO 

532,527 60 Go -532,527 60 

150CT01 160C701 1 000000 
532 .527 fie Do 532.5?7 60 

150CIDI 000000 
532 . 

S2 
7 6 

0 
Go -532,527 60 

W152C MONTHLY WILLIAM H rAIES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAI WJOSS REPORT 
JANUARY J . 2001 TO DECEMBER 31 . 2001 

PACE 595 
AS-OF DATE 31DECOI 

NEI SECTY CN/Is 
MET INS SECIY GM/LS 

--S .120,29 

I .D?B .s44 050 

44J?99AE3 70TAL 
-------- --------- 1,561 .771 53 1 .576 454 41 

441812FYS HOUSEHOLD FIN CORP MI 20DS/06/17 6 4on 
W92J 11 

461 1,S41 .760 00 1 .514,953 58 
1 .500,000 000 

4411112JWS HOUSEHOLD FIN CORP M7 2011/10/15 6 575 
W52L I- 

221 692 .973 40 684 .911 24 
685 .000 000 

441917AEI HOUSEHOLD HOME EQUII SER 1999 2016/12/20 6 33D 
WRIF 11 

779 99,55a 74 99,00 14 
99 .555 740 

WBIF I, 
698 59 465 27 59,)B5 99 

59,469 320 

A41917AEI T07AL 
--- -------------- 159 .027 01 353,255 13 

4~HAIHAC7 HUTCHISON WHAMPOA IN GTD M7 14 2011102116 7 000 
BIQ - 

231 1,516,740 00 1,496,572 IN 
500 .000 

coo 44919AADI HY 'IDA] SEMICON SIT SEED N 2004/05/15 3 250 
WDIN . . 

424 473 .002 00 1 .005.527 60 
11100,000 000 

'BIN . . 
CXL 424 -473 coo DO -1 005,527 60 

-1 .100,000 Doc 

WDIN . . 
444 473,000 00 1,005,527 60 

111011,000 coo 

14,632 80 1 00 -14 .662 08 L 

26OC701 sloclol I DODOOD 

26,806 62 go 26 .BD6 62 

05NOVOI OBNOVOI 1 090000 

8 CA2 16 ad 9 .062 16 

7orEbol 20FEBOI 1 000000 

sog 69 Do 509 60 

20kovol 20NOVOI 1 000000 
232 28 00 262 26 



W52C MONTHLY WILLIAM " GA7ES FOUNM710H 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 51, 2001 

ASSET 10 SECUR17Y DESCRIPTION MAT DATE MAT RATE FRO DI 
SH SELL/ITC LOT LOCAL PRINCIPAL NET LOCAL COST IOCAL SECTY GM/LS 

qHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SIC7Y GN/LS 

PAGE 596 
Siaiement 28A"' '7E 31DECOI 

SIL OF SELL RATE 

BASE CURR GWLS 
MET SFCIY GN/LS 
NET GAS SECYY GH/LS 

44919AABI TOTAL 
473,000 go 1,005 .527 60 

44921RAA2 IIJ PREFERRED CAP GO 144A 2D49/12/29 9 790 
WITH . . 

329 466,321 60 559 .257 02 
540,010 000 

44922YATS IBM CR CORP MTN 1RANCHE 7 2002111112 6 450 
WITU . . 

564 1 .041 .110 Go 1 .019,949 29 
11000 .000 noo 

449470cuo INC HOME FOU17Y LN I SER 97 4 2027/10/20 1 coo 
Holz . . 

701 273 809 go 275 .766 23 
270 509 800 

WjIZ . . 
CXL 701 -279 809 he -278,746 23 

-2711 .8119 Sao 

449670CUO IOTAI 
. . . . . . . . . . . . . . . . . . Go 00 

450912AC4 III CORP NEW DEB 2015/11/15 7 375 
WB2L -- 

531 SSG coo go B32 500 00 
11000 .000 coo 

452b.%ICD IMPAC INS IR 2001 1 CD 2030/117/25 1 too 
WIIE . . 

299 7,707 .439 61 2,710 .033 05 
7,709 2B5 950 

452541FLB IMPAC SECO ASSETS CO 2001 2 CL ?D31/03/25 6 020 

729 112 $41 45 112,414 43 
117,941 430 

45337MACS )NDAH KIAI IMIL FIN 2DO6 GTD ?006/06/15 12 Soo 
WITH . . 

401 119 .375 00 641 .509 SI 
775 000 000 

WBIN ., 
412 ]?a 625 Go 441,257 04 

525,000 000 

00 1 

10DECOI 13DECIT 

17,500 00 

lincial 24OCIDI 

-2,643 44 

25MAYDI 25MAYDI 

427 00 

040CTOI 090C701 

451 63A 51 

040clal 39OC701 
312.652 04 

00 00 1. 

accoca 

Do 17,500 Do 

I VOODOO 

00 -2 643 44 

1 VOODOO 

00 427 00 

I VOODOO 

an -451 634 51 

1-090000 
go -317 .652 04 

W117c MONTHLY WILLIAM H "ITS FOUNDAI ]ON PACE 597 
- COMPOSIIF - AS-OF DATE 31DECOI 

IUMMARY RFAtI2ED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . ?001 

ASSET TO SECURITY DESCRIP71ON MAI DATE MAT RA71 FRO D7 S7L III SELL RATE 
SH SFtL/17C LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY CN/I~ NET SEC7Y GH/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GM/LS BASE CURR GNILS NEI BAS SECTY GM/tS 

45337HACS 707AL 
3IS .SDO go 1 062 .766 SS -764,266 SS i Do -764 .?66 55 1 

4S1771110 MElICO(U7D MIX SI) 6 2S G7 1 20)9/12/31 ?SO 24MAYDI 50MAYDI I ODOODD 
WITH . . 

306 671,250 00 67a 307 43 -7,057 43 Do -7 .057 43 
750,000 000 

'SIM . . 2siumol OBJULDI I OSGOOD 
468 325,312 50 516,626 47 6,696 03 00 6 696 03 

350 000 000 

'01, - IBOCTOI 23OCIDI 1 000000 
096 979,751 75 947 332 66 52 .441 59 no 32 .448 59 

11050 coo DOD 

WBIM . . 02NOVDI 07NOVOI I onecoo 
629 356.575 00 514 422 37 22,392 63 Do 22,592 63 

350 000 DOD 

"IN . 29NMOI 04DECOI I OSGOOD 
395 234,062 50 229.737 9S 4 .324 55 00 4,324 55 

?50 000 ODD 

'11, . . 17DECOI 17DECO) I OSGOOD 
324 419 .092 so 415 743 90 31319 60 no 3.3)B 60 

4so .occ 000 

WNIM . 14DECOI 2ODFCGI 1 OSGOOD 
459 373,250 00 572 701 60 549 40 Do 548 40 

400 000 000 

A58721110 TOTAL 
. . . . . . . . . . . . . . . 3,337 593 75 3,274 932 3B 62 661 37 S Do 62 .661 37 S 

450725111 MEXICO(UTD MEW SIT 6 ?SPCT 5 2019/12/3) 6 250 22MARDI SOMAR01 I DODOOD 
W110 . . 

301 425 .711 75 419 892 91 5 .225 B4 Do 5 925 34 
475 000 000 

Wela . . 22MARDI 5DMAROI I cocano 
Cxi 301 425 .718 75 -419 .892 91 5,925 84 go -5,925 14 

-475 000 DOD 

WBIO . . 22MARDI 30MAROI 1 000000 
313 00 4)9 .992 91 -419 1192 91 00 -419.192 91 

475 000 000 

"IQ 22MROI 30MAROI I oocioa~ 

Is 

-S52.S27 60 L 

24APROI 27APRal 

-72,435 42 

3DOC701 02movol 

21 .160 71 

20SEPOI 160CIO) 

45 57 

20SEPOI 16OC701 
-43 57 

an -632 .527 

1 000000 

00 -72 .435 42 

1 000000 

00 21 .160 71 

1 VOODOO 

00 43 57 

1 DOODOO 
00 -43 57 

ld 

is 



Wo2c MONT HIL y WILLIAM H G%IES FOUNUAIION Staiement 28 PAGE Sea 
- COMPOS17C - AS-OF DATE SIDECOI 

SUMMARY REALIZED CAIIIILOSS REPORT 
JANMRY 1 . 2001 TO DECEMBER 31 . ?DOI 

ASSET To SECURITY DESCRIP71ON MAI DATE "I RATE IRD IT SIL 01 SELL RATE 
SH SEIL/BTC LOT IOUL PRINCIPAL NET LOCAL COST LOCAL SEC7Y CM/tS MET SECTY GM/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GWI.S BASE CORR GIVIS NET OAS SECTY GAI/Is 

Cal. 313 ad ~191892 91 419 592 91 00 419 .892 91 
~75.000 ago 

WBIQ . . 22"Rol 02APROI 1 040000 
314 47S .830 41 419 892 91 51937 so on 5.937 So 

475,090 002 
WBIM . . 09JULDI 12JULDI I Decade 

991 726 000 00 719.257 19 6 .712 111 Do 61712 al 
809,009 000 

451725111 TOTAL 
------------------ 11151 .1139 41 1 .139,110 10 12 650 31 S 00 12 .650 31 S 

A59200AJO INlERNA710ML BUSINESS MACHS 2002111101 7 250 30OCT01 02MOVOI 1 099000 
w5ju . . 

565 4,715 .6115 00 4 .S22 .342 97 193,342 03 Do 193 .SQ2 03 
4,590,000 000 

45920OAR? IN7ERNA7IONAL BUSINE DEB 2027108,01 6 22a ]social 2SOC701 1 000000 
WD2F , 

1 53 .230 50 51 .1544 14 1 .436 36 an 11436 36 
50,000 000 

459200AW) INIFRNAIIDNAL BUSINE SIT HT DID 2006110101 4 975 I?OC7OI 220CTOI 1 900000 
W02F . . 

lie 11513 Sao 00 1 .491 .095 15 22,404 82 00 Z2 .494 82 
11500 .000 can 

451SOKAH3 INTERNATIONAL FIN CO GLOAL NI 2DO6/QS/02 5 250 26APROI SOMAY01 1 000000 
WITH " 

367 109,772 Be 109,752 97 -AD 17 Do -60 17 
112 .009 004 

WBIM - 26APROI 30MAYCI 1 000000 
Cxt 362 -109.722 80 - 109,792 97 6a 17 go 60 17 

-110 000 DOD 

WITH . 26APROI D~MAYDJ 1 000000 
377 109 .722 00 199178D 00 -57 20 Do 57 20 

1101000 DOD 
WB)H . . 03"Yol 04MAYOI 1 000090 

39? 1,367 .295 72 1,177 242 65 -9,946 95 00 -9 .946 95 
1 13110 .000 one 

Wb?C MONTHLY WILLIAM H "ITS FOUHDAIION PAGE Sa9 
- COMPOSITE - AS-OF EIAIF 31DECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 7001 70 DECEMBER 31 . 2001 

ASSET 10 SECUR17Y DESCRIPI)CH MAI DATE MA1 RATE IRD ITT S71. DI SELL RATE 
SH SELL/IVIC to) LOCAL PRINCIPAL NEI IOCAL COST LOCAL SECTY GNJLS NEI SEVY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COSI BASE SECTY CWLS BASE CURR GN/I.S NEI BAS SECTY GM/tS 

45950KAH3 TOTAL 
1 .477,0111 52 I,qB7 D22 65 -19 .004 13 1 Do -10 004 13 1 

4599969X4 INI FIT SWAP 7 012 MLI 2005/08/00 1 000 23JAMOI 23JANDI 1 000000 
WDIE - 

10 00 425,000 00 -425 000 00 00 -~25 000 go 
30 .900 .000 can 

440146IG7 INIERMAIJONAL PAPER 144A 2005/07/DB 8 125 22DECOO 05JAMOI 1 01,0000 
WBIH . . 

In] 749 .29S 00 749,355 13 -60 13 00 -60 13 
750 

'0'0 ' 0 .60146ONS 1 .11 :.All ."L PAPER NI 2002/07/119 1 ago asocial 09OCT01 1 000060 
Holy ' . 

3~5 9100opeoc on 91010,515 70 -10 .315 70 go -10 315 70 
91000,000 DOD 

WBIZ ' . 
0 
BOCIDI 090clol 1 Decade 

fine 15,575,000 DO 13,591 .51P4 64 -16 .514 94 on -16 504 04 
13,575 .000 000 

4101466145 TOIAL 
. . . . . . . .

. . .. 
. 22,575 .000 00 22,AOI .820 5~ 26 870 54 L 00 -26 .820 54 L 

4645929A4 ISLE CAPRI CASINOS I I"NCHE 5 ?006/03/02 7 250 27JULDI 27JULDI 1 000000 
WDIX " 

132 1 .010 10 1 003 ~6 1 Do 1 64 

30AUGOI 30AUGOI 1 000000 WBIX 
17,117 7. 47,400 62 

77 1 00 
77 12 2 

47 477 740 

We X " 
3 
DAUGGI SOAUCOI I GOODDO 

284 176,261 13 175 974 81 206 32 
00 

?" 32 
:76 .261 130 

WbIX " 30AUGOI 30AUrOl I DOODDO 
290 770 32 769 07 1 25 00 1 25 

770 320 

0 

0 

0 



WI?C MONTHLY WILLIAM H GAIES FOUNCIA7 ION PACE 59P 
- COMPOSITE - Statement 28AS-0F DATE 31DEC-1 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 51 . 2001 

ASSET ID SECU1,111Y DESCRIPTION MAI DATE MAI RAIL IRD ITT Sit DI SELL RAIE 
SH SELL/lITC 101 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECFY GHILS NEI SECTY GN/L~ 

SHARES/PAR BASE PRINCIPAL NEI BASE COST RASE SEC7Y GH/LS BASE CURR (>I/LS NET BAS SEELY CHITS 

46AS929A4 707AL 
225 .519 29 225,152 99 366 33 1. Do 366 33 1 

464592902 ISLE CAPRI CASINOS I IRANCHE C 2007/03/07 7 375 27JUIDI 27JULGI 1 000000 
WIjX - 

131 gas 14 BAB 59 25 00 25 
gas 940 

30AUGO) 30AUGOI 1 000000 
2116 41 543 03 41IS31 33 11 90 00 11 in 

41,543 030 
We', . . 30AUCOI 30AUGOI 1 000000 

288 39 936 so 39 .825 39 11 41 00 11 41 
39 .336 ago 

WAIT, . . 3DAUGOI 30AUGUI 1 00111100 
297 474 07 673 93 19 00 19 

674 021 

464592912 707AL 
. .. . . . . . . . . . 32 .937 69 12 913 94 23 75 1 00 23 75 1 

46499092S ISP OF CHEMCO LISP TECH 2008/04/27 8 750 DIAUGOI DIAUGGI 1 000000 
WBIX . . 

263 444 .444 44 443 .777 77 666 67 do 466 47 
444,444 440 

NAIR . . 26SEPOI 29SEPOI 1 000090 
415 2 .500 90 2 496 25 3 IS 00 3 75 

2 500 000 
WDIX . . 31DECOI 31DECO) I VOODOO 

764 2 500 00 2 496 25 3 75 00 3 75 
2 500 000 

464990975 701AL 
. . . . . . . ------- 449 444 44 445 .770 27 674 17 L 00 674 17 1 

46625MJ9 JP MCR~N CHASE A 75PC7 0 2011,021D] 6 750 SOJANOI 02FEDDI 1 000000 
WITH -- 

373 390 390 00 397 404 12 2 995 98 00 21905 58 
390 DOD one 

WITH - 26APROI OIMAYDI 1 000008 
363 4,301 722 50 4 222 .201 91 79 520 59 00 79 520 59 

4 250 000 000 

WI?c MONTHLY WILLIAM H "ITS FOUNDATION PAGE 511 
- COMPOS17E - AS-OF DAIE 31DE, III 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY I . 2001 10 DECEMBER 31 . 2001 

ASSET 10 ~ECUR37Y DESCRIPTION MAI DATE MAI RATE 7RD OF Sit DI SELL RATE 
SH SELL/BIC 101 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECIY GH/CS MET SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COSI BASE SEC7V GN/LS BASE CURR GN/LS MET RAS SECIV GH/tl 

46625" .19 TOTAL 
41692 .112 50 41609 606 03 52,506 47 1 Go 62,SDA 47 1 

A6661811, POLAND (REP OF) VAR PCT 5 2014110127 1 000 26MAROI 29MAROI 1 000000 
WBIM . . 

144 1 .122 .6117 SO I 111 .5319 54 11 .145 91 go 11,141 94 
1,150,000 000 

Walk . . 26MARD) 29MARDI 1 000000 
149 579 .157 So 171 .6so 99 7155, 51 go 7 536 51 

900 000 000 

Welk . . 26MARDI 29MR01 1 000009 
Cxt 149 -879 137 50 -371 .650 99 -7,536 51 00 -7 .556 51 

900 000 Ono 

WAIN . . 26MROI 29MARDI 1 000000 
355 979,187 SO 871 .650 99 7 .556 51 no 7 536 51 

900 ODD 000 

WBIM . . ISDECOI IDDECOI 1 000000 
37P 1 .919 640 94 1 632, 750 79 36,930 15 on 36 .910 15 

11930 .500 ODD 

WITH ., 2014/)0/27 6 000 14DECOI ?DDECOI 1 000000 
460 295 143 75 291,217 77 3 .925 98 00 3 975 99 

297 .0110 000 

466818114 TOTAL 
. . . . . . . . . 4 216 .659 69 4 .157 .138 09 59 521 60 S 00 59 521 40 S 

4771,?AUB JET FOUIP IN SR HT SELL 2012111101 1 235 OINOVOI OINOVOI 1 000000 
W52L - - 

200 25 .291 65 20,746 55 4 .545 76 00 4 545 21 
25 291 630 

A93443118 VENEZUELA IREP OF) FIT IDS ]a 2007/12/11 1 goo 26JANCI D3FEIDI I DOOOOD 
WITS . . 

563 420 933 29 417,725 47 3 .207 82 00 3 207 8? 
?50 000 ODD 

Welk , OIAPROI OIAPROI 1 000000 
337 00 S? S7 00 57 
710 

WBIS - 2AMAYDI 31MAYDI,, I DOODDO 
031 234,197 16 296 495 89 -2,298 73 an -2 296 75 

500 .000 000 

0 

91 



WILLIAM H GATES FOUNDATION Statement 28 PACE : S92 

- 
COMPOSITE - AS-OF DATE 31DECOI 

SUMMARY REALI 
Z 
ED GAIN/LOSS REPORT 

JANUARY 1 . 2091 TO DECEMBER 31 . 7001 

MAT DATE MAT RATE IRD DI STL 07 SELL RATE 
LOCAL COST LOCAL SECTY WLS NET SECIY GH/LS USE COST USE SECTY GH/Is BASE CURR GM/IS MET BAS SECTY &N/15 

73JULGI 30jutol 1 000000 
377 .156 69 6 750 84 Do 6 .752 34 

02AUGOI D9AUrDI 1 000000 
371 .234 59 11314 31 go 1 .314 51 

IBSEPOI ?SSEPOI 1 000002 
Z55,557 59 -S .421 74 00 51421 74 

13NOVOI 16NOVOI 1 GDOODD 
412 .384 q5 -35 .772 75 go -55 .77? 75 

03DECOI OIDECOI I Doccoo 

Wb?C MONTHLY 

ASSET ID SECURITY DESCRIPTION 
SH SELUOTC L07 LOCAL PRINCIPAL MET 

SHARFS/PAR BASE PRINCIPAL MET 

WBIS . . 
27D 383,901 53 

750,000 000 

wols .. 
325 379,543 90 

750,000 000 

WDIS . . 
445 250,130 BS 

50D .Doo 000 

WDIN . . 
446 576,611 6B 

499 .996 Doc 

WDIS . . 

664,660 COD 

Holm . . 29JANOI OIFEDOI 1 000000 
145 291 .465 15 2?11248 11 10,41S 74 00 10,415 74 

333 .330 COD 

Walm " 31JANDI 31JANOI I GDOODO 
401 14 54 11 62 2 92 00 2 92 

14 540 

WDIN . . C2MARCI 07MARD) I ODOODO 
223 424,99S 75 595,653 47 29 .542 33 00 29,342 33 

499,99s ace 

WDIM . . 26MAR51 29MROI-1-000000 
152 11246,662 S3 11251 .939 06 -5,067 53 go -5 .067 53 

1,499,995 000 

WIIM 20071121 7 375 25SEPOI 21stpor I no Doc 
072 123,Z27 6S 1 6 .111 64 -B3 513 99 

ASSET ID SECURITY DESCRIPTION 
SH SELL/01C L01 LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NET 

250,000 000 

WDIM . . 
CXL 072 -123 Z27 6S 

-250 .000 000 

W31" . . 
073 123,524 so 

154 .760 000 

WBIM . . 
223 123,227 65 

]5q .760 000 

W51" . . 
56W 487 .A94 00 

61910~0 Goo 

WDIM . . 
394 486 .333 30 

619 040 000 

WDIM . . 
526 243,360 is 

3DY,520 000 

'31" . . 
527 483 .625 00 

619,040 DOD 

W11M . . 
693 121,099 TO 

lsq,760 COD 

WDIM . . 
995 1 ;.1 .099 70 

154,760 000 

NO)" . . 
CXL 695 -121,099 70 

-15* .760 DOD 

Welm . . 
69f 245,166 65 

309,520 000 

'elm . . 
69f 608,400 25 

773 BOB goo 

25SEP01 ?BSEPOI 1 000000 
-206,511 64 as'sas 99 Do 65 .593 99 

25SEPOI 2BSEPOI 1 000000 
152 .255 93 -1,931 45 go -5 .931 45 

25SEPOI 25DC701 I DOODDE 
129,024 67 -4,797 02 Do -4 .797 02 

DSOCTOI 090CT01 1 000000 
525,577 91 -57,093 91 00 -37 .%B3 93 

D40clol 100clol 1 000000 
532,723 20 -46,379 9D 00 -46,379 90 

090CIO) 12OC701 1 000000 
266,546 95 -23 186 95 00 -23,196 B5 

090CIDI 120CID) I COODOO 
531,092 90 -47,467 90 00 -47 467 90 

IjDCTOI 17OC701 1 000909 
132 296 69 -11 .196 9b Do -11,196 93 

11 
OCIDI 160C701 1 000000 

132.296 68 96 
0, 

-11,194 98 

110clol 160C701 I CODOOD 
~132,296 69 11,196 90 Do 11,196 93 

IIOCTOI 17OCIDI 1 DOCOOD 
264 .406 98 -ZI .240 33 on -21 .249 33 

11 
Oclol 170C10I.L7 -0000000 

650.655 4B -~2,253 23 -42.253 23 

TF _RF T 

to 

to 

651 362.71B IS S34,490 AT -21 .741 72 00 -21,741 72 
750,000 000 

WDIS " 2007/12/19 4 750 ISDECOI IODECOI I aoDCoo 
709 59,525 a] 29.517 26 30,006 55 Do 30 006 55 

59,S23 510 
WBIS - ISDECO) 11DECOI I voccoo 

CxL 709 -SVIS25 61 -29,511 26 -30 .006 55 00 -59 .006 55 
-59,525 910 

WNIM . . 2007/12/]B 7 DOD IDJAMOI 16JANDI 1 000000 
558 550 527 83 546,493 79 4 334 04 00 4 .334 04 

W52C MONTHLY WILLIAM H rAIES FOUNDATION PAGE 593 
- COMPOSITE - AS-DF DATE 31DECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31, 2001 

MAI DATE MAT RATE 1RD DI SIL III SELL "It 
LOCAL COST LOCAL SECTY GM/LS MET SECTY GM/LS 
BASE COST BASE SECTY GN/iS BASE CURR GWLS MET BAS SECTY GN/LS 



WI2C MONT HLY WftITAM H CATES FOHN1147ION PAGE 594 
- COMPOSITE - Statement 28AS-01 DATE BIDECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
PANUARY 1 . 2001 10 DECEMBER 31, 2Q0I 

AS~El ID SECURITY DESCRIPTION "AT DATE MAT RAlf IRD DI SIL 131 SELL RATE 
~W SELL/lIC L07 LOCAL PRImrIPAL NET LOCAL COST LOCAL SECTY CN/LS 

~HARES/PAR BASE PRINrIPAL MET BASE COST BASE SEC7Y GWAS BASE CORR GN/LS 

Wol, . . 160CIOI 220CT02 I Doccoo 
301 606 194 92 642,956 80 -36 . 761 AS on 

773 BCD 000 

W", . . 2007/32/1B 7 67S 03APROI 06APROI 1 000000 
365 556,661 10 570 086 59 13 425 40 00 

666,640 ODD 

WBIM - 04JUNDI 07JUNDI 1 000000 
596 141,561 as 142 .939 47 -1,371 39 00 

166 665 ODD 

walm 21JUNOI 21JUMOI 1 000000 
247 369 047 A] 316 725 10 52 .324 51 go 

369 .047 610 

We], . . 25JUNDI ?a,UNDI 1 000000 
382 131 091 72 352 .363 70 -1,711 9A go 

154,760 000 

WI]M . . ?BJUNOI n5JULD) 1 000000 
466 129 .224 60 132 .1196 51 -5 671 91 00 

154 760 000 

We]M . . 31 -OLD] I 6JULOI 1 000000 
068 125 .355 60 132.981 87 -7 .626 27 00 

154 762 900 

ls]K . . IIJULO) 16JULOI I onoooo 
CXL ode -325 35S 60 - 132,98) A 7 7 626 27 Do 

-15A 760 000 

Wel, . . IIJULOI 17JUIDI 1 000000 
372 175 35S 60 132 .991 07 7 .626 27 Do 

154,760 goo 

We)" . . 29AUGO) 04SEPOI 1 000000 
095 127 096 65 133,510 15 6 213 50 Do 

154 760 BOO 

elm . 29AMO I n4SEPDI 1 000000 
096 510 197 29 528 465 73 -5 317 56 00 

619 0~0 000 

12 950 68 00 

WI]M 29AUCOI DQSFPOI I DocDoo 
09F 3so 999 7p 3R4 621 A4 -3 621 86 no 

464 250 Ong 

NET SECTY GRAS 
NET BAS SEC7Y GN/LS 

-36 .761 33 

-13 .425 43 

-1,373 59 

52,324 51 

-1 .791 91 

-3,671 91 

-7 .626 27 

7 626 27 

-7,626 27 

-A .213 50 

-5,517 5A 

-12 950 as 

-3 .621 A6 
I 

is-

PACE 595 
AS-OF DATE SIDECOI 

NET SECTY CN/LS 
NEI OAS SECIY CNAS 

-29 .552 93 

29 .152 93 

-19 .246 09 

19,246 09 

-19 .327 60 

-19,327 60 

19 .327 to 

WILLIAM H GATES FOUNDAII(IN 
- COMPOSITE - 

%UMHARY REAL12ED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 2001 

MAT DATE MAT RATE TRD 07 SIL Dl SELL "It 
LOCAL CO~f LOCAL SFC7Y GN/IS 
BASE COST BASE strly Gm/i~ BASE CORR GM/LS 

I]OCIO] 160cial 1 000000 
638 253 To -29 852 93 00 

ilocial 16OC701 3 000000 
-659 253 IB 29,252 9~ 00 

IHOCTOI 23OCID] I OODDOO 
363 125 5A -19 246 09 00 

IBOCIOI 23OC701 1 000000 
-303 125 54 19 .7~6 09 DO 

190clal 2SOC101 1 000000 
383 207 05 19 327 60 00 

)BOCT01 230cial 1 000000 
393,207 05 -19 327 60 00 

IOOCIDI 23OCT01 1 ODDOOD 
383 .207 05 19 .327 6n 00 

ASSET ID SjrURjIY DI~CRIP7i!)M 
~H SFLL/11C LOT LOCAL PRINCIPAL NEI 

"IARES/PAR BASE PRjNrIPAt NEI 

'31" . . 
712 60A 400 25 

773 100 000 

WDIM . . 
CXL 712 -609 .400 25 

773 900 000 

WBIM . . 
094 30 879 45 

46A .290 000 

WDIM - 
CxL 064 -36S .R79 41 

-464 210 000 

190 363 879 45 
464,287 390 

'01, . . 
785 363 879 45 

4A4 .?Bl 390 

'Bl, . . 
CXL 705 -363 .079 45 

-464,297 390 

493443115 707AL 
1 .033 905 62 1 074 160 as 

10 820 .029 16 11,096 .067 7S 

.939]BBR6 KIDDER PEABODY ACCEP SER 1993 7023/08/25 A Soo 
'DIE . . 

141 177,267 On 178 061 95 
177 267 009 

WBIE -- 
603 no 44 .231 70 

43,720 060 

'PIE . . 
Cxt 693 Go -A4 231 70 

-~s 770 060 

WBIE . . 
241 116 936 09 117 405 56 

116 586 090 

-47 304 38 L 

270 721 03 S 

25JULDI 25JULOI 

-794 63 

sliulol 31JULDI 
-44 231 70 

SIJULDI 31JUkOI 
4A .251 7n 

21AUGD) 27AUGD) 
-519 47 

4 

WI7r M014THLY 

00 -47 .3D4 35 1 

an -270 721 03 S 

1 000000 

on -794 25 

1 000000 
00 -44 .231 70 

1 000000 
00 4A .231 70 

1 Duggan 
04 -519 47 



W12C MONTHLY WILLIAM H GAIES FOUNDATION Smement 28 

- 
COMPOSITE - 

SUMMARY REALIZED GAIWIGSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION MAI DATE MAY RATE 7RD DI SIL Dl SELL RATE 
SH SELt/bTC LOT tOCAL PRINCIPAL NEI LOCAL COST tOCAI SfCIY GWLS 

SHARES/PAR BASE PR MC PAI MET BASE COST BASE SEC7Y GWLS BASE CURR GWLS 

- WBIE SIOCIDI slocTol 1 00 so 
401 Do 43 .921 4A ~3 .921 46 :01 

PACE 596 
A"F LATE 310[COI 

MET SECIV GN/LS 
NEI BAS SEVY GN/IS 

-43,921 41 
43,729 600 

493912DR4 IDIAL 
- . . . . . ------ -- 294 .153 09 339,356 a5 

495720AAS KINGFISHER IN 2001 G MY 2032/09/2D 1 000 
Wl2J . . 

267 IAS .756 00 343 .301 02 
143 .7S6 000 

500973115 BUL GARIA(MAT REP) FRN 29JUL 2011/07/22 1 000 
WBIM . . 

259 586 .162 50 623,161 40 
770,000 000 

SCS975119 CITICORP FRN USGIO 2002169112 1 goo 
WBIU . . 

492 20,035,200 00 20,01S .291 83 
20 .000,000 ODD 

506599112 MEXICO (U70 HEX STY 11 5PC7 a 2026/95/15 11 500 
WIIS . . 

023 S60 .700 00 555,950 21 
450 .000 ago 

WDIS . . 
262 366,980 Do 362,835 di 

295 .00D 000 
WBIS . . 

306 42S .557 59 425 .269 so 
545,000 ODD 

WBIS . . 
307 IDD.5&2 50 405,765 29 

525 .000 000 
W", - 

417 4 .S47 500 00 A .418 963 44 
5 .700,000 000 
Walm . . 

628 375 600 00 369 060 51 
300 ODD ODD 

WBIM p 
36. S15 L25 Do 307 552 96 

250 000 0 
, 
0 

-45,235 76 1 00 -45,235 7, 1. 
20SEPOI ~Ostpol 1 000000 

-45 02 00 -4s 02 

23MYDI 29MAYDI accooo 

-56 993 90 00 -36,998 go 

IIJULO] 11jutol 1 000000 
17 .908 17 Go 17,906 17 

24MV01 31"Yol I cooono 
61749 79 00 61749 79 

19JULDI 27JULDI 1 000000 
4,144 39 do 4 .144 39 

OIAUGOI OBAUGOI 1 000009 
-511 Be go -311 so 

GIAUGGI OBAUGOI I coocop 
-S .222 79 00 -5 222 79 

D40CIDI IDOC79j 1 DDDODV 
-71 363 44 00 -71 .365 q4 

O?NQVDI 07NOVOI 1 006660 
6 .539 49 00 6 .S39 A9 

29MOVOI 04DECol coucce 
092 04 

WB?C MONI Hi y WILLIAM H GATES FOUNDATION PAGE 597 
- COMPOSITE - AS-OF DATE SIDECOI 

SUMhARY REALIZED GAIN/LOSS REPORI 
JANUARY 1 . 2001 TO DECEMBER 31, 2091 

ASSET ID SECURITY DESCRIPTION MAI DATE MAI RAII I RE) 01 STL D7 SELL RATE 
SH SEIL/BTC LOT iOCAL PRINCIPAL NET tDCAL COST IOCAL SECTY G4/LS NEI SECTV CN/IS 

SHARES/PAR BASE PRINCIPAL NEI BASE LOSI BASE SFCIY GN/LS BASE CURR GN/LS MET 5AS tECTY GN/LS 

WBIM . . )2DECOI 17DECOI 1 000000 
323 447 .125 00 430 .579 61 16 S46 39 up Id 546 39 

350,000 000 

WB3" . . 14DECOI 19DECOI I ODDOOD 
45B 386,100 00 569,062 97 17 037 D3 go 17 .037 03 

Sao can 000 

506SYPI12 TOTAI 
- . . ... . . . . . . . . . 7 62S .750 00 7,643 .539 90 

5198B0115 ARGENT] MA REP 11 575PCI 2017/01/36 11 375 
Maim . . 

023 343 .000 00 372 .423 01 
400 .000 000 

51900111 TV AZlECA SA DE CV 10 SPCI B 2007/07/15 10 50D 
WBIN . . 

377 1 .556 296 39 1 .556 296 90 
11809 .000 099 

WBIN . . 
CXL 377 -1 .555 .286 a9 -1,55B,2B6 go 

-1,890,000 000 

519470111 701AL 
. . . .. . . . . . . . . . 00 DO 

521 DBMAII Ll UBS COMMERCIAL MY 2000 C3 C 2010/01/15 1 000 
W110 . . 

567 312,776 37 "515B) 72 
785 .000 000 

521502117 PERU (REP OF) FRF NIS 0 2017/03107 1 can 
WBIN . . 

170 205 .250 00 205 709 64 
350 .000 000 

W,jM . . 
43~ 239,000 00 235,574 79 

400 ODD 000 

walm . . 
226 340,656 25 322,797 09 

550 .000 ODD 
WDIM .. 

377 380 .2so go 356 542 34 
600,000 goo 

00 L go 00 L 

OSKAYOI OBMAYOI 1 000000 

4,394 65 Do 4,194 &5 

03JANDI OAJANDI I GODOOO 

2 .540 36 00 2,540 36 

ORFEBDI 13FEBUI 1 006000 
31~25 21 Do 3.A25 21 

02MROI 07MAROI I Boom 
17,859 17 00 17.959 17 

D7MROI I 3mAROI I coccoo 
43 .407 66 00 43 .407 46 , 

A !v, 

0 

6 

17,785 9a S no -17 .758 90 S 

21MARDI 76MAROI I ODDOOO 

24 .423 a] 00 -24,425 ol 

SOAUGOI 31AUGGI 1 000000 

. al Do - 01 

BOAUGGI SIAUGOI 1 000002 
01 Do 01 



W02C MONTHLY WILLIAM H GALES FOUNDATION PAGE 599 
- COKPOS17E - AS-OF DAIE 31DECO) 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAT RATE IRD DI SYL D7 SELL RATE 
SH SILL/17C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SFCIV GM/LS NEI SECIY GNILS 

SHARES/PAR BASE PRINCIPAL NET BASE LOST BASE SEC7Y GN/LS BASE CURB GH/tS NET %AS SFC7Y r.N/LS 

5?3569114 TOTAL 
go 00 00 1 00 00 1 

523723ZI7 PERU IREP OF) SIP UP NT 2017/03/07 1 000 ONFE991 ISFEDOI 1 000000 
'Dim . . 

453 166 975 00 172 057 15 -5,la? 15 Do -5 Is? 15 
250,000 000 

'DIN . . 02MROI 07MARDI 1 000000 
227 204,750 00 208 461 26 -3 .711 26 00 -31711 26 

Soo 000 DOD 

WE]" . . 07MARD) 12MARCI 1 000000 
573 244 .343 75 238,9RD 39 S .563 36 Do 5 .363 36 

350,000 000 

WBIM . . 2017/Di/07 4 500 26KARD) 29MARDI I Doom 
146 592,250 00 598,981 80 -6 .731 90 00 -6 731 90 

950 000 coo 

WSIM " 16MAYOI 21MVDI 1 000000 
015 2BS,IB7 50 299 053 21 -13,900 71 00 -13,900 71 

450 .000 000 

"I' . . 36MAYOI 2IMAYOI I Doccoo 
016 126 1?5 00 136,60S 93 -12,4BO 93 Do -12 .460 93 

200,000 DOD 

WBIM . . 21MAYOI 24MAYOI I cocoon 
131 131 .225 00 137 &47 66 -6 .422 66 00 -6.422 66 

200 000 000 

WBIN . . 21 MAYO 1 24mayal 1 000000 
153 229,687 50 229 SS7 12 150 39 00 ISO 39 

350,000 000 

523723117 101AL 
1 970 .443 75 21013 359 52 -42,915 77 S 00 -42 915 77 S 

524909OZ2 LEHMAN OROS HLDGS IN NI 2004/04/01 6 625 13AUGOI 16AUGOI 1 000000 
WBIZ . . 

766 1,562,970 00 1,542 .774 15 20,195 85 00 20 .195 85 
1 500 coo Ono 

W12C MONTHLY WILLIAM H GAIES FOUNDATION PAGE 59B 
- COMPOSITE - SIDE' .] 

SUMMARY REALIZED GAIN/LOSS REPORT statement HAS" DATE 
JANUARY 1 . 2001 70 DECEMBER 31, 7001 

ASSET ID SECURITY DESCRIP71ON MAT DATE NAT RATE 7RD DI SIL ITT SELL RATE 
SH SELL/3TC LOT LOCAL PRINCIPAL SET LOCAL COST LOCAL SFC7Y GM/LS NET SECTY GH/tS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SEC7Y GM/LS BASE CORR GN/LS NEI PAS SECIY GM/LS 

WBIM " 26MARDI 29MARDI 1 000000 
143 971 500 00 936 .660 ?a 34 139 22 00 3A .839 22 

1 .400 .000 coo 

NEI" . . )OMAY01 15MAYII 1 000055 
677 138 .750 00 140 .BS3 17 2,083 17 go -2 .053 17 

250 000 000 

WBIM ., 16MAYBI 21MAY01 1 000000 
024 166 075 Do 172,296 57 -5 .421 37 00 -5,421 37 

300,000 000 

W31M . . )AMAYDI 23MAYOI 1 000000 
101 140,925 00 150 936 02 -10,311 02 go -10,311 02 

250,000 000 

WNIM P . 23HAVOI 29MAYGI 1 000000 
260 241,00a 00 255 .135 00 -12,135 go 00 -12,155 On 

400 coo 000 

W11M . . 24MAYDI SOMAY01 1 000000 
307 240,000 go 249 .547 35 -0 S67 35 Do -5 567 Ss 

400,000 coo 

WDIM . . 30MAYDI 04JUNDI 1 000000 
431 114 625 00 116,512 54 -1 637 54 00 -1,697 S . 

200 000 DOG 

WDIM . . 30MAYOI DIJUNDI 1 000000 
A32 85 .075 00 17,254 41 -1,359 41 00 -1 559 41 

150,000 000 

521502117 7OIAt 
. . . . . . . . . . . 3,167 406 25 3,106 699 49 60 .SO6 76 S 00 60,506 76 

523569114 GtODD PARIIE)PACCES 10 5 PCI 2006/12/70 it boo SOAUGUI 31huGal I DDODDO 
WBIH . . 

371 1 .295 .415 35 1,293,435 36 ol 00 - III 
1 500 000 000 

MAIN p 30AUGGI BIAUGOI I cocoon 
Cxt 376 -1,293 415 SS -1 293,A15 36 a] Do 

-I .Sno .coo Doc 



ASSET ID SECUR17Y DESCRIPTION MAT DATE MAE RATE IRD D7 STE. DI SELL RATE 
SH SEWITE LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GIVES 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTV GIVES BASE CORR GIVES 

5249DbC%4 LEHMAN BROS HILOGS IN N7 2007/06/IS 9 252 06DECO] IIDECD] 1 050000 
WBIN . . 

655 31309,560 00 5.063 .750 95 745,609 07 on 
31000 .000 coo 

S24908CR9 LEHMAN BROS HLDCS IN ME 2005/09/23 1 coo 06DECOI I?DECOl 1 000000 
'BIZ . . 

261 & .950 .720 00 7,011,621 83 -61 .101 13 00 
71000 .000 coo 
waly . . 06DECOI ?IDFCOl I occall 

575 2 .780,299 00 2,79S .979 64 -5,652 64 Do 

245,609 07 

-61 .101 53 

-5,662 64 

-66 .784 47 1 

-19 .797 37 

61 .246 14 

IS .ID5 46 

2,900,000 000 

524908CR9 707AL 
. . . . . . . . . . . . . . . 91731 .008 so 9,797,792 47 

52A908DA5 LE HIMAN BROS HEMS NT 2001110102 1 can 
'alz . . 

598 5 .006 .020 00 5 024,217 32 
5 .000 .000 coo 

524909AW8 LEHMAN BROS INC SIT SUB ME 2D2&/Ct/Ql 7 500 
WBIZ . . 

006 16,561,7SO DO 36,500,505 56 
15,500,000 000 

Willy " 
444 4,274.009 00 4.2&B .194 54 

4 .000 .000 000 

524909AWS 707AL 
------ -- - . 20 .835,750 00 20,7S8 .69B 40 

52517PPHE LEHMAN BROTHERS MEDIC 7RAMCHE 1 ?003/08/91 1 coo 
WDIZ . . 

595 1 .991 .140 Do 4.010 650 OA 
4 .DGC .CgC 000 

52517PPW5 IjHmAN DR07NERS HLING MTN IRANC 2002/04/D2 I coo 
'Diu . . 

483 10 060 .640 00 10,046 057 Be 
lolooolool; ODD 

go 

Do 

I 0000DO 

Do 

000000 
Do 

-66 794 47 1 

osaclol IIOCTOl 

-IB .797 3; 

cimmol 06NOVD) 

63,246 )4 

almovol 06NOval 
15 .805 46 

77 051 LO I go 77,051 fig L 
050001 110clol 1 000000 

-19,490 04 00 -19,490 04 

IIJULDI 16JULOI 1 000000 

14,582 12 00 14,592 12 

W12C MONTHLY WILLIAM H GAIES FOUNDATION PACE 6al 
- COMPOSITE - AS-OF DATE 31DECOI 

SUMMARY REALIZED GAIN'tOSS REPORI 
JANUARY 1, 2001 70 DECEMBER 51 . 2001 

ASSET ED SECURITY DESCRIPTION MAT DATE MAT RAIE IRD 07 STL DI SELL RATE 
SH SELL/lIC LOT LOCAL PRINCIPAL NET IDEAL COST LOCAL SECIY rN/LS MET SEClY GM/lS 

SHARFS/PAR BASE PRINCIPAL MET BASE Cos] BASE SECTY GNVI~ BASE CURR WES NET BAS SECTY CN/LS 

52517POD6 LEHMAN DR07HERS HLDG IRANCHE I 2003/DSI)5 7 ODD cloc"Fol D~Dclol 1 000000 
WBIU . . 

420 )2,029,015 00 11,775,567 74 2S5 ~25 26 00 253 .425 2c 
11,475,000 coo 

52517POG9 LEHMAN BROTHERS HLDG 7RAMCHE 1 2002/07/15 1 000 22JUNDI 27JUNDI 1 000000 
WSIZ . . 

54~ 2,016 .388 00 2,010.635 51 5,752 49 00 5 .752 49 
2 .00O .DOD 000 

52517Pahi LEHMAN BROTHERS MEDG TRANCHE 7 200,109101 7 500 I3hAROl 16MAROI 1 000000 
WITH . . 

alb 492 .004 AD 469,491 79 23,312 61 Do 23 .312 61 
470 .060 000 

52517POZ7 LEHMAN PRO)HERS NLDG 7RANCHE 0 2CD3/04/04 1 000 27JULDI DIAUGGI 1 000000 
walz 

637 7,02D .409 Do 7 DIB .023 26 2,460 7~ 00 2 460 74 
7 .00O .DOD 000 

52517PRK9 LEHMAN BROTHERS HLDC IRANCHE 1 2002111127 1 coo osoclol Ilocial I coacce 
WBIZ . . 

596 35,02S .230 00 15,020,233 19 41996 AT Do 4,996 111 
15,000,000 coo 

525177DAt LEHMAN INA TITLE I L ASSET BKD 7010/03/25 7 230 25JANDI 25JANDI I GDOODD 
- WsIH . . 

371 2~1650 56 25,140 62 -429 76 00 -499 76 
24 .650 960 

- WITH -- ?SJAND) Z5JANOj 1 000000 
CXL 371 -24 .650 56 25,140 62 489 74 Do 489 76 

-24 .650 560 

WITH I- 25JANDI SOJANDI 1 00000000 
559 74 .650 66 25,140 72 -469 

86 
-419 56 

24,650 970 

52SI?7AAB TOTAL 
. . . . . . . . . . . . . . . 24,650 06 25,140 72 -419 56 L go -469 96 L 

526814111 CSN IRON 9 12SPCT ?007/06101 9 125 07JUNDI fliumal I OVODDV 
WBIN - 

3q4 464,112 84 416 .433 10 47,679 74 go 47 .679 74 
soolvan ODD 

STATE ~--TTRU-l 

b 

6 

W52C MONTHLY WILLIAM H GATES FOMDAIIGM Statement 28 - COMPOSITE - 
SUMMARY REALIZED GAIIVLOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2091 

PACE 60* 
AS-Of DATE 31 DECTL 

I -

MET SECTY GM/LS 
MET ILAS SECIY QWLS 



W112C MUNI Ht Y WILLIAM H GATES FOUNDATION PAGE 603 
- COMPOSITE - AS-OF DATE 3IDECO1 

SUMMARY REALIZED CAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

ASSET 11) SEC1JRIIY DESCRIPTION MAT DATE MAT RATE TRD DT S71 . 07 SELL RATE 
SH SELL/BIC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SEC7Y GN/LS MET SfC7Y GM/LS 

~HARES/PAR BASE PRINCIPAL HIT BASF COST BASE SECIY GN/VS BASE CORR GIVIS NEI bAs sEciy rm/jS 

WDIM . . 13DECOI IBDECO1 1 000001 
379 245,625 00 196,975 25 4B,64s 75 Do 48 .646 75 

250 .009 000 

526994111 707AL 
. . . . . . . . . . . 1 .737,117 50 11468 .220 &A 216 .365 44 L 00 216 36S 44 t 

4 .445 .093 75 4 .190,247 21 161,720 57 S 00 161 .720 57 5 

S2729NAC4 LEVEL 3 COMMUNICATIO SR N7 2002/05/0) 9 125 090C701 12OC701 1 000900 
W12L -- 

086 27,200 00 35 .769 12 -1,569 12 00 -3,569 17 
as 000 006 

WB?L -- IDOC701 ]social 1 000000 
o92 23 .450 00 29,475 90 6 .025 90 Do -4 .025 90 

70,000 ago 

W121. -- IODCIOI 19OC701 1 000000 
305 46 .900 00 58,951 80 -12 .051 go 00 -12,051 90 

140 .000 Doc 

WD21 . . )0clat 1901:101 1 Doottt 
170 11 .5sp Do 12 643 37 -1,093 37 00 -1 .093 37 

30,000 ago 

W1121. -- 16OC701 190cial 1 000000 
121 5,700 00 61321 69 -621 69 00 -621 69 

15 .000 000 

WS?L -- 22OC701 25OCTOI 1 000000 
152 21,900 00 25 .319 27 -3,419 27 on -3 .419 27 

60 coo 000 

52729HAC4 TOTAL 
. . . . . . . . . . . 136,700 00 )68 .491 15 -31,791 15 1 Do -31 .781 15 1. 

$31553110 PE7ROI.FOS MEXICAND IDS 2007/06/0) 9 DOD 30NOVOI 05DECOI 1 000000 
WB21 -, 

103 536,213 25 496 .410 67 39,802 59 00 39 .002 so 
500 DOD 000 

WB?l I . 30NOVOI 050FCDI I ODOODO 
CXL 103 -536 213 25 -496,410 47 -39 .602 SE Do 39,002 S6 

SOO'Doo ago 

W021 SOHOVDI 24DEGOI I OOOaDD 
1115 $36,250 00 496 410 AT 59 B39 33 Do L B9,539 . 

Soo coo 000 k I 

4 

W92C MONTHLY WILLIAM H GATES FOUN13AITON DAIEPAG' So? 
- COMPOS17E - Statement 28AS-Of SIDEC 

, 
I 

SUMMARY REALIZED GAIN/tOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET to SECURITY DISCRIPIIGN MAI DATE MAI RATE TRU 111 SIL OIL SELL RATE 
SH SELL/BIC LOT LOCAL PRINCIPAL MET LOCAL COST LOCAL SECTY GN/LS NET SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GN/LS BASE CURR GN/LS NET OAS SECIV GN/LS 

526994112 MIN OF FIN RUSSIA ZOPCT ODS 2007/06/26 10 000 JOJANOI 16JAM01 1 0001100 
WRIM . . 

537 724 969 75 725 037 39 -68 64 Do -68 64 
9SQ .5aQ 000 

WDIM . . 29JANDI OIFEDDI I DOOD00 
142 518,000 go 315,905 24 2,094 76 no 2,094 76 

400,000 000 

WDIM . . OAFE1111 13FEDDI 1 000000 
435 3911,125 00 402 249 71 -4,124 71 Do -4 .124 71 

500,000 000 

WDIN . . ISFEBOI 21FEDII 1 000000 
311 567 .000 00 5111 .71a 43 -14 .719 43 00 -14 .718 43 

700 .000 000 

WSJ" . . 07MARDI 12MAROI 1 000000 
374 241 Soo 00 241 .775 53 -275 53 00 -275 53 

300 000 000 

WSJ" . . 26MAROI 29MARDI 1 000000 
145 793 .7SO 00 104 .311 89 23,061 99 00 -23,061 89 

1 000,000 090 

WDIM . ]social 250clal 1 0001100 
0117 7211,1100 00 654 537 H 73 .467 19 Do 73,462 59 

500,000 Dan 

WBIM . . 19NOVOI 25NOVD) 1 000000 
492 235,750 00 245,975 62 39,776 35 Do 39,776 39 

300 coo coo 

WDIM . . 26NOVOI 29NOVOI 1 000000 
732 327 .000 Go 307 876 34 63,801 52 00 93 .801 52 

400 .000 000 
WIIM 

20,327 14 Do 20 322 14 

WSJ" 29NMOI 04DECCI 1 000060 
363 336,437 50 264 833 At 39 .524 65 00 39,324 65 

350 .000 000 
WDIM 

32 .279 24 00 32,279 24 

WSIM ofiucol 11DEC91 1 00600% 
189 442,667 so 342 060 52 100,626 69 

Do 
100 626 fig 

450 coo coo 

4 

4- 



W112C MONTHLY WILLIAM H GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAT RATE IRD 01 
SH SELL/17C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GM/LS 

SKARES/PAR BASE PRINCIPAL NET BASE COST BASE SEC7Y GWIS 

Statement 28 PACE 604 
AS-OF DATE SIDECOI 

SIC 07 SELL RATE 
NEI SECIY GN/ LS 

BASE CURR ~LS NET BAS SECIY GN/LS 

5515331ic TOTAL 
536.750 IV 496 410 67 

532457AT5 LILLY ELI CO GIODAL ME 2006/07/15 S 500 
Holy . . 

692 1 .993 .792 00 1 .99Z .500 00 
21000,000 coo 

WBIZ . . 
395 11001,290 00 996,150 00 

1 .000,009 000 

532457ATS TOTAL 
. . . . . . I . . . . . . . . 3 000 .070 Do 2,939 .450 00 

532477119 OSUUSPANKXIEN KESI SUN FILM P 2049/09/29 1 000 
Wolff . . 

366 991 000 go 957 .501 45 
1 .000 .009 000 

53110611S VENE2UELA(REP OF) 9 25 CNV 2027/09/15 9 250 
" WBIM . . 

540 297,450 00 266 .94A 65 
450,000 coo 

" WBIM . . 
]AD 2311,375 00 207 .640 53 

350,000 coo 

" WDIM . . 
224 245,60D 00 207,675 B6 

350,00D goo 
WBIM . . 

Z25 164,966 25 B91003 94 
150 .000 000 

WI)M " 
150 828 000 Do 716,596 05 

1,21111 .000 000 

WDIM -, 
393 309,957 50 2B9,967 39 

450 .000 000 

WBJM . . 
097 763 .750 00 721 756 43 

39 339 33 1 

6 420 00 

5.140 on 

11 .620 00 L 

5 .491 55 

50,505 55 

31,234 67 

37,324 )4 

15 .94Z 31 

1111403 97 

19,950 11 

16 .8215 71 

11 .620 00 1 no 

26JAMOI BIJANGI 1 000000 

3 .491 55 00 

IDJANOI 16JANDI I DOODOO 

so 505 35 no 

29JANO I OIFEBOI 1 600080 
31,254 67 Do 

02MROI 07hARDI I cocoon 
37,324 14 go 

02MARDI 07MROI 1 000000 
15,902 31 go 

26MARD) 29MROI I ODOODD 
111 403 97 00 

D3APRO) V6APRDI 1 009000 
19,950 11 00 

29AUGGI U4SEP-ei-- 
- 

cocoon 
16 828 71 go 

WB7C MONTHLY WILLIAM H GA1ES FOUNDATION PAGE 605 
- COMPOS77E - AS-OF DAIF 31DECO) 

SUMMARY RFAEIZED GAIN/tOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 51, 2001 

ASSET ED SECURITY DESCRIPTION MAT DATE MAT MAIL IND DI SIL III SELL RATE 
SH SELL/BIC LOT LOCAL PRINCIPAL NEI LOCA L COST LOCAL SECIY GN/IS MET SECIY GM/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GWLS BASE CURR GWLS MET B&S SECTY GM/LS 

)& .]&A 96 cc 16,164 86 

WBIM D5OC70I 09OC701 1 acoong 
36) 165,675 00 161,963 19 31741 a] 00 3,741 51 

250 coo 000 

No" . . asocial 090C701 1 000000 
CX1 361 -165 625 00 -141 063 19 -3 .741 91 cc -5 .741 BE 

250 coo 000 

WbjM . . DSOCID) D90C10I 3 000000 
39Z 365 675 00 ISAISGS 91 756 09 00 756 09 

250,000 002 

'a" . . 03MIGI 09OCTOI I Devote 
CXL 592 -145 625 00 -164,865 91 -756 09 00 -754 09 

-251 .000 got 

Holm . . asocial 09OC701 1 DODOOD 
593 165 625 DO 164,165 91 7%6 09 00 75d 09 

250,000 000 

WtjM . . 0400111 IDOC701 I ODOODO 
395 694,050 00 718 .657 12 -24,507 12 Go -24 .907 12 

1,050,000 000 

WDIM . . 090CTOI 120CIal 1 000000 
525 164 .175 go 175 D38 33 -10 913 33 Do -10.913 33 

259,DDD DOD 

WDIH . . D90CTOI 12OCTOI 1 000000 
524 98 .775 an 105,45A 48 .6 .679 As Do 6 .679 49 

159,000 Doe 

W5 

I 

M . . 90C701 12OC701 1 000000 
525 262,400 00 291 ING 03 -15 .4 :6 as 

00 
-15 .696 03 

A99,000 000 

W'J" . . IIOCIDI 170CTOI I Doncoo 
694 3L31DDv Do 335,959 30 -22,B39 30 Do -22,839 so 

550,000 coo 

WDIM . . IIDC701 17OC701 1 000020 
697 231 .075 00 24S.953 44 ~14 078 44 00 -14,079 

350 1000 coo 

I 
OCTOI 16OC701 I Cocoon WBIM 

Do -IA .057 87 723 365,002 Do 577.057 37 -14,057 97 
550,000 000 i'T 

39,1139 33 1 00 

I0JUL1I 13JULDI 1 000900 

d'Aso 09 00 

12JULOI I?JULGI 1 000000 
51140 on Go 



WILJIAM IN GATES FOUNDATION PAGE 606 
- COMPOSITE - AS-OF DATE SIDECOI 

SUMMARY REALIZED GAIN/IOSS REPORT Statement 28 JANUARY I , 2001 TO DECEMBER 31 , 2001 

MAI DATE MAI RATE FIND ON SIL OF SELL RATE 
LOCAL COST LOCAL SEC7Y GWLS 
BASE COST BASE SEVY GN/LS BASE CURR GH/I.S 

IIOCTOI 16OCIDI 1 000000 
-377 .057 17 14,057 67 00 

IIOCIGI ItOcial 1 060064 
241,240 Go -9,365 60 00 

IIOCTOI 16OCT01 1 000000 
-241,240 60 9,365 60 00 

360001 26OC701 1 000000 
445,991 39 -16 016 59 00 

IBOCTO) 23OC701 1 000000 
275 .714 54 -10,914 54 09 

ASSET In SECURITY DESCRIP71ON 
SH SELL/117C LOT LOCAL PRINCIPAL MET 

SHARES/PAR BASE PRINCIPAL NEI 
WINN . . 

CXI. 713 -365 coo 00 
-550 .009 goo 

WSIM . . 
714 231 .975 00 

350 .000 ODD 
We]" . . 

CXL 714 -231,375 00 
35111floo goo 

WINK ., 
Boo 429,975 00 

650,000 goo 
WDIM . . 

one 264 800 00 
400 coo coo 

S35)06113 TOTAL 

MET SECTY GN/LS 
NET OAS SECTY GN/LS 

34 .057 17 

-9,365 60 

9 565 60 

.16 .01d 39 

-10,914 54 

16 628 71 L 

133 306 97 5 

01 

00 1 

562 662 26 

. . . . . . . . . . . . . . 7A1 , 750 DO 729 .756 43 

5,460 543 75 51305 .403 17 

535125113 PE71NOLEOS MEXT ~NO 9 SPCT NJ 2027/09/15 9 500 
Helm . . 

391 559,99S 36 SS9 995 37 
,Do 000 Dee 

WININ . . 
CXL 551 -559 .095 36 -559,995 37 

601 000 000 

S33125113 701AL 
. . . . . . . . . . . . . . . . 00 00 

534934117 FLUID INV BANK 6 125PC1 2002110129 6 12S 
WBIU . . 

366 15,525,000 00 15,162 .537 74 
15,000,000 cup 

Do 

I Doonoo 

00 

0) 
PAGE All? 

AS-()F DATE 31DELIll 

NET SECTY GH/IS 
NEI BAS SEC7Y GN/L~ 

136 .923 72 

a] 

01 

35 .553 74 

35,553 24 1 

.116,659 15 

79,887 10 

so 291 98 

190 179 36 
1 

is 
7 731 89 

.. I ll .l. 1 .1 1 

Id 529 71 L 

130 .306 57 S 

30AUGGI 31AUGGI 

. a] 

30AUGOI SIAUGOI 
a] 

00 L 

19SEPOI 25SEPO) 

562,662 26 

00 

00 

I oooaoo 
00 

1 0013000 
Do 

W12C MONTHLY WILLIAM H GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED UAINILOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31 . 2001 

ASSET 10 SECUR17Y DESCRIPTION MAT DATE MAI RATE IRD 07 STL OF SELL RATE 
SH SELL/ITC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAI SEC7Y GH/LS 

~HARES/PAJI BASE PRINCIPAL NEI BASE COST BASE SEC7Y GN/LS BASE CLOUT GN/LS 

537139115 INTL BANK RECON - DE 6PCT 04DE 2002/12/04 6 000 05SEPOI IDS11,01 1 000000 
'Btu . . 

279 20,025 .965 60 19,0311,941 as 186 923 72 00 
19 .526 000 000 

536130119 PETROtES MEXICAND 5 95PCI 1 2007/09/15 a 050 50AUGOI SIAUGGI I coccoo 
WINN . . 

332 553 .051 34 SS31051 35 - 01 00 
550 DOD 000 

WINN ., 30AUGOI 51AUGOI 1 000000 
CxL 302 -555 .OSI 34 -555,051 35 ON 00 

-550 .000 ace 

W521 . . 30NOVII 24DECOI 1 000000 
104 58B 500 00 552 .946 76 35 .5S5 24 00 

550 000 000 

5381301te 107AL 
. . . . . . . . . . . . . 511111500 on 552,946 76 55,553 24 1 on 

539726112 7JIWI KIMIA FIN MAUR IOPC7 OIA 2004/00/01 10 coo 29AUGOI 28AUGOI 1 0000110 
WINN I . 

360 1 .104 .000 00 1,300 .639 85 -116 .639 as 00 
1 690,000 000 

559830AL3 LOCKHEED MARTIN CORP HI 2009/12/0) 0 200 25SEPOI 29SEPOI 1 000000 
WINN . . 

126 2,972 .455 20 2,692 568 02 79,287 18 00 
2 .640 .000 000 

WINN . . 290ciol CINOVOI 1 060000 
396 1 .569 290 40 1,418,999 42 80,291 96 00 

11360 goo 000 

53915CAL3 TOTAL 
. . . . . . . . . 1 . 4,541,745 60 4 301 .566 44 160,179 16 L Do 

541337114 VERIZON CIL FUND 5 75PCI C 2003/04/01 5 750 30JANCI 06FEBOI I DOOOOD 
WBIY . . 

314 39S .Sen 00 387, 795 11 7 731 89 no 
400 Goo 000 



. . . . . . . . . . . . . . . 11134,R33 62 1,114 933 62 cc an no 

5~251 6AA 7 LONG BEACH HIM TR 2000 3 NJ 2007112121 7 750 21DECOI 21DECOI I VOODOO 
WBIZ . . 

A35 1,691 .579 54 1,701 .206 69 -9 .629 aq Do -91629 Ill 
1 .691 .572 A49 

WBIZ 21DECOI 23 DECO I 1 000000 
CXL 435 1 .991 .571 94 -1 7al .209 6A 9 .429 a. Do 9 .629 84 

-1 691 .570 $40 

WB?C MONTHLY WILLIAM N GATES FOUNDAIJON PAGF 609 
- COMPOSITE - AS-OF MIE SIDECOI 

SUMMARY REAL12ED GAS HILOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 51 . 2001 

ASSET 10 SECURITY OFSCRIPIION MAT DATE MAT "If IRS) 07 57L 07 SELL RATE 
SH SELL/STC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GM/LS NET SECIY GM/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COSI BASE SEC" GH/LS BASE CURR GVLS MET RAS SECTY CN/LS 

WBIZ ., 21DFCOI 21DECOI 1 000000 
549 1 317,356 81 1,701,208 68 186 .12B 13 Do IBS .129 13 

1,691,571 $40 

542516AA7 TOTAL 
. . . . . . . . . . . . . . . . . . 1 .997,556 1 .703,202 it 

544783116 SOU79 KOREA REPUBLIC I 675PC7 20OB/OA/15 8 675 
WBIN . . 

535 483,475 Do 465,510 6D 
450,900 can 

WBIM p 
141 579,750 00 5601qll oq 

350,000 000 

'01" . . 
451 274 .750 00 250 .582 15 

250,000 BOB 

WBIN . . 
222 276,175 00 250 .579 63 

250,000 000 

WBI" . . 
151 2 .225 .000 00 2 .004 .600 89 

2 .060,000 ago 

WBIM . . 
303 389,200 19 350,333 94 

350 .000 coo 
WBIM 

WISIM 
C ;L SOS -399,200 19 -350,333 94 

-350,000 ODD 
WISH 

WEI" 
308 IB9,200 00 350 .330 94 

550,000 000 
W91M 

WDIN 
A62 2 140,0110 DO 1,935 410 39 

1,950,000 002 
WBIK " 

156,178 is I at 156 .125 

IOJANDI 16JAMOI 1 000000 

22,964 40 Do 22,964 40 

29JAMOI DIFEBOI I Ocoacc 
19 .333 96 Do 19,332 96 

OBFEBOI ISFE161 I cocoa# 
24 .367 95 Do 24,167 aS 

02MARGI D7MARQI I Doccoo 
26,296 37 on 26,296 37 

26MROI 29MR01 1 000000 
220 399 11 go 220.399 11 

?4KAYDI 30MAY01 1 000000 
)6 .463 14 Do )&.461 14 

22,400 11 at 22,AQD It 

24MY01 SOMAY01 I Go 
0 
coo 

-16 .461 14 .0 -16.461 14 

22 .400 11 Do -Z2.402 11 

24MYQI 30MAY01 I DODOOD 
16 461 06 go 16,461 06 

221ADO Do 00 22,400 00 

14DECOI 2 ODE C 0 1 :7~Tl 0 0 0 0 0 0 
178,497 75 

- 
00 176 .497 75 

S T STP T TAI EE-. 

6 

ro 

Wb?C MONTHLY WILLIAM H GATES FOUNDAIJOIN Statement 28 PAGE 
10, - COMPOSITE - AS-OF DATE 31ISECOI 

SUMMARY REALIZED GAIN/tOSS REPORT 
JAHUARY 1 . 2001 TO DECEMBER 31 . 7001 

ASSET IS) SECUR17Y DESCRIPTION MAT DATE MAT RATE IRS) SIT S7L 01 SELL RATE 
SH SELL~DTC LOT LOCAL PRINCIPAL NEI LOCAL COST IDEAL SECIV GWLS HE] SECTY WLS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SEC7Y GKILS BASE CURTIS GHYLS NEI BAS SEC7Y GWLS 

S4?SVQAVB LONG BEACH ASSET HIS) SER 100 ?6071091?1 a 250 zliwal zliumal I coacon 
WBIH . . 

553 77 323 07 77,217 40 605 67 00 605 67 
77,B23 070 

WISH - 21JULDI 21JULDI 1 000000 
559 242,533 72 ?40 .6S4 67 11999 05 go 1 .599 05 

242 .533 720 

WBIH -- 21S[Pol ?ISEPOI I Outage 
117 ~64,710 84 ?S8.SdS 11 S,64S 73 00 5.645 73 

264,210 940 

WDIN . . 21SEPOJ 21SEPD) I DODOOD 
CXL 117 -264,210 84 259.565 11 -5,A45 73 00 -5 .6A5 73 

-264,210 B40 

542390ABB 107AL 
. . . . . . . . . . . . . . . . 320,356 79 317 .852 07 2 .504 72 J 00 2,504 72 L 

54239UAM LONG BEACH ASSET HLI) SER 2001 20CRIO8126 I coo 25AUGDJ 25AUGOI 1 000000 
WO)Z I . 

S&I 207 .567 17 207 .567 17 . Do Do 00 
207.Sd7 270 

WBIZ " 25SEPOI 25SEPOI 1 000000 
519 293 .528 65 293,521 63 00 DO go 

293IS23 630 

WBIZ -1 25OC7DI 250CIDI I VOODOO 
767 333 .060 31 535 .060 31 Do go -00 

538,060 BID 

WBIZ - 25MOVOI 29MOVD) I VOODOO 
250 345,777 51 545 .777 51 Do 00 00 

345,777 510 

542590AM 107AL 



"UllInL] WILLIAM M GATES FOUNDATION PAGE 910 
- COMPOSITE - Al-OF DATE SIDECOI 

SUMMARY REALIZED GAIN/LOSS REPORT Slaienient 28 
JANUARY I , 2001 70 DECEMBER 31 . 7001 

ASSET ID SECURITY DESCRIPTION MAI DATE MAI RATE LOAD DI STL OT SELL RATE 
SH SELL/BTC LOT LOCAL PRINCIPAL MET LOCAL COST LOCAL SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SEETY GM/tS BASE CURR GN/LS 

26,163 86 00 

5447113116 707AL 
2 .529 .2110 00 2,28S.757 35 194 951 01 1 00 

6,174 .150 00 5,617 .A40 64 361,730 55 S 00 

50159115 OCO NACIONAL DES USDICOO 1 2003106116 1 coo 220C701 06DECOI 1 000000 
WBIN . . 

421 1 949,2SO 00 2 .153 .935 61 204 .73S 61 00 
2 .104 Goo act 

S48514111 COUNTRYWIDE HOME LOA O3JUWO3 2003/p6/03 1 coo 05MROI OSMAROI 1 000000 
WBIU . . 

176 215,000 go 214 .511 30 488 70 00 
215 .000 000 

WBIU ., OSMARII 05MARDI I OODOUD 
CXL 176 -215 000 Do 214 .511 so 488 70 Do 

-204 .735 61 

428 To 

-496 70 
-215 .000 Ono 

541SI4111 107AL 
. . . . . . . . . . . . . I . . . . 00 00 00 S 

548574115 MIN OF FIN RUSSIA 12 75PC7 2029/06/24 12 750 IDJANOI 16JANDI 
W11" . . 

556 55S.750 go S00,994 53 55 .055 47 
650 000 ago 

WBIM " 29JANOI O)FEIOI 
144 249 250 Do 231 .1196 11 ss .m aq 

300,000 000 

No]" " 26MROI 29MARDI 
147 440 .000 00 597 790 30 52,209 70 

500,000 000 

WITH p 06SEPOI IISEPOI 
363 253 .437 50 2)9 .439 70 35 .997 Be 

250,000 DOD 

WITH . . 040clol 150clel 
422 1 .699 617 so 1 422 .426 29 240 .654 15 

1 750 .D09 000 
'$I' 

36,627 06 

WITH laaclol 230clol 
089 345,250 00 306 .105 96 39 .451 04 

Go 00 S 

1 000000 

00 55 055 47 

3 Beacon 
go 58 .153 89 

1 000000 
00 $2,209 To 

1 000000 
00 33,997 AD 

1 000000 
Do 240104 Is 

08 36 627 09 

I Bannon 
no . 39 .431 04 

ld 
PAGE All 

AS-Of DATE 3)DECO) 

NET SEVY GN/LS 
MCI 1AS SEVY GH/LS 

38,159 so 

64,792 7A 

13,055 63 

99 616 76 

S9 589 59 

410,057 94 1 

541 .052 47 S 

-6,013 91 

47 .500 00 

77 500 00 

125 .090 00 1 

WILLIAM H GATES FOUNDA 7[UN 
- compnsm - 

SUMMARY REAL12ED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

MAI DATE MAT RATE TREY DI SIL Dl SELL RATE 
LOCAL COST LOCAL SECIY GN/tS 
BASE COST BASE SECIY GH/LS BASE CURR GN/LS 

ASSET 10 ~ECUR17Y DESCRIPTION 
54 SELL/07C LOT LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

350,000 000 

WIEN . . 
495 253,750 00 

250 DOD 000 

WITH . . 
739 316,125 00 

300 000 goo 

WITM " 
792 434,512 50 

450,000 COD 
Welm 

101, 
461 267 .500 go 

250 000 000 

54BS74]IS TOTAL 

19NUVOI 23MOVOI 
220 .593 42 38,156 56 

?6MDVOI 29NOVD) 
251 .342 26 64 .732 74 

06DECOI IlDECOI 
371 660 13 15,055 63 

99,616 76 

14DECOI 2nDECOI 
20B 110 A] 59 .389 59 

. . . . . . .. . . . . 31560,562 50 2,794 .2bo 74 

3 716 .5ce go 3 121 .777 75 

549724116 NATIOHSOANK CORP FRH 7JUL2 ?DO3/07/07 1 000 
WBIU . . 

4S7 9 991 550 go 9 9117,513 91 
10,000 .000 coo 

54946SAAS LUCENT TECHNOLOGIES NY 2001/07/15 6 900 
WITY . . 

258 11890 Soo 00 1 .343 .000 00 
1 900 000 000 

Holy . . 
265 3 084,500 00 3 .007 000 00 

3 100,000 Ono 

54946SAA5 70TAI 
. . . . . . . . . 4 975 000 no 4 250 .000 00 125 .000 00 1 00 

NET SECTY GM/LS 
NET PAS SECIY GN/LS 

26,163 06 

194,958 81 L 

361,730 55 S 

.B?c MONTHLY 

430 .037 94 1 

341 .052 47 S 

loocial 150ClDl 

61013 91 

IIJAHOI 171ANDI 

47 500 00 

I2JAHnI 17JANOI 
77 500 00 

1 000000 
Do 

ODDOOD 
an 

000000 
00 

00 

OOODOP 
on 

OD 

OD 

I Coogan 

on 

1 000000 

On 

cocone 
00 

d 



. . . . . . . . . . . . . . . . . . go at at 1 00 00 L 

552009117 BELL ATLANTIC FIN SE 4 ?SPC7 S 20GS/09/15 A 250 26NOV01 05DEcal 1 000000 
WITH . . 

595 5,019.750 00 4,964 .919 07 53 930 93 00 53,930 93 
5 .000 .000 000 

55207DAP2 LYONDELL CHEMICAL CO So SECD N 20OS/12/)S 9 590 SONOVDI DIDECOI I cagoto 
W921, . . 

A59 1 .515,000 00 11500 .000 go 15 DOD 00 go 15 .000 00 
11500,000 000 

55262IFFS MONA MASTER CR CARD SER 2000 2007/07/15 1 000 16APROI 19APROI 1 000000 
WBIU . . 

794 19,997,500 00 20,024 .615 25 -37,115 25 Do -57 .115 25 
22,000,000 DOC 

552673AU9 MCI COMMUNICATIONS C DEB 2027/06/15 7 125 090clol 32GCIDI 1 000000 
W12F - 

102 421,618 Do 617 .334 69 4 .293 51 00 4,263 31 
60D ODD 000 

S52953AB7 MGM GRAND INC So COLL N ?DOS/02106 6 975 29NOVOI 06DECOI I DOCCOD 
Wa)" . . 

607 I .DSC,786 00 11066,669 9z -35 900 92 00 -SS .900 92 
I'looloco DOD 
WBIN . . 29NOVOI 06DECOI 1 000009 

cxt 607 -1,030 .790 Go -1 066 .609 9? 35 9no 92 00 35,900 92 
-1,100,000 DOD 

WITH 29movol 06DECDI-'-- I DISCOS 
615 1 .030 .738 DO 1 .066,62HI 9Z -35 900 92 Do -3S .900 92 

11100 .000 a 
, 
0 

PAGE 913 
AS-OF DATE SIUECO1 

NET SECIY GN/LS 
NEI OAS SjC7Y GN/LS 

3S.900 9? 

-55 677 B7 

-35 .677 37 L 

61192 go 

359 as 

259 46 

392 22 

-392 22 

259 46 1 

39 so 

-204 94 

wo2c MONTHLY WILLIAM H GA7E% FOUNDAI10N 
- COMPOSITE - 

SUMMARY REALIZED GAINILOSS REPORT 
JANUARY 1, 2001 70 DECEMBER 31 2001 

ASSET TO SECOR17Y DESCRIPTION MAT DATE MAT RATE IRD ITT SIL DT SELL RATE 
tH SELL/SIC L07 LOCAL PRINCIPAL NEI tUCA L COST IDCAL SFC7Y GH/ks 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECIY (`Mli~ BASE CURR GWLS 

'a" . . ?9NOVOI 06DECO] I oncooo 
CXL 61S -11030 .785 DO -11066 .6bo 92 35 900 92 DO 

-1,100 .CDC DOC 

WITH . . 29movol n4uECgl 1 000000 
616 1 .030.7Aa 00 1 066 665 97 35 .1177 57 00 

1 .106,000 coo 

552953AD7 107AL 
- . . . . . . . . - 1 .030,758 00 1 066 .665 27 

552953AD3 MGM MIRAGE FORMERLY SIT N7 201 0/09/15 a 500 
WBIK . . 

447 327,799 60 321 159A RD 
320,000 coo 

55507FA77 ML HOME EQUITY IN To 961 ASSET 2006/06/25 1 000 
WhIE ' . 

391 220 .628 7B 220 .26B 93 
220,623 730 

553DBSAPI MMCA AU70 OWNER IR 1999 1 AS 20BS/07/15 5 500 
WSIF . . 

767 36 705 62 36 446 16 
36,705 620 

WDIF .- 
68D 36 .705 62 36 .313 4D 

36 705 620 

WIlIF -- 
CXL 600 -36,705 62 36 .335 40 

-36,705 620 

55509SAPI 701AL 
. . . . . -------- 56 .705 62 36,444 16 

553OB3ASB KMCA AUTO OWNER IR 1999 2 AS 2002/06/15 6 300 
"IF . . 

479 50 .153 99 50,114 19 
301154 050 

554273AAC MACDERMID INC SIT %US MT P011/07/15 9 125 
WlIJ - 

092 3 940 .398 Do 3,940 602 94 
3 960 DOD coo 

0 

259 46 1 00 

15JUNDI 20JUNDI I OSGOOD 

39 go Do 

20AUGOI ?SAUGGI 1 000000 

.204 94 00 

A r T . 

e 

16 

WB?C MONTHLY WILLIAM M "Its FOMDA71M Staiement 28 PAGE 612 
- COMPOSITE - AS-OF DATE 31DECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 11 . 2001 

ASSET ID SECURITY DE~ERIPIION MAT DATE MAI RATE I RD ITT STL 07 SELL RATE 
SH SELLINIC L07 LOCAL PRINCIPAL MET IOCAL COST LOCAL SFCTY WIS NEI SECTY CNILS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECIY GN/LS BASE CURR GWLS NEI SAS SECIY ~/LS 

551079119 1 HNOVA S DE RL 12 5975PC 2007/04/01 12 975 040cial almovol 1 000000 
W&IN . . 

415 990 .000 00 1 .104 .764 35 -114 .764 53 00 -114 .764 33 
1 .200,001) 000 

551076115 CELLCO FIN MY ISPCI SHR 2005/98/01 Is DOD SDAUGOI SIAUGOI I Cocoug 
Welm . . 

370 839,290 47 039,290 49 01 Do - al 
Booloco coo 

WAIN . . 30AUGOI 31AUGOI 1 000000 
CXL 370 -639,290 ~7 -839 .290 48 ol Do 01 

-900,000 coo 

551076115 TOTAL 

-35 .877 57 1 00 

07NOVOI 13movel 1 000000 

61192 Do Go 

25JUNOI 25JUNOI I OCOCDO 

359 55 go 

15SEPOI 15SEPOI 1 000090 

259 44 00 

17SEPO) 17SEPOI 1 000000 
392 22 Do 

17SEPOI 17SEPOI 1 Copoon 
-392 22 Do 



W82C MONTHLY WILLIAM M GA IES FOUNDATION PAGE 614 
- COMPOSITE - Statement 28AS-0F DATE 3iDEr 

, 
I 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAE RATE 1RD D7 SIL DT SELL RATE 
SH SELL/17C L07 LOCAL PRINCIPAL NET IDEA L COST LOCAL SEC7Y GNJLS MET SEVY rN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GN/LS BASF CUTER GM/LS MET BAS SEC7Y GM/LS 

5S6370112 LEHMAN BROTHERS HLDG 3AUG03 US 2003/08/03 1 000 050clol IIOCTOI I ancooo 
- 'Bly . . 

341 7 .170,552 00 7 .185 .646 51 -15,094 51 00 -15 .094 51 
7,200 000 000 

560904AF] MALAYSIA MY 2011/07/15 7 500 03JULOI 09JULGI I Came 
WEIS . . 

192 512 Oil 40 56n .464 60 21 546 no 00 21,546 50 
590 .Doo Cog 

WEIS . . IBSEPOI 25SEPOI I CDOODO 
420 202.300 00 200,991 all I 3DI 92 go 1 309 92 

200,000 coo 
"is . . 26MOVOI 29NOV01 1 000000 

630 751 A62 50 758 951 71 .7 .496 21 00 -7 .494 21 
72S 000 goo 

560904AF] 70TAL 
. . . . . . . . . . . . . 1,535 773 90 1,520 AI4 39 15 359 51 5 Do is 359 51 S 

56510811 ; MEXICO 4UH17ED MEXIC 10 375PC7 2009102/17 10 375 04OC701 )social 1 000000 
WEIR - 

411 993 .150 00 946 532 67 46,617 33 00 46 .617 33 
900 goo Ono 

56630AAA4 MARCONI PLC ED 2010,09/15 7 750 OlOC701 D40001 1 000000 
WIIIH . . 

157 313 600 00 955 .965 42 -642 .365 C? 00 -642 565 A2 
980 Duo coo 

WIIH . . ClOciol 040001 1 DOODOD 
158 111115no no 635,165 84 -4AA .465 84 00 4~6 665 A4 

650 000 000 

56&SOIAA4 701AL 
. . . . . . . I - - 502 ]so no 1 .591 .331 26 -2 089,031 26 1 as -1 D89 n3l 26 L 
567~47110 IRAZIL (FED REP OF) 11 6?SPC7 2004,04/15 11 625 IIDFCOI IRDECOI 1 000000 

WBIA .- 
027 25 .525 000 an 25 .496 480 Bo .171 480 an so -171 ABC fln 

25 000 .000 coo 

V 

W112C MONTHLY WILLIAM H GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIP71ON MAI DATE MAI RATE 7RD DI STJ DI SELL RATE. 
SH SELL/BIC L07 LOCAL PRINCIPAL MET LOLAL COST IOCAL SECTY GH/LS 

~HARFS/PAR BASE PRINCIPAL NEI BASE COST BASE SECIV GN/LS BASE CURR GM/LS 

516174119 CABtEVISIDN S A 13 75PCI 2009,05/01 13 750 3DAUGOI 31AUGGI 1 000000 
WDIN . . 

364 1 .326 .261 69 11326 .261 70 - 02 Do 
1 .350 .000 coo 

WBIN . . 30AUGOI 31AUGOI 1 000000 
CXL 564 1 326 261 to -1 326,261 70 02 00 

-1,350,000 000 

WBIN . . 30AUGOI 31AUGOI 1 000000 
36S 1 .035 .875 CC I .OSS .97S 07 - III so 

1 050 .000 000 

WIEN . . 30AUGOI 31AUGOI I OODOOD 
CXL 365 1 035 575 06 -1,035,875 07 111 00 

I 050 .DDO 000 

WNIN . . 30AUGD] 31AUGOI I 0000DO 
366 290 386 62 290 .386 63 01 Do 

300 .000 000 

WEIN . . SCAUGGI SIAUGOI I accooo 
CXL 366 290 .396 62 -290 .396 63 01 go 

.300 000 coo 

WMIN . . 3CAUGOI SIAUGOI 1 090000 
367 1 .035,175 07 1 035,875 07 00 Do 

1 .050 000 000 

WaIN " 3CAUGOI SIAUGGI 1 000000 
360 290 396 63 290 .3116 65 Do 00 

300 .000 coo 

565174119 707AL 
. . . . . . . . . . . . . . . . 1 326 261 To 1 326 261 70 Go 00 

PACE 611, 
AS-OF DATE 5jDFCOI 

NET SECTY GN/LS 
NET BAS SFC7Y GN/L~ 

02 

02 

01 

a] 

a] 

BE 

no 

00 

Go 

on L 

-36 .280 48 

1 1 

00 1 00 

oloclal OAOCIDI 1 000000 

36 260 41 00 

no so 

573657116 FIRST USA BANK NA FRN 21JUL 2004/07/21 1 coo 
WDIU I . 

425 15 .967,070 43 16,005 359 91 
1A .000 .000 000 

0- 



PACE 616 
AS-OF DATE SIDEC 

, 
I 

I 

MET SECTY GNILS 
NET BAS SECIV GM/LS 

-1 .?531374 a, 

65,607 44 

-439.467 55 

10,900 Is 

-10.100 19 

ID .Boc 16 

10,900 1& s 

26 .700 71 

17 .953 60 

17,953 60 1 

WB?C MONTHLY WILLIAM N GATES FOUNDAIJON Statement 28 
- COMPOS17E - SUMMARY REALIZ 

r 
D CA IN/LOSS REPORT 

JANUARY 1 . 2091 70 DECEMBER 31 . 7001 

ASSET ID SECURITY DESCRIP7104 MAT DATE MAI RATE TRO DI STL ITT SELL RATE 
SH SELC/DTC L07 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SEC7Y GWLS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GIVES BASE CURR GWLS 

57773AAC& MAXCO" FELECOMUMICAC SR HT SIR 2007104101 is 750 11OCTOI 26OCT01 1 000000 
WDIN " 

429 271,250 00 1 .524,624 06 -1 .253,574 a6 go 
1 .550,000 000 

550135CA7 MCDONALDS CORP RESET PUT 2002/06/23 & ago 02NOVOI D?NDVDI I coccoo 
WDIU . . 

572 41695 .664 50 4 .817,077 06 65 .&07 44 go 
4 .775,000 000 

580189111 BRAZIL REPUBLIC OF 14 5PCT 1 2009/10/15 14 500 04OCTOI IDOC101 1 000000 
WDIN ., 

419 2 .293 .750 00 2,733.417 55 439,667 55 Do 
2 500 .QDO 090 

555500AE4 MELLON AUTO GRANTOR SER 2000 2007/07/15 6 590 03APROI 06APACI 1 000000 
HOLD . . 

311 522 .853 16 512 .032 97 10,800 19 go 
S12,071 659 

'BIQ " 03APROI 0&APRDI I cocoop 
CXL 311 -522.933 16 512 052 97 -10'soo 19 Do 

-512,071 650 
WILD P . 03APROI 06APROI 1 000000 

390 522.633 16 512,033 Do 10 Boo 16 up 
512,071 6aC 

585500AF4 TOTAL 
. . . . . . . . . . . . . . . . . 522 S53 16 512,033 00 10 Boo 16 s an 

SESSICCJ7 MEJLOM FINE CO N7 2002/09/16 1 DOD 21AUGoI 24AUCCI 1 090000 
"'U . . 

198 20,075 .060 00 20,043,359 29 26 .700 71 00 
20,00c .000 000 
w1ju . . 23OC701 260CICI 1 000000 

523 11,444IS46 00 11 .426,392 AD 17,953 60 00 
111400,Dpo Poo 

565510CJI 70TAI . . . . . . . . . . . . .. 11,44A 346 00 11 .426,592 40 17,953 60 1 Do 

Wb2C MONTHLY WILLIAM H CATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

MAI DATE MAI RATE 1RD DI 
LOCAL COST IDCA1 SECTY GM/LS 
BASE COST BASE SEC" GWLS 

SIL DI SELL RAIE 
NET SECTY GM/Ls 

BASE CURR GN/LS NEI %AS SECTY GN/LS 

ASSET ID SECURITY DESCRIP770M 
SH SELA/BIC 101 LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

20,07S,060 00 20,04R .3S9 29 

5B96?FACS DERIDIAN FOG CO MIN 59 E W005104120 I Goo 
WBIU . . 

365 14 .962 .Soo 00 14 .959,376 31 
Islovolove age 

5999?91K. MERRILL LYNCH MTG IN MIG LW AS 2017/03/20 6 210 
WDIE -- 

491 5 301 34 5,299 35 
S .301 340 

59016SFsh MERRILL IYNCH - CO I IR U0620 2002104122 1 goo 
W1]U " 

460 14.017,220 00 14 .00? .104 a) 
14 .000 .Dou Duo 

WBIU . . 
172 9 008 .640 00 oleo] .040 89 

$1000,000 000 
WO)U . . 

527 9 .005,610 00 81000 .460 31 
a cooloca Doc 

59038SF58 TOTAL 
. . . . . . . . 6 .005,680 00 6 .000,480 31 

22 .025 860 00 22,003 .144 90 

5901 BYA07 MERRILL LYNCH-CO MTN TRANCHE 7 20D2/01/2B I goo 
j]U . . 

698 10 .009,500 00 10 .000 .244 so 
10 .000,000 Doc 

5901BEJC3 MERRIIL LYNCH - CO I NT FLIG R 2903/06/24 1 goo 
WDIU ., 

422 12.992 .544 91 13 .00q .052 89 
13 .000 .000 000 

a Ejl REE I 

to 

PACE 617 
AS-OF DAIE 3IDICDI 

26 .700 71 S. Do 26,700 71 5 

19SEPOI 24SEPOI 1 000000 

-26,876 31 00 -26 .676 51 

01 MIDI 22MY01 I DDOODO 

1 99 Do 1 99 

IDJULDI Isiffial 1 000000 

15,115 99 00 islils 99 

ISAUGOI 20AUCCI I ODDOOD 
7,599 11 00 7,599 11 

25OCTOI 260CTO) 1 000000 
5 .199 69 1 go 51199 69 

5 199 69 1 00 5,199 69 1 

22 .715 10 S 00 22 .715 10 S 

CSJUNDI 46JUNDI I coccoo 

9 2SS 20 00 9 .255 20 

DIOCIDI 04OCIDI 1 D00000 

-21,707 99 Do -21,707 99 



w82C mnmi HE Y WILLIAM H GATES FO-INDA11ON PAGE 919 
- COMPOSITE - AS-OF DATE 3IDECnJ 

SUMMARY REALIZED GAIN/LOSS REPORI 
JANUARY 1 . 2001 10 DECEMBER 31 2DOI 

ASSET 10 SErURITY DESrRIPIIDH MAT DATE MAI RATE 7RD Dl SIT. 07 SELL RATE 
SH S[tL/BIC L07 LOCAL PRINCIPAL NEI LOCAL COST LOCAL StC7Y GW/LS NET SECTY GN/LS 

'HARESIPAR BASE PRINCIPAL NEI BASE COSI eASE SECIV GN/LS BASE rURR GN/L 5 MET OAS SICIY GN/LS 

MAIN -- GIMAYal n4MAYDI I cooolic 
412 132 600 00 130 .575 11 2 224 89 00 21224 89 

120 Goo 000 

'11, . . olhAvol n~Mhvtl I coosse, 
413 220 Boo 00 217,291 R6 3 506 14 on 5 .508 14 

200 nag ODD 

WAIN . . DIMAYDI 07MAYDJ 3 000000 
471 1 to so 00 109 .645 92 1 104 on on 1 .904 as 

)no Goo Doc 

593041IC5 TOTAL 
. . . . . . . . . . . . 1,426,196 73 11397 814 94 30 301 79 L 00 30 .381 79 1 

5930480HO MEXICO UN17ED MEX1CA GLOBAL AD 2019/12/30 A 125 18JUNDI 21JUNOJ 1 000000 
WjIQ . . 

379 1 902 500 00 1 365,070 as 17 .429 15 00 17 .429 15 
2 000 000 000 

59B3?WAF6 MIDWEST GENERA710H I PAS57HRU 2016/01/02 1 S60 07DEC01 I2DECOI 1 000000 
102L - 

501 721 .625 00 222 .745 76 -1,140 76 00 -1,140 76 
225 000 000 

60467PAR4 HIRANI AMERICAS GENE SIT N7 144 2021110101 a 500 12DECOI 17DFCOI 1 000000 
-- W12L -, 

544 20 009 00 25 .516 69 -5 Sig 69 00 -5 515 69 
25 000 goo 

60705911.5 MOBIL CORP PASS THRU 200010110? 5 740 02JANOD 03JANOD I Doocoo 
-- WIIIA -- 

271 5 .770,000 Do 5,761 .979 70 a 1020 30 00 3 .020 30 
5,770 000 000 

WDIA . . 07JANOO 02JAMOO I cannon 
CXL 751 -5 .770 000 00 -5 .761 979 70 0 020 30 00 -8,020 30 

-S .770 .000 000 

AD7DS9lL5 TOTAL 
. . . . . . . . . . . . . . . . Go Go 00 L 00 00 1 

61745EMMO MORGAN STANLEY DEAN 1RANCHE 7 2001102128 5 $75 2111,171111 21FEBOI 1 000000 
WSJ,) ., 

Isl 2S 740,275 04 74,520 COO 00 720 275 00 - - - go 720 .275 00 
24 520 .000 000 

41 

we2c MONTHLY WILLIAM H GATES FOUNM IION PAGE all 
- COMPOSITE - 8AS-,Ol DATE SIDECO) 

SUMMARY REALIZED GAIN/LOSS REPORT Statement 2 JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET ID SECUR17Y DESCRIPTION MAI DATE MA 7 RATE 7RD DI STE 01 SELL RAH 
SH SELL/BIC LOT LOCAL PRINCIPAL MET LOCAL COST LOCAL SEC7Y GH/LS NEI SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECIY GH/LS BASE C MR GM/LS NEI SAS SEC7Y GM/LS 

59304fiAX9 MEXICO UNITED MEXI U DISC AD 2026/05/15 11 Soo ISJULDI 23JULO] I nooono 
WBIN -- 

374 1 .242.500 00 1 .161 837 33 90 .662 67 Do 10,462 97 
1 .0011,000 000 
WBIN . . 26JULDI 31JULDI I OODDOO 

439 3,733 000 00 3,697 509 26 50 490 74 Go 50.490 74 
5 Doc 000 000 

593048AX9 707AL 
. . . ... . . . . . . 4 .980,500 Do 41549 .544 59 131 153 41 1 an 151,153 41 1. 

59304ROGS MEXICO UN17ED MIXJrA AD 2009,02/17 10 375 IAJANDI 19JAHOI I onocoo 
WAIN -- 

262 20& .941 73 702 792 AS 4,159 95 go 4 .159 15 
190,000 000 

WITH . . 17JAMOI 2?JAMOl 1 000000 
233 141 700 Do )sIl 664 59 3 035 41 no 3 CBS 41 

130,000 009 
WAIN . . IBJANDI 23JANnI 1 000000 

298 17 .?nO 00 95 256 40 1 945 60 00 1 943 60 
so coo coo 

WSJ" . . 301ANDI o?fEBoI 1 000000 
378 1 76 6AD 00 170,471 is 5 969 65 00 5,968 85 

160 000 000 

MAIN - 13FEBO) 16FEBUI 1 000000 
571 143 .130 Do 139 202 19 3 847 AT 00 3 .547 A] 

130 .000 coo 
WAIN I- 27FEBOI 02MARDI 1 000000 

679 54 .37~ 00 53 558 a] 11316 99 00 1 .316 99 
5010co 000 

WAIN - 28FEDDI DSMAR91 1 000000 
,als 153 840 00 151 .7116 53 2 .573 17 go 2 .573 17 

140 ago coo 
WADI . . 2009/02/37 10 390 CIMAYCI n4MAY01 1 090000 

411 110 ABC on ]no 145 93 1 904 07 00 1 104 07 
100 Poo 000 

A]H . . OIMAYOI 04MAYDI 1 coocoo 
CXI. 411 .110 450 00 .108 145 93 1 904 07 00 -1 804 07 

]no coo coo 

49 



WB?C MONT HLY WILLIAM H GAIES FOUNDATION Statement 28 - COMPOS17E - 
SUMMARY REALIZED GAIN/LOSS REPORT 

JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION MAI DATE MAI RATE END DI S7L III SELL RATE 
SH SELL/I 

I 
C L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GWLS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECIY GN/LS BASE CURR GN/LS 

6174SENCO MORGAN STANLEY DEAN TRANCHE t 20OW/04/ZZ 1 000 o5i"of asimal I gooloo 
WBIU . 

696 20.155 .533 33 20 .001 .723 79 153 509 54 00 
20 .DDO .000 000 
WBIU - 05JUNDI OBJUNDI 1 000000 

Cxt 696 -20.155 .533 33 -20,001,721 79 -153,199 54 00 
-20 000,0110 000 

WBIU ., CSJUNGI DaJUHOl 1 000000 
697 20 .039 .0DO go 20,001 .72S 79 57,276 21 Do 

20 .000 .000 000 

WlIU . . 21OCIQI 2&OCIOI 1 000DOO 
526 10,0011,600 00 10 .000,452 45 8111) 55 00 

10 .000,11110 ago 

6174SENOD 70TAL 
. . . . . . . . . . . . . . . . 1011)[15,600 09 111 0110 .4112 45 0 .111 SS L Do 

PAGE 629 
AS-OF DATE 311DECul 

NET SIXTY GN/LS 
MET OAS SECTY ~/LS 

153,389 54 

-15S .809 54 

37 .276 21 

& .117 55 

0 .117 55 L 

57,276 21 S 

-1 .769 42 

-554 15 

-9,osa 34 

-376 .907 00 

37,276 21 S 00 
09AUGO) 14AUGGI I Doocce 

-1 .769 42 Do 

ISOCID) 15OCID) 1 000000 
-SS4 is 00 

DIFEIDI DIFEBOI 1 000000 
-91036 34 Do 

07FEDDI 9BFEIOI I cagooll 

376 .807 00 00 

I 

20.039 .000 00 20 001 .723 79 

61745EPA3 MORGAN SIAKEY DUN IRANCHE I 2003/D2/7) 1 000 
WBIZ . . 

741 10 U? goo 00 10 .019 569 42 
10 .000,000 ORO 

61745MERD MORGAN STANLEY CAP I COML MIC 21130/03/15 6 ?So 
WD2F . . 

]Do 14,921 06 15,475 21 
14 .921 060 

61745MFF5 MORGAN STANLEY CAP I COML WIG 2007/01/15 6 190 

54C 00 9 038 34 
91194 690 

617993918 MORGAN GUARANTY TRUST 200111112) 14 Due 
'DIU . . 

661 123,195 00 soclooo Do 
560 .000 goo 

Wp?C MONTHLY WILLIAM H GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LUSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECUR17Y D"CRIP71ON MAT DATE MAI RATE 7RD 07 S71. DI SELL RATE 
SH SELL/117C LOT LOCAL PRINCIPAL NEI LOU L COSI LOCAL SEVY GN/tS 

SKARES/PAR BASE PRINCIPAL NEI BASE COSI BASE SECTY GWLS BASE CURTI GWLS 

AI9)DDFJ6 MONTAGE CAP FOG INC 199B MC3 2031/11/19 & 001 IRDECO) IDDECOI I DOODOD 
W52L I, 

sag 5,593 111 5 355 79 -262 61 Do 
51593 )so 

619)ODFKS MORIGAGE CAP FOG INC 1996 MCS 2031/11/18 6 337 03MAYOI DBMAYOI 1 000000 
Wala . . 

564 252 .765 63 240,156 07 12,109 56 Do 
250 .000 000 

62007"RO M07DROLA INC ME 2010113115 7 625 12FESO) ISFFBDI I Docooo 
W,IH . . 

544 353,171 60 359 .006 09 14,143 51 00 
340 .000 000 

62007&ASS MOIUROLA INC NI 2OD6/D?/Ol 6 750 19DFCDI ?6DECOI 1 000009 
W32J . 

677 3 410,250 Do 1,500,PDD 00 -)3,7" Do Do 
11500,000 000 

62874FAA7 NAIIONSBANK UP IR I CAP SECS 2D27/01/15 I Goo 15MAROI 15MROI I aconce 
WDIH - 

037 4A910114 Do 473 .679 70 -24 599 70 00 
500,000 COD 

62993]AI3 MDD SUN WE 20?4/11/01 0 250 06MOVOI 09NOW01 1 0110020 
WB?F - 

129 1,760,175 00 1 66A .790 00 95 .5115 go Be 
11500,000 goo 

62937?AL6 NRG [NERO INC SR WE ?"I~ol 8 625 06DECOI IIDECOI I CONDOR 
02L . . 

494 194 571 30 197,4&5 10 -2 .193 80 00 
210 .000 ODD 

152L -- D7DECOI I?DECQI 1 0110800 
502 210 .240 70 216,272 63 -6 .031 93 

Do 

730,000 Duo 

629377AL6 TOTAL 
. . . . . . . . . . . . . . . 404 812 Do 413,737 73 -11,9W5 73 1 no 

PACE 621 
AS-OF DAIE 31DECOI 

NEI SECIY GN/LS 
NEI RAS SIXTY GN/LS 

-262 61 

12,109 S6 

14,163 51 

-311,7SO Do 

-24,599 79 

95,58s Do 

-2,593 90 

-61031 93 

-8 .92S 75 1 

0 

6 

16 



W12C MONTHLY WZILZAM H GATES FOUNDA110H PAGE 622 
- COMPOSITE - Statement 28AS-OF DATE 3iOErnI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

ASSET 10 SECUR17Y DISCRIP71ON MAI DA71 HA I RATE TRO Di S7L DT SELL RATE 
SH SELL/OTC L07 LOCAL PRINCIPAL MET LOCAL COST LOCAL SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECIY GH/LS BASE CURR GN/LS 

63743"MD M71ONAI RURAL U71LS 1RANCHE 7 2001107120 1 Doe 12JULDI 16JULOI 1 000000 
WDIZ . . 

394 1 .000,000 no 999 .994 45 5 57 00 
11000,000 can 

WBIU . . ?DJULOI 20JULDI 1 000000 
645 25 .303 .175 32 25,000 000 00 303 .175 32 of 

25,000 .000 000 
Wbju . . 20 .313101 20JUIDI I ouccoo 

CXL 645 -25,303 .175 3? 25 .000 .000 Do -303 .175 32 00 
-25 000,000 000 

637434CWC 707AL 
. . . . . . . . . . . . . . . . . 1 .000 .000 go 999 994 43 5 57 1 Do 

MET SECTY GH/LS 
MET BAS SEC7Y GN/LS 

5 57 

503 .175 52 

-503,175 32 

S S7 I 

go 5 

94 .170 97 

11 .749 56 

00 00 

65558SAA7 NA71ONSeANK CORP 2002/06/15 A 125 
WILY . . 

211 5 .171,4SO 00 5 .077.279 03 
51000,000 Doe 
'PIZ . . 

296 16 .367 .639 25 16,355 539 09 
15,82S 000 000 

630595AA7 107AL 
. . . . . . . . . . . . . . . . . 21,539 089 25 21 .453 .166 92 

63550SADI NAIIONSBANK CORP 2005/02/15 6 875 
02J . . 

311 1 S97 245 00 1,591,453 59 
11500,000 000 

65058550 NA ITONSIANX CORP SR HI 2005/05/lb 6 575 
101, . . 

416 3 101,457 00 3 .036,901 55 
3 .100 000 000 

6~655"Ahs ADS MAIIONSIANt SER 1957 2927/lt/?O 1 000 

009 209,404 84 209 457 56 
2D9 .4D4 840 

'112 . . 
009 325,985 89 126 .000 So 

12S .996 690 

Do S 00 

31AUGOI 06SEPOI 1 000000 

94,170 97 Do 

31AUGDI 06SEPOI 1 000000 
11,749 36 Do 

105 .920 53 1 Do 

26SEPOI ?BSEPDI I Doolloo 

IS .791 41 00 

30JANDI 02FEND) 1 000000 

64,655 45 Do 

20SEpal 20SEPOI I agooto 

-32 72 00 

23OC701 23OC701 1 000000 
-19 69 Do 

'I 

IDS .920 33 L 

15,791 41 

64 .655 45 

-32 72 

-19 69 

WI?C MONTHLY WILLIAM H GATES FOUNDA 71ON 
- COMPOS17F - 

SUMMARY REALIZED GAIN/LOSS REPOR7 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET ID SICUR17Y DESCRIPIION MAT DATE MAI RAIL IRD III STL DI SELL RATE 
SH SELL/17C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SEC7Y GN/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECIY GN/LS BASE CURR GN/LS 
MET SECYY GN/LS 
NEI OAS SECIY GN/I! 

93159MAO TOTAL 
335,593 73 335 446 14 

6393AVIB5 NAVISIAR FINL OWNER A ASSET 1 2003/03/17 6 820 
WIIU . . 

773 206,39a 27 206 590 90 
206 598 330 

6AII4MD2 NEIIA HLOGS 71 IV Gin SR HI 2009/06/15 13 125 
,p WITH - 

4A9 175 000 00 911 993 19 
1 .000 .000 DOD 

&A9716UR6 NEW YORK NY Cl TV IRA RESIDUAL 2025111101 1 000 
WDIE -, 

071 892,180 Do 743 .729 91 
11000,000 DOD 

WDIE . . 
CXL U71 Go -741,779 91 

-1 .000 .000 000 

WDIE ., 
199 192.180 00 743,729 91 

1 .000 .000 000 

WDIE . . 
CXL 189 -192,10D 00 -743 .729 91 

-1,000 Doe goo 

WDIE - 
19A 192,180 no 743 729 91 

11000 000 000 

WBIE -I 
CXL 194 -892,100 00 -745 729 91 

-1,000,000 coo 

WDIE p 
204 892 226 65 743 .729 91 

11000 000 Dan 

WDIE , 
CXL 204 -992 .226 85 745.729 91 

-1 .000 .000 000 

WIJF . 
274 092,100 00 743,729 91 

] .age coo coo 

-52 41 L 00 -52 41 1 
19DECD) 19DECOI 1 000000 

7 37 00 7 37 

30NOV01 u5DECOI 1 000000 
-006,995 19 00 -306 993 19 

09AUGOI 24AUGOI 1 000009 

148,450 09 00 148,450 D9 

09AUGG) 24AUGOI I OODODO 
-142 .459 (19 Do -141 .4se 09 

09AUGOI 24AUGOI I occlooo 
IA111450 09 00 146 .450 09 

09AUGOI 24AUGO) 1 000000 
.145 .450 09 Do -148 450 09 

09AUGOI 24AUGDI 1 000000 
149,450 09 00 148 .450 09 

09AUGOI 74AUGGI I Docovo 
-149 .450 09 an -148 .450 09 

09AUGOI 24AUGOI 1 000090 
148 496 94 00 143,494 94 

09AUGOI 24AUGO] I coccoo 
148 496 94 an -148,496 94 

09AUGOI SOAUGbl- 1 000000 
)48 .450 09 00 145 .450 D9 

PAGE A2% 
AS-OF DAIE SIDE( 01 



WB2C MONTHLY WILLIAM IT GATES FOUNDATION 
Siatement 28 

PAGE 624 
- COMPOSITE - AS-OF DATE 31DEEDI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAE RATE ]RD 01 SIL ITT SELL RATE 
SH SELL/SIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECIY GWLS NEI SEVY GNILS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GN/LS BASE CURR GWLS NET BAS SECIV GH/LS 

WSIE . . 09AMOI 14AUGGI I coacco 
786 1192 .110 go 745 .49S 40 145,66A 60 go 141 .6114 to 

11000 .000 coo 

WITE . . 09AUCOI 14AUGOI 1 500000 
CXL 756 -892,19D 09 743 .49S 40 -148,654 60 no -14%.684 60 

-1 .000 .000 000 

WBIE -- 09AUGGI 14AUGOI 1 000000 
792 992,110 so 745,495 40 14B .684 60 00 14S .&B4 Go 

1 .000 .000 000 

WDIE -I 09AUGOI I4AUGcj 1 000000 
CXL 792 -992,169 00 -743,495 49 -14B .684 60 00 -1415 .654 60 

-l .DQC .DCD 000 

649716UR6 TOTAL 
. . . . . . . . . 9921)50 00 743.729 91 

651190IL6 NEWELL COMPANY IRANCHE 7 2003/03/24 1 000 
WBIU . . 

693 24 .755 .DDD Do 25,000,000 00 
25 .000,000 DOD 

65247SAF5 NEWS AMER HI DGS INC 2012/10/15 10 125 
WILY . . 

543 2.631 .510 00 2.571 .610 0. 
2,375,000 000 

95?48?AXS NEWS AMER INC GET) SR Of 2028111130 ? 625 
WDIM . . 

346 195,472 20 )9l .746 01 
210 1000 age 

65352?%VS NIAGARA MOHAWK MR CORP 2001110101 9 250 
'DIV . . 

3?6 1,200.439 75 1 192,399 57 
1,175 .000 ODD 

65352?DE9 NIAGARA MOHAWK PWR C SR WE SER 2001/07/01 7 125 
WIIH ' . 

Cxt S73 -378,048 75 376,717 43 
370 .04a 750 

WBIN . . 
525 379,04a 75 382 .942 2b 

379 .048 750 

)45,450 09 1 00 J43 .4so 09 L 

29NOVOI OADECOI 1 000000 
262 .000 go 00 -262 .000 00 

29NMOI DSDECOI 1 000000 

59 .699 96 00 59 .699 96 

25JAND) 30JAND) 2 VOODOO 

4,724 12 DO 4,724 12 

OIFEbOl O?FEbOl 1 000000 

B .039 is 00 a 039 IS 

09NOVOO IINOVOD 1 000900 

-1,331 32 00 -11351 32 

09NMOD I&NDVOO----l 000000 
-q .995 53 00 -4 993 53 

PAGE 625 
AS-OF DATE 31DECOI 

NEI SECIY GM/LS 
NEI BAS SECTY GN/LS 

-6,224 SS I 

5 .370 19 

-41904 19 

103,307 97 

167 .436 65 

1,157 &D 

-8 D56 14 

WB?C MONIHLY WILLIAM H CATES FOUNDATION 
- COMPOS17F - 

SUMMARY REALIZED GAIN/LOSS REPORI 
JANUARY 1 . 2001 TO DECEMBER 51, 20D) 

ASSET ID SECURITY DESCRIP11 ON MAI DATE MAT RATE IRD DI SIL DI SELL RATE 
SH SELL/BIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GN/I.E 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GWIS BASE CURR GM/LS 

653522DE9 707AL 
Do 61224 95 

6S5S2?DGA NIAGARA MOHAWK MR C SEE ITT SER 200~/07/01 7 575 
WDIZ . . 

065 1 .367,761 AS 11562,391 30 
1 .323,170 650 

653S22DJE NIAGARA MOHAWK MR C SR WE SER 2008110101 7 750 
. . '51" . . 

067 744 .941 30 751 Sq5 49 
712,000 coo 

65552?DMI NIAGARA MOHAWK PWR C SIT ME 2004110101 5 575 
WSIZ . . 

573 IS .096 300 Do 14,992 .992 D3 
15 ODO .OOD 000 

65473"C6 NISSAN AUTO LEASE TR SR 2000 A 2003/05/20 7 900 
WSIZ . . 

733 41,350 .000 00 41,162 .563 35 
4D .000,600 ODD 

654757AC9 NISSAN AUTO RECEIVAD 1996 ASSE 2004/04/15 5 450 
WILE . . 

26D 126,121 95 124 .914 35 
126,121 990 

WBIZ ., 
335 2,425,421 30 2 .433,479 04 

2 .A?S 420 090 

654737AC9 707AL 
. . . . . . . .. . . . . 2,551 .543 25 2,558,412 39 

6547~AA13 NISSAN AUID RECEIVAB SER 1999 2003/09/15 6 120 
WBIF ., 

071 65,952 of 65,905 AA 
65,932 060 

WBIF . . 
CXL 074 -65,932 06 65 .805 44 

-65 .932 060 

WDIF . . 
090 65,932 06 65 .7?9 Of 

65 .952 100 

-61224 85 1 Do 

05APROI JOAPROI 1 000000 

5 .370 10 no 

19MROI 22MR01 I OODOOD 

-4,904 19 no 

020CTOI OSOC10) I cooooo 

103 .307 97 Go 

24OC70) 290CIDI I DOODDO 

Ift? .A36 65 00 

15DECOI ISDECD1 1 000000 

I .IB7 60 00 

15DECO) 15DECOI I OCOODO 
-2,056 74 go 

A 869 14 L 00 -6 669 14 1 

15MAYDI 15MAYOI 1 000coo 

126 62 00 126 62 

15MAYD) 1 5MAYD) 1 DODDOO 
-126 62 on 126 62 

1 
5MAyDI 15MAYDI- V DODOOD 

213 00 Do 205 00 

Sli TF ol 

b 

b 



W12C MONT Ell. y WILLIAM H GATES FOUNDA11ON PAGE 626 
- COMPOSITE - Statement 28AS-OF DATE 

3 
1 
111 
Co 

I 

SUMMARY REALIZED GAIM/IOSS REPORT 
JANUARY 1 . 2091 70 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIP71ON MAT DATE MAT RATE 7RD DI SIT. D7 SELL RATE 
SH SELL/BIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GH/tS MET SEVY GN/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SEC7Y CN/IS BASE CORR GN/LS NET BAS SECIY "/LS 

65474AA13 70TAL 
65 .932 D6 65 .729 06 703 00 1 Go 703 00 1 

65474BABI NISSAN AU70 RECEIVAI SEM 2000 2OD2/05/15 6 I'so JOSEPOI IRSEPOI 1 000000 
WBIF -- 

679 31 709 20 31 .690 45 10 75 Do 18 75 
31,709 700 

45474MAA9 NISSAN AU70 RECEIVAB 2000 C AS 2001/31/15 6 700 15AUGOI ISAUGGI 1 000000 
WBIU . . 

132 91 .643 so 91 a43 35 - 05 00 05 
91 .543 350 

6SS35KAAD NOMURA DEPOSITOR IR COML M7G 2003,01115 1 000 17julal 20JULOI 1 000000 
'11Z . . 

659 64 .296 Ss 64,766 44 30 14 Do 30 14 
64,296 580 

We]? . . 17JULDI 70JULDI I DO0000 
CXL 659 -64.296 51 -64,266 44 30 14 00 -30 14 

-64 .296 560 
"'Z . . 2003/01/15 6 730 17JULDI 20juiel 1 000000 

532 64 .296 53 64,266 57 50 ol 00 so ol 
64 296 580 

WBIZ . . 17JULCI 20JULOI I coacou 
CXL 532 -64 .294 58 64 .266 57 30 al Do -30 ol 

-64,296 550 

6553SUAD TOTAL 
. .. . . . . . . . . . . . . go Do 00 1 00 00 L 

655356JFI NOMURA ASSET SECS CO COML M7G 2030/03/15 6 590 09JULDI 17JULDI I coccoo 
Mal" . . 

276 5,056,934 07 51100 .439 01 13,524 94 00 -13,524 94 
5 .000 000 coo 
'a)" . . 09JULOI 12JULDI I occooo 

Cxt 276 -5,086 914 07 5 100 439 01 13,524 94 Do 13,524 94 
-5 .000 .000 coo 

WBIH . . 09JULD) 12JU1.01 1 occcoo 
697 5 .066,914 07 5 .102 .135 60 -15 221 53 Do -15 221 53 

5 V00,DDO 000 

Wl?C MoHIHIY WILLIAM H CATES FOUNDATION PAGE 627 
- COMPOSITE - AS-OF DATE . SIDLCOI 

SUMMARY REALIZED GATH/tOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, ?001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAT RATE 7RD DT SIL 07 SELL RATE 
SH SELL/11C L07 LOCAL PRINCIPAI NEI IOCAL COST LOCAL SECIY GN/LS NET SECIV GN/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SEC7Y GN/LS BASE CURR GVLS NEI BAS SECTY "/LS 

65535&JFI TOTAL 
S .056 914 07 5 .102 135 60 -15 .221 S3 L Go -15,221 53 L 

655844ADD NORFOLK SOU7HN CORP BIT 2002/05/01 6 950 25JUtOl 30JULCI 1 000000 
wely . . 

048 8 .a99 .417 60 5 743 .155 48 156,262 32 00 156 .262 12 
5 740 DOB 000 

WBIA -- 09NOVOI 09HOVOI 1 000900 
745 1 .003 595 29 1 ODS 632 79 -1 .737 SO 00 -1,737 50 

11000,090 coo 

IBIA I, 09NOVOI 09MOV01 1 000000 
CX1 745 -1 .003 595 29 -],OOS 632 79 1,737 50 09 11737 50 

-1,000 000 000 
L5594AADD TOTAL 
. . . . . . . . . . . . . . . . 5.899,417 60 1 .743 .IS5 Al IS6 262 12 1 00 156 .262 12 L 

655144AJ7 NORFOLK SOLT TOM CORP NI 2027/05/15 7 900 30NOVel 05DECOI 1 000000 
WB?L -, 

463 141 661 00 144 .206 09 -2 .545 05 00 -2 .545 01 
130 000 coo 

664397ADI NORTHEAST UTILS HT FL7G R ?DO3/02/22 I coo 06MARDI 09MARDI 1 000000 
WIIY . . 

392 10.001 650 00 10 000 .000 00 1 .650 00 go 1,650 00 
10 coo coo 000 

667291AN9 NORI WEST AIRLS INC HT 2004/DA/D7 a 520 OBJUNOI 13JUN01 I coccoo 
WBIH -- 

016 711,400 co 79.393 51 .993 51 Do -993 51 
80,000 quo 

111H - 04OC701 )COCTOI 1 000000 
194 316,575 00 417,143 Oa -100 568 00 Do 100 .568 as 

420,000 000 

667?BIAN9 TOTAL 
. . . . . . . . 394 .975 00 496.556 59 101 S61 59 1 go -101,561 59 1 

16937RKNI NORWESI ASSET SECS C SER 1999 2029/10/25 6 500 03AUGOI 03AUGOI I occooo 
'BID . . 

134 91040 06 91054 62 44 76 00 -44 76 
9 040 060 

'010 . . 20AUGO) 20AUGOI 1 000000 
155 0 .731 44 2 736 54B 56 -2 .227 317 12 oo~ ; ;--Z .221 917 .12 

2 .22S .551 060 

41 

4, 

elf 



ASSET ID SECURITY DESCRIPTION 
SH SELLIPTC LOT IOCAL PRINCIPAL MET 

SHARE&/PAR BASE PRINCIPAL NET 

" W610 ., 
CXL 153 -8 .731 44 

-7,225 .551 080 

" WBIO . . 
151 3.751 44 

2,225,551 BAD 

W210 ., 
CX1. ]so -81731 44 

-2 .225 .551 ORD 

Wela . . 
170 B .751 44 

8 .731 440 

WBIQ .. 
179 39,005 55 

39,005 550 
WBIO . . 

337 29,094 65 
29.094 650 

Wela " 
CXL 337 -29 094 65 

-29,094 630 

WB]O . . 
239 111 .743 72 

15 .743 720 
MOTO " 

229 29,094 66 
29 .094 660 

WBIQ - 
246 112 665 95 

112PI165 950 

66937R&91 707AL ----------------- 217,421 30 215 .544 54 065 16 5 00 -1 .063 is S 

PACE 629 
AS-OF DATE 31DECOI 

NET SECTY "/IS 
MET BAS SECIY GALILS 

23 .5&9 54 

569,594 45 

-369 .39A AS 

156 .399 .356 66 

_Z56,899 .354 66 

Do S 

-77,44? 02 

-11036,057 64 

-7,156 .089 26 

-3 .227,146 90 L 

WB2C MONTHLY WILLIAM H GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED CAIMILOSS REPORT 
JANUARY 1, 7001 10 DECEMBER 31 . 2001 

ASSET ID SECU"TY DESCRIPTION KAI DATE MAT RAI[ I RO 131 SIL DI SELL %LATE 
SH SELUBIC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECIY GN/LS BASE CURR ~LS 

6695@FJNS HOWEST CORP MTN OR IRANCHE T 2001105/15 6 250 24JANGI 29JANDI 1 000000 
WBIU . . 

A96 15,1110 .350 go 14,959,980 4A 23 .369 54 on 
15 .000 .000 coo 

66932MEV HDRWES7 FIML INC 7RANCHE I 290)1021)S 6 ?Do 25FEDDI )5FEall ODBOOD 
WBIO . . 

7?4 17 .599,594 45 17,000 .000 00 359 .594 45 00 
17,000,000 000 

WBIU . . 15FE501 15FEBOI I agoacc 
CXL 774 -17 .399 394 45 -17 .000 .000 00 -399,394 45 00 

-17 .000,000 000 

WBIU . . )5FEDD) 15FEBOI 1 000900 
798 173,399,356 66 17,000 .Dgg 00 156 .899 .356 66 Do 

17 .000 .000 ago 

"ju . . ISFEBOI ISFE101 1 000000 
CX1. 79a -1?3 699 356 66 -17,000,006 00 -isd .899 .356 64 go 

-17,000 .000 coo 

66939MED TOTAL 
------------ Do 00 00 S 00 

67097YCX7 OMI TIT 2001 D SIT 2009/09/15 6 000 5IDECol SIDECO] I aboago 
WBIZ . . 

531 00 77,442 02 -77 .A42 02 Do 
325,333 330 

67104RABO OSULLIVAN INDS INC SR SUB H7 ?DD9/10/15 13 375 27JUNDI 02JULDI 1 000000 
WTIJ . . 

064 2,255 .SCC 00 3,291,557 64 -1 .056 057 64 Do 
31470 .000 coo 

WBIJ . . 07AUGGI IOAUGQl I occooo 
C33 3 .934 .SOO 00 6 .120,559 26 -2 .1116 OB9 24 00 

61450,000 coo 

67104RAID TOTAL 
. . . . . . . . . . . . . . . . . . 6119D 000 00 9 .412 .146 90 -3 .222,146 90 1. 00 

9 

to 

W5?C MONTHLY WILLIAM H QAIES FOUNDATION Statement 28 PAGE 62S 
- COMPOSITE - AS-DF DATE 31DECOI 

SUMMARY REAtIZED GAIN/LOSS REPORT 
JAMMU I . 2001 70 DECEMBER 51 . 2001 

MAI DATE MAT RATE IRD DT STL OT SELL RATE 
LOCAL COST LOCAL SEC" GwLs NET SECTY GM/ts 
BASE COST BASE SECIY GWLS BASE CURR GIVIS NEI BAS SICIY GN/LS 

20AUGOI 20AUGOI 1 000000 
-2,256,545 56 2 .2?7 .817 12 Do 2 .22?,117 12 

POAUGOI 20AUGOI 1 000000 
2,236,545 56 -2,227 .617 12 Do -2 .227,117 12 

"AUGGI 20AUGOI 1 000400 
-2,256 .548 S6 2 .227,617 12 go 2 .227.817 12 

?OAUGOI 20AUGOI I occooo 
5,774 59 -43 15 go -43 .1s 

27AUGOI 27AUGOI I coccou 
39,199 Iq -192 59 Go -192 59 

sloclol 3IMT01 1 060060 
29 237 20 -Iq? 57 00 -142 57 

SIOC701 SIOC701 1 DOODID 
29,237 20 142 S7 00 142 57 

])DECO) IIUFCcl 1 000000 
18 .335 23 -91 41 00 -91 9;1 

15DECOI 19DECOI 1 000000 
29,236 47 -141 a] go -141 111 

26DFCOI 26DECOI I allogoo 
113,415 39 -549 4A Do -549 A4 



0 

WILLIAM H GA TES FOUNDATION PACE 650 
- COMPOSITE - AS-01 MIE SIVECOI 

SUMMARY REALIZED GAIN/LOSS REPORT Statement 28 
JANUARY 1 . 2001 TO DECEMBER 31, 2001 

ASSET ID SECURIIY DESCR)PIIDNI MAI DATE MAI RATE ERE) D7 SIL ITT SELL RATE 
SH SELL/ITC L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GH/LS NET SECTY GN/LS 

SNARES/PAR BASE PRINCIPAL N17 BASE COST BASE SECTY GN/LS BASE CURIE GIVES NET SAS SECTY GH/LS 

67460BAE4 OCCIDEMYE V CARIBE C SIT DISC N 2004/03/15 1 000 17APROI 20APROI I Occooo 
WSJ, . . 

32d 950 .750 90 627.136 79 223,611 71 00 223 .611 71 
1,025 .000 000 
WBI, . . 17APROI 2OAPRO) 1 000000 

CXL 326 -650,750 00 -627,133 29 -223,611 71 Do -223 .611 71 
-1 .025 .000 000 
WBIN . . 37APROI 20APROI 1 000000 

329 864,701 39 627 .131 79 237 .5413 10 00 737 .563 To 
1 .02S .000 000 
WITI, . . 30AUGOI 31AUGOI 1 000000 

373 434,079 90 634,029 119 ITT cc BE 
975 000 000 

WBIN - SGAUGOI 31AUGOI I copoclo 
CXL 373 -634 029 90 -654 029 69 01 no DI 

-97S 000 000 

67460BAE4 701AL 
- . . . . .. . . . . . . . 164,701 39 627,158 29 237,563 10 1 Do 237,563 10 1 

677D07lU9 OGLEBAY NORTON CO SR SUB HE 2009/02/01 10 000 14FEBOI 20FEDDI 1 000000 
WBIJ " 

755 922 500 00 947,794 04 45 .294 04 Be -45 .294 OA 
1 .000 coo 000 

6833BRAHB ONYX ACCEP GRANTOR 7 1997 2 AD 2003/10/15 6 350 16APROI 16APROI 1 000000 
- WBIH 11 

269 851390 07 35,644 62 -254 55 00 -254 55 
55 .390 070 

- WITH -- 16APROI 16APROI 1 000000 
CXL 269 -AS 390 07 -ES .644 62 254 55 go 254 55 

85 .390 070 

WITH -- 16APROI 16APROI 1 000000 
37A 65 390 07 95 .647 83 -257 ?6 go -257 71 

85,393 270 

0 

W02C MONTHLY WILLIAM H GATES FOUNDAIJON PACE 6%] 
- COMPOSITE - AS-OF DA 7E 3]DErnI 

SUMMARY REALIZED GAIN/kOSS REPORT 
JANUARY 1, 2001 10 DECEMBER 51, 2001 

ASSET ID SfCURIIY DESCRIPTION MAT DATE MAE RATE 7RD ITT STE ITT SELL RATE 
SH SELL/lTC LOT IDEAL PRINCIPAL NEI LOCAL COST LOCAL SECIY r."ItS NET SECTY rN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY 6NILS BASE CURR GH/15 NET SAS SECTY GN/j~ 

1633BRAH3 707AI. 
95 .390 07 85 .&47 113 -257 76 1 00 -257 76 1 

616325AHO ORIX CIE ALLIANCE REC SER 2000 2002/04/15 6 720 ISJUNOI )5JUMOI 1 pollooc 
"TO . . 

050 584,659 95 5B4,659 99 04 00 
514 .6S9 990 

6B82399V OSHKOSH TRUCK CORPOR FUNDING 20D7/01/31 A 512 oluclol olocial 1 000000 
W'I' . . 

491 11575 go 1 .973 13 1 97 00 1 97 
1 .875 000 

WBIX ., 31DECO) 31DECOI I OODOOD 
772 1 .075 00 1 .973 12 1 as Do I so 

1 875 060 

6182399Z7 TOTAL 
. . . . . . . . . . . . . . . 3 750 on 3 746 25 3 IS 1 00 3 75 1 

611II&IX95 PHE "Ic Sics CORP MIG CIF 9 7021/111/2S 6 759 77MV00 sn"Ovoo 1 1104006 
W'IE ' . 

391 1 .459 336 33 1 452 279 26 7,056 97 cc 7 .056 87 
1,531,960 140 

Wb'E . . 27NOVOC 30MOVI)c 1 000000 
CXL 279 -1 459 .336 13 11463 349 17 4 013 04 00 4 013 

-1 S31 060 130 

6934RLX95 TOTAL 
. . . . . . . . . . . .- 00 -11 069 91 31 .069 91 1 go 11,069 91 1 

69348woo pNC MIG SECS rORP MIG C7F S 203n/04/25 7 750 25JUND) 25JUNDI 1 000000 
IIIE -- 

264 550 85 537 92 12 93 00 12 93 
550 550 

693597AA4 PSA CORP LTD ME DID 34 2005/09101 7 125 29HOVOI 04DECOI 1 000000 

406 Alt931099 75 51993 .015 62 200 .062 93 (TO 200 .082 95 
3 .575 000 000 



W02c MONTHLY WILIJAM H GATES FOUNCAIION PAGE 635 
- COMPOSITE - AS-OF DATE 31DEC01 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET To SECURITY DESCRIPTION MAI DATE MAI RATE IND DI SIL OF SELL RATE 
SH SELL/WIC LOT LOCAL PRINCIPAL NEI LOCAL COST tout SECTY GN/LS MET SECTY GN/IS 

SHARESIPAR BASE PRINCIPAL NET BASE COST BASE SEC7Y GIVES BASE CURR GIVES NEI OAS SECIY GN/LS 

694309FI9 707AL 
7 .~Islzsc to lultoo .000 to -215EA .Don Do I no -2 .SB4,000 06 1 

702610119 HEXICO(UID HEX ST) 3 375PCI 2011/01/14 8 375 26NOVGI 29NOVOI 1 000000 
WAIS " 

636 7S2 .272 50 743,016 32 9 .256 to cc 91256 is 
755 .000 000 

WBIS . . 06BECII IIDECOI I concoo 
671 712 .400 00 712,551 53 -151 53 OR -151 53 

685,000 000 

702910119 IOIAl 
. . . . . . . . . . . . . . . . . 1,464 .672 50 1 .455,567 35 91104 65 S so 9 .10A 65 S 

70522DAC5 PECO ENERGY 7RANSITI SIT 1999 A 20116/113/01 1 DOD QIMAROI DIMARO) I ODDOOD 
WBIU . . 

140 10,100,000 Do 10,799,7~2 42 257 Sa 00 257 58 
ID .AOQIQDO 000 

70644SAP2 PEMEX FIN LTD HT 2007/02/15 a 450 15"Yol 22MAY01 1 000000 
WDIA . . 

127 705 .333 32 706 426 24 1,907 08 00 1,907 01 
703,333 520 

WBIA . . 15MYCI 22MAYGI 1 000000 
CXL 127 -703,533 32 -706,426 24 -1,907 as no -11907 at 

-708 .333 320 

WBIA - ISMAYD) 15myol 1 000000 
377 703,333 32 706 .431 97 1,901 45 Do 1 .901 A5 

709,333 329 

WBIA 
" 1 

5MAY01 ISKAYDI 1 000000 
Cit 377 -709.333 32 -706 .~31 67 -11911 45 

00 
-1 .901 45 

-701 .333 320 

WBIA -- ISMAYCI 22MYCI 1 000000 
S55 708 333 32 706,437 49 1 .595 03 Do 11395 83 

708 333 320 

WDIA ., 2BJUMvI 28JUNDI 1 000000 
270 00 01 at on III 
DID 

WBIA 21JUNCI 28JUNDI -4~~I-Dooooo 
ul 220 00 a] a 

I 
at 

- DID 
% 

to 

to 

WB2C MONTHLY WItLIAM H GAIES FOUNDATION Statement 28 PACE : 65? 
- COMPOSITE - AS-OF DATE, 311)ECOI 

SUMMARY REALIZED GAIWLOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION "I DATE MAT RATE IND DT STL DT SELL RATE 
SH SELL/CIC LOT tout PRINCIPAL NET tout COST tout SECIV GN/LS NEI SECTY WES 

SHARES/PAR BASE PRINCIPAL HE] BASE COST BASE SECTY GWLS BASE CURR WES MET OAS SEVY GN/LS 

695&ILAQ6 PSEG ENERGY "LDQS IN SIT HT 144 7011/06/15 6 520 ot"Ovol 2tmval 1 005555 
W12L -- 

446 1 035.019 01 1,034 .76a 14 241 37 Do 241 57 
1 .000 .000 coo 

69363YAA9 PSNH FOG LLC 2001 1 NT 2005/05/01 4 570 CINDVOI GINOVOI 1 000900 
W92J -- 

"a 
468 .515 62 475,200 78 -4 .635 16 00 -4,615 16 468 .515 620 

69450BEA] PACIFIC GAS - ELEC CO 2002103101 7 B75 25JANDI 30JANDI 1 0000111) 
Willy . . 

297 71 .200 00 67 .957 92 3 .742 03 Do 3 .2A2 as 
%% .CBS so$ 

694300FI9 PACIFIC GAS - ELEC C HT FLTG 2049/10/31 1 Spa 26MROI 02APROI I coacco 
WBIV v . 

456 1 .690 .900 go 2 .001 .000 DO -310 coo GO 00 -314,000 00 
2,000,009 000 

WBIV . . 26MAROI 02APROI I 000ODD 
CXL 456 -1 .690,000 as -2,000,000 00 310,000 00 00 310 DOD Do 

-2 .000 coo DID 

WBIY . . 28KAROI 02APRDI I GODSON) 
469 1 .690,000 cc 2.000 .000 00 310,000 cc Go -310 .004 00 

21000 .000 OGG 

WBIV .. 29MARDI G&APROl I OSGOOD 
465 492,000 Do &oo .oco as -108 .000 cc 00 -IOS .000 00 

600 .000 000 
woly . . 23APROI 26APROI I Doccoo 

549 1 .271,600 00 1 070,000 00 -595 400 00 cc -59B .400 00 
3,870 .000 000 
WBIY . . 12JUNDI 15JUNG1 1 Doocoo 

715 2.599 200 00 3 610,000 00 -1 .010 $1,11 Do as -1 .010 .800 Do 
31610,000 Duo 

WBIY ' . 12JUNDI 15JUNDI 1 GDDODO 
716 11363,200 00 1 .920 coo go -556 .800 00 cc -556,100 00 

11920,000 000 



708 .333 330 

70644RAP2 707AL 
. . . . . . . . . . . . . . . . . 1 .416,666 65 1 .412,944 39 3,727 26 1 00 3 .722 26 1 
70645JAE2 PEMEX PRDJ FOG HASTE 7RANCHE 1 2011/11/15 5 coo ?BNOVOI 03DECal 1 000000 WD21 . . 

Doe 350.260 00 341 .479 40 1 .000 52 Do I goo sp 
350 .000 Boo 

707451115 DRAZIL(FED REP OF) a 275PC7 2024/04/)S 1 875 27JUNDI o2julol 1 000000 
WAIT) . . 

435 Bld .250 00 911 .295 40 4 951 60 on 4,951 40 
1,250 .000 000 
W310 . . 27JU%DI D?JUIDI I DDOODD 

436 412 .375 00 483 411 07 319as 93 go 3 .903 93 
750,000 000 

704SBIll TOTAL 
. . . . . . . . . . . . . . . 11309 .625 00 1 .299 769 47 1,255 S3 S 00 81855 53 S 

70%54%115 KEXICOWID MILX SIT I 12SPEI 2019,12/50 5 125 25"Ayol 29"AYDI I asooot 
WRIO . . 

795 70,350 00 66 328 00 4 022 00 00 A 022 on 
75 000 000 

WBIQ . . 23MAYOI 29MAYBI I cooDOD 
796 70,640 65 66,328 00 41312 63 00 41312 63 

75 .000 Doe 
W110 . . l8juNoI ZIJUNOI 1 000000 

366 309 .156 75 2117 .469 60 21 686 57 Do 21,686 S7 
325 000 000 

0 
WI?C MONTHLY WILLIAM M GATES FOUNDA71ON 

- VOMPOSIIF - 
~UMMARY REALIZED GAINILOSS REPORT 

JANUARY 1 2001 70 DECEMBER 31, 2001 

ASSET 10 SECURITY DESCRIPTION MAY DATE MAT RATE 7RD 01 
SIT SELL117C L07 IOCAl PRINCIPAL NET tDCAL COST LOCAL SEC7Y GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GN/LS 

SIL D7 SELL RATE 
MET SECTY GN/IS 

BASE CURR GM/LS MET BAS SEC7Y GM/LS 

700548]IS 701AL 
4SO .146 56 A20 .125 68 

70962OAC? PINIACON INC SIT BUD 47 2DDVyu4/llI 12 ?So 
WlIJ . . 

Ise 31160,Soo 00 5 415 424 79 
12 .900 000 000 

71344BEE7 PEPSICO INC SIT "I DID 21HOW09/15 4 Sao 
Wl]Z . . 

191 7 .026 .&70 Go 4 .99411154 to 
7,000 000 000 

713665AF7 PERE? rOMPANC S A MI 144A 2nn6/05/01 9 000 
we', . . 

375 1 .080 .339 54 I .rao .339 S5 
31200,000 coo 

"IN . . 
CXL 375 11080,339 54 -1 .050 339 55 

-1 200 000 000 

713665AE7 107AL 
. . . . . . no 00 

?IAD07112 EGYP1 IARAB REPUBLIC 5 75PEI 1 2011/[17/11 5 750 
THIS . . 

157 615,185 Do 6D9 274 10 
410 DOB 000 

71654OAh4 PE7R(U.EOS MEXICANOS GLOBAL G7 2027/09/15 9 500 
W021 . 

095 536 .2SO to SIT Soo 00 
500 000 Ban 

WB?I . . 
CXL 095 -536 .250 Do -517 .500 00 

500,000 Ono 

11654QAM TOTAL 
. . . . . . . . . . . . . . . . 00 on 

30 021 20 S 

-2,258 .124 79 

29 479 29 

01 

a] 

00 t 

5.910 90 

lb .750 DO 

-18 750 00 

00 1 go no L 

r 

ILLIAM H GAILS 1UUMC^71ON PAGE 634 
- COMPOS17E - AS-OF DATE, 31DECOI 

SUMMARY REALIZED GAINILOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31, 2001 Statement 28 

ASSET 10 SECURITY DESCRIPTION MAI DATE KAI RATE IRD ITT SIL 01 SELL RAIE 
SIT SELL/DTC L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SFCTY GN/LS MET SEVY GM/tS 

STIARES/PAR BASE PRINCIPAL NEI BASE COST BASE SEC7Y GN/LS BASE CURR GN/LS MET ILAS SECIV GN/LS 

WBIA . . ISAUGOI )5AUGOI 1 000000 
379 793 333 33 706 .506 90 1 826 43 00 11624 43 

708,333 330 

WBIA -- 15AUGOI ISAUGGI 1 000000 
CXL 379 -703 .533 33 -706,596 90 -1 926 43 00 -11924 43 

-7011 .333 350 

WBIA - ISAUGOI 15OUGOI 1 000000 
556 7011,333 53 706 506 90 11926 43 00 1,626 43 

PAGE 655 
AS-OF DATE, 31DECOI 

0 

30 .021 20 S 

25DCIDI BODCIDI 

2 .25B 124 79 

IOSEPOI 13SEPOI 

791A?a Do 

3nAUGOI 31AUGGI 
- 01 

30AUGOI 31AUGOI 
a] 

00 1 

02JULDI D9JULDI 

5 .910 90 

snMOV01 05DECOI 

115,15a 00 

30NOVOI n5DECOI 
19,750 00 

00 

OODOOD 

so 

001000 

to 

I Tobago 

00 

000000 
go 

00 

DOODOD 

00 

1 000000 

to 

1 000000 
go 



W02C MONTHLY WILLIAM N GA7FS FOUNDATION Statement 28 - COWOS17F - 
SUMMARY REALIZED GAIVLOSS REPORT 

JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET ID SECUR17Y DESCRIPTION MAI DATE MAT RATE IRD 07 S71. D7 SELL RATE 
SH SELL/BIC 

'07 
LOCAL PRINCIPAL MET LOCAL COST LOCAL SEC" G~LS 

SHARES/PAR SASE PRINCIPAL MET BASE COST BASE SECTY WLS BASE CURR GIVIS 

71654YAL) PEIROLFOS MEXICANOS IKANCHE 1 2005/92/0) 6 500 29HOVal 04DECO) 1 000000 
Wei" . . 

604 1 .929 .553 00 11694,796 51 34,796 49 00 
11900 Goo ago 

71d76OAA4 PElROZUAIA FIN INIC DO SER A 2009/04/01 7 630 14MAY91 17MY01 1 1100000 
'elm . . 

525 )53 .950 00 174.421 40 -20 .771 40 00 
170,000 coo 

WBIZ . . 72MY01 75MAY11i I Cooloo 
202 1 .466 562 50 1 462,500 00 4 .062 50 00 

11625 .000 000 
'DIN . . 27MAYDI 25MAYOI 1 000000 

659 126.350 at 143 797 be -17 .447 90 00 
340,000 000 

716760AA4 707AL 
. . . .... . . . . . . . . . . . 1 .744 .762 50 1 .780,919 21 -34 .159 78 1 Do 

71928 GAP2 PHILIPPINES REP GLOBAL SO 2025103116 10 625 04MTOI IDOC101 1 000000 
407 als 000 00 995,151 27 -183,151 27 go 

1 0001000 000 

73799A9A9 POTLATCH CORPORATION TERM LOAN 2005/06/79 1 090 030C70) 03OCICI 1 Deem 
4S6 1,662 So 11660 24 1 66 go 

1 662 500 
We], . . 31DECOI 31DECOI 1 000000 

752 1 662 50 1 660 B4 1 66 00 
1 .662 500 

73799A9A9 707AL ... . . . . . . . ------- 3 325 00 3 .321 6a 3 32 1 00 
74CSOIAN? PRECISION PARTNERS I SIT SUB N7 2009/03/]S 12 000 26MMOI 29MOval 1 000000 

WDIJ - 
169 4 .53S.625 00 12,939,419 66 -8 .103 .794 56 00 

12 .39S coo ODD 

PACIE 631 
AS-01' DAIE 33DECRI 

I 

MET SECIY GNAS 
NEI OAS SECTY ~/LS 

PAGE 137 
AS-OF DATE 3IDECDl 

NET SEC7Y GH/LS 
NET OAS SECTY Gm/LS 

slial as 

-41780 49 

299 as 

-502 72 

299 09 L 

502 72 S 

464 22 

-464 22 

965 16 

965 16 

-965 16 

W112C MONTHLY WILLIAM H GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY I . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECUR17Y DESCRIPTION MAT DATE M7 RATE IND D7 S71. D7 SELL RATE 
SH SELL/BTC 107 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GM/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GM/LS BASE CURR GH/I.S 

74046RFCO PREMIER AU70 7R )998 4 AS 2003/04/08 5 780 09AUGO) 09AUGOI I COODOG 
. . 'DI, . . 

041 540,021 43 534 839 55 5,181 85 Do 
S40,023 430 

?4046RF&I PREMIER AU70 IN 1999 5 AS 2005/04/ga 5 190 OBSEPOI cosEpal I CDCOOD 
WDIZ . . 

59% 99S .~5~ 52 I .Dt3,234 22 -4.1bb 40 Do 
995 AS3 B20 

74046RFtO PREMIER AU70 IN 1999 1 AS 2002111109 5 690 IIDECOI )IDECO) 1 000000 
WDIF - 

267 74 .100 32 73 .601 2A 299 01 00 
74.100 320 

WB,U . . IIDECCI J?DECQI 1 000000 
722 136 ORD al 136 532 73 -502 72 00 

156 CEO 060 

74046RFLU TOTAL 
. . . . . . . . . . . . . . . . . . 74 100 32 75 901 24 2q9 09 1 go 

-So? 72 S 00 

CBMARDI ORMANDI 1 Como 

464 22 Do 

Oe MARC) CEMAROI 1 000000 
-464 22 Go 

COMARO) CBMARDI 1 000000 '65 
16 Do 

CBMARO) DEMAND] 1 900000 
965 16 00 

DBMAROI 08"Ral 1 000000 
-965 16 00 

136 .080 0) 136,592 73 

74046RFUD PREMIER AUTO To SER 1999 2002102100 5 820 
WBIF -, 

083 255 .976 03 255 411 81 
795,376 030 

IDIF -- 
Cxt gas -29S .876 03 -285 .411 51 

285 .976 050 

We 
, 

F -I 
243 255 .576 06 284,910 90 

?BS .87& 060 

WRIT -- 
346 295,676 96 254,910 90 

285 076 060 

WbIF . . 
CXL 546 -2115 376 06 -284,910 90 

-2115 376 D60 

0 

6 

Is 



WB2C MONTHLY WILLIAM N GATES FOUNDRI]ON 
- COMPOS17E - 

SUMMARY REALIZED GAIN/ LOSS REPORT 
JANUARY 1 . 2aDI 70 DECEMBER 31 . 2001 

PAGE 630 Statement 28AS-OF DATE 31I)ELO) 

NET SEVY GN/Lt 
MET BAS SEC7Y GNILS 

965 16 1 

sea 20 

-519 20 

588 24 

-589 24 

on L 

548 24 

12 50 

600 74 1 

31 612 50 

14 040 an 

I 

WB?C MON I "I Y W I I I I AM IT GATES FOUNDA71ON 
- COMPOS17E - 

SUMMARY REALIZED rA1N/LOSS REPORT 
JANUARY 1 . 2TUal To TTECIMBFR 31 2001 

ASSET 10 SECURITY DESCRIPII ON MAT DATE MAT RATE IRD III S7L ITT SELL RATE 
SH SELL/BIC LOT LOCAL PRINCIPAL NEI LOCAL COST LO" I SECIV GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECIV rN/IS BASE CORR GH/LS 

74913[AC4 WEST CAP FOG INC CID M7 2006/09/35 7 750 020cial 05OC701 1 000000 
lB?L -- 

061 1 069 .740 00 1 077 830 00 -81090 Do Do 
1 .000 .000 goo 

74913EAK6 OWESI CAP FOG INC CID NT 14 2004/05/03 5 67S 040CID1 100clol 1 000000 
W121. " 

07a 1,015,770 00 1,015.640 DO -370 Do 00 
I DOD coo 000 

W52J . . 13DECOI 13DECOI 1 000000 
712 I .SI2 .410 00 1 .511,400 111 999 19 00 

31500 000 000 

74913FAK6 701AL 
. . . . . . . 2,527 750 00 2 527 .120 111 629 19 1 Do 

74913FAM ; OWESI CAP FOG INC CID NI 14 2009/011/03 7 Ono 040C701 IDOC701 1 OUDOOO 
WI?k - 

082 1 .007 .070 00 11004 450 Do 2 620 On 00 
1 000,000 age 

74925LAED Raf FI HANCE CO 200filas/is 11 Goo 12JANUI isib"Ol I tattoo 
WBIJ " 

718 5,976 300 Do 4 960,000 90 1 .916 boo Do so 
41960 .000 coo 

759.64AG5 RELIANCE GROUP HL DGS INC ?049/11/15 9 000 ISNUVOO 15MOVOO I cocoon 
WBIE . . 

CXL 695 -75 DOD 00 -750 .000 00 675 000 Do go 
750 .000 000 

759595AD3 REMINGTON PRODS CO SIT SUB N7 2 0 0 6/ D5/ 15 11 coo looclol 290C701 1 000000 
WaIj . . 

139 7,307 500 00 7 545,735 56 -41,295 56 an 
7 900,000 coo 

7603BBAK2 REPUBLIC BK HOME IN SER 1998 2014/07/25 6 460 26NMOI 28NOVDI 1 000000 
WBIZ . . 

241 551,974 56 533,753 96 -1,779 40 00 
531,974 590 

'alz . . ?6NOV01 28NOVDI 1 000000 
CXL 241 531,974 56 -533.753 96 1 . 779 40 Go 

-531 .974 56D 

WBIZ ., 26NOVOI ?ANOVDI 1 000000 
293 531,974 59 533,755 29 1,7BO 73 00 

531,975 990 

PACE A%~ 
AS-DF DATE SITIE1 U I 

NET SECTY GN/Is 
MET BAS SECTY GH/Ls 

-5,090 Go 

-370 00 

999 19 

629 19 1 

2 .920 an 

1 016,190 an 

675 DOD 00 

-41,295 S& 

-1,779 40 

1 779 40 

-1 .790 73 

ASSET ID SECURITY DESCRIPTION MAT DATE My RATE 7RD ITT 57L ITT SELL RATE 
SH SELL/BIC LOT LOCAL rRINCIPAL NET LOCAL COST LOCAL SICIY CH/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECTY GM/LS BASE CURR GM/LS 

741146RFUB 701AL 
755,076 06 2114 .910 90 965 19 1 00 

74199A9C9 PRIMEDIA INC TERM TO TERM LOAN 2009/06/20 1 000 DIJULOI OIJULDI 1 000000 
Wain ' . 

ols 470 558 24 469,970 04 589 20 00 
470,558 240 

"I' . . OIJULDI DIJULD) 1 000000 
CXL 015 -47a,SSB 24 -469 .970 04 -580 20 an 

-470 .550 24D 
"I' . . QIJULOI DIJUIO] 1 000000 

026 470,589 24 470 .000 go 589 2~ go 
470 .599 240 

'I, . . DIJULCI OIJULOI I DOOOOD 
CxL 076 470,593 24 -A70 .000 00 -539 24 00 

470 51"1 240 

74199A9C9 TOTAL 
. . . . . . . . . . . . ----- 00 00 00 L 00 
74199A907 PRIMEDIA INC TERM LOAN 2DD9/06/15 1 000 DIJULOI 06JULD) 1 000000 

WDIX ., 
572 470 San 24 470 goo 00 585 24 00 

470 .503 240 

WFIX - SIDECOI 31DECOI 1 000000 
775 30 Ono Do 9 .937 50 12 50 Do 

ID .DGD ODD 

74199A9117 TOTAL 
------------- --- 490 .SDB 24 479,917 50 600 74 1 go 

742719IC3 PROCTER GAMBLE CO DEBENTURE 2024/09/0) a 000 26OC761 31OCTOI 1 000000 
Wl?F - 

322 1 .496 875 00 1 A65 062 50 51 517 50 Do 
1,250,CCD 000 

74814RKP7 OUEDEC PRov rDA 2093/04/15 a see 22MARD) 30MAROI 1 000000 
WBIY . . 

463 4,305 240 00 4 289,200 00 14 040 Do go 
4,000 000 DOD 



ASSET 
I D 

SECURITY DESCRIPTION "I DATE MAI RATE 7RD DT STL III SELL RATE 
SH SFLL/17C LOT LOCAL PRINCIPAL NEI LOCAL COST tDCAL SECTY GWLS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GWLS BASE CORR QWLS 

WBIZ 26MMOI 28NOVOI I Do :000 
C;; 293 -531,974 56 -533 .755 29 I .7B0 73 9 

-531,975 590 
WBIZ . . 26NOVOI 28NOVOI 1 000200 

295 531,974 56 553 .755 29 -1,760 73 go -1,700 73 

-1 .780.73 L 

-176 06 

-296 SI 

-472 57 1 

-2 IS 

-2 09 

-2 19 

531 .975 890 

76030BAL2 70TAL 
. . . . . . . . . . . . . . . . . 531,974 56 533,755 29 

760947M65 RESIDENTIAL FOG MTG SER 1994 2D26/09/75 7 750 
- WBIE - 

497 9,492 50 8 .658 56 
6,4A2 500 

- WBIE " 
324 14,300 97 14,597 49 

14 .300 970 

760947MSS 701AL ------------------ 22,713 47 23,256 04 

760972SF7 RESIDEN71AL FOG MIG SER 1993 2013/04/25 6 500 
W110 - 

209 4 602 52 4,604 67 
4,602 520 

WO)Q P . 

449 4,989 05 4 .591 14 
4 569 oso 

WBIO . . 
D20 5,565 67 5,367 96 

S .365 670 

760972SF7 TOTAL 
--- -------------- 14 .BS7 24 14,865 67 
76)IDVDPO RESIDENTIAL FOG M7G SIR 200D 2007/05/25 7 390 
" Wo]U - 

681 275 .776 84 275 .532 a2 
273,776 920 

" WDIU - 
CXL &%1 -275,776 94 273,552 92 

-773,776 920 
WIIU " 

717 273.776 84 273,532 52 

-472 57 L 

?SMARGI 26MROI 

-2 15 

25APROI 25APROI 
-2 09 

25"Yol 25MAYOI 
-2 19 

Do 

1 000000 

Do 

1 000000 
no 

1 000000 
go 

-6 43 S Do -6 43 S 
25JULDI 25JULO) 1 000000 

244 02 Do 244 02 

25JULOI 25JULOI--I .000000 
-2~4 27 no -?44 02 

25JUIDI 25JULDI-~- 1 000000 
244 02 00', 

W52C MONTHLY WILLIAM H GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/ LOSS REPORI 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET ID SECUR17Y DESCRIPTION MAT DATE MAT R.AlE 1RD DI SIL DI SELL RATE 
SH SELL/BIC 107 LOCAL PRINCIPAL NET LOCAL COST LOCAL SEVY GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GM/LS BASE CURR GN/tS 
NEI SECTY GH/LS 
NET OAS SECTY GN/LS 

273 .776 920 

76110VDPG TOTAL 
275,776 64 273 537 92 

76110YCF7 RESIDENIAl FIX MTG S SER 1999 2029/D2/25 6 000 
'llu . . 

425 923 .241 33 627,392 41 
625,241 630 

WDIU . . 
CXL 425 -623,241 93 -627,392 41 

-623 .241 830 
WBIU . . 

470 623 .241 A3 627 .392 40 
625,241 539 

WBIU . . 
573 777 705 33 752 B74 42 

777,70S 330 
WBIU . . 

974 772 .554 85 777 .632 64 
772,554 850 

76]IOYCF? TOTAL 
------------- ---- 2 .175,502 01 2 .137 .949 46 

7611DY7UD RESIDENTIAL FOG MIG 2001 S17 2031105125 6 500 
B)z . . 

510 1 .0991cas 91 1 .096,161 74 
1 099 .093 940 

76116MB74 RESOLUTION 7R CORP M COML CTF 2027/05/25 7 000 
WBIE . . 

270 16 .142 43 16,130 04 
16,142 430 

WjIE ., 
029 473,695 Al 472,735 29 

475 .693 410 

WBIE 11 
722 1,851 .935 43 1,148,126 31 

1 853 .935 430 

-14,447 45 S 00 -14 .447 45 S 

25SEPOI 25SFPDI I occooo 

2,922 20 Do 2 .922 20 

27AUGOI 27AUGOI 1 000000 

32 39 Do 32 39 

25SEPOI 25SEPOI 1 690000 
9so 13 00 958 13 

26NOVD) 26MOVOI 1 000000 
31BO9 12 00 3.009 12 

Srl~JE-ARL I, J -E- 

Wo2c MONTHLY WILLIAM M GhTES FOUNDAIION Statement 28 
- COMPOSITE - SUMMARY REALI 

z 
ED GAIN/ LOSS REPORT 

JANUARY I , 
2001 

70 DECEMBER 31 . 2001 

-1,7BO 73 1 

IoNavol 14HOVOI 

-176 06 

2SNOVOI 25MOVOI 
-296 51 

Do 

1 000000 

00 

1 ocoono 
00 

PACE 640 
AS-OF DATE 31DECO) 

I 

NET SECTY WLS 
MET BAS S(C7y GN/LS 

1,790 73 

AS-DF DATE 
PAGE 641 

3IDECQJ 

244 12 S Do 244 .02 S 

25SEPOI 25SEPOI 1 000000 

-4 .150 so 00 -4 .150 58 

25SEPOI 25SEPOI 1 000000 
4 .150 so go 4.150 50 

25SEPOI ZSSEPOI 1 000000 
-4 .150 57 at -4 .150 57 

250CID1 Q?HOVoj I coccoo 
-5,169 09 Do -5,169 09 

25NOVOI 26movol 1 000000 
-5,127 79 00 -5,127 79 



' : " ~ " , , ., t I 

WBIL MONIHLY WIILIAM H GATES FOHNIATION PAGE 642 
- COMPOST IF - 8AS-0F DATE 51BECOI 

511MMARY REALIZED GAIN/jOSS REPORT Staiement 2 
JANUARY 1 . 2001 70 DECEMBER 31, 2"01 

ASSET ID SECUR17Y DESCRIPTION MAI DATE MAT RATE TRD DT Sit DI SELL RATE 
~H SELL/bIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SEC7Y GN/LS NET SECIY GM/LS 

SHARES/PAR WE PRINCIPAL NET BASE COST BASE SECIY GN/LS BASE CURR GM/LS NEI BAS SECIY GM/LS 

76116NB74 107AL 
2 .341 .771 27 2 336,971 63 4,799 64 L 00 4 .799 64 L 

7 Al I fiWGI RESOtUI)CH IR CORP M CO"I. PSIM 2112S/04/25 5 000 a) JUNDI 2SJUWOI I VOODOO Wall . . 
365 2 .743 10 2 737 94 5 16 00 5 Id 

2 .743 100 

WEIZ . . OIJUNDI 25JUNG) I Doccoll 
CXL 565 -2 .743 10 -2,737 9A -5 16 Go -5 16 
-2,743 100 

Bill . . 25JUNDI 25'UNDI I cocoon 
260 21 .944 73 21,903 46 41 27 Do 41 27 

21 .944 730 
'Bill . . 25JUNDI 25JUNCI I noocco 

cxt 260 -21,944 73 -21,903 46 41 27 Do .41 27 
21,944 730 

WO]Z -, 25JUNOI 25JUNDI I VOODOO 
332 2 .743 10 2 737 98 s 12 00 5 12 

21743 )Do 

WBIH -- 50JUNDI 30JUNDI 1 000000 
794 10 .936 In 10 .917 20 20 go 00 20 90 

in 958 ]Do 
W"Z . . 25JULOI ?SJULoI 1 000000 

533 2 .703 73 2 A98 68 5 03 Do 5 03 
2,703 710 

"I' . . 31JULDI 33JULDI 1 0110000 
795 10,71) D4 10 760 37 20 67 Do 70 67 

10,781 040 
WB]Z . . 25AUGOI 2AUGOI 1 000000 

334 2 655 42 2 645 50 4 9w 00 4 92 
2 653 420 

wol, . . 31AUGOI 31AUGOI I Bannon 
796 10 .5150 52 10 560 19 20 33 Do 20 33 

10 510 520 

WB2C MONTHLY WILkIAM H CATES rOIJNDA7]CN PAGE 643 
- COMPOSITE - AS-OF DAIE SIDECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 2001 70 DECEMBER 31 2001 

ASSET ID SFCHRIIY DESCRIPTION HAT DATE "AT RATE IRD DT sit DI SELL RATE 
5H SELL/BIC L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GH/LS NET SEC7Y GFI/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SEC7V GN/LS BASE rURR GN/LS NEI OAS SECIV GN/I .S 

76116WGI 707AL 
An 1399 99 40,322 92 76 97 L Go 76 97 L 

76116NXA3 RESOLU710M III CORP M SIR 94 1 2029/09/25 1 Ono 26NOVOI 27MOVDI 1 000000 
ISIE -- 

270 217 922 54 218 336 26 -513 72 on -513 72 
217 .922 SSO 

7BA09?AFO ROYAL BK SC07LAND GR PERP 2049/03/31 9 917 02OC701 050CIO] 1 000000 
Wel, . . 

170 820,409 40 740 , DOD 60 so 408 40 Do 80 .403 40 
7AD .1100 Ono 

750641AA4 ROYAL RPM MY NT 144A 20D5/10/01 7 500 IIJANOI 17JANDI 1 000000 
WBIN . . 

245 I .IS2 680 40 1 .159,293 75 -6 613 35 Do -6,&13 35 
11160 BOB DOD 

WBIH I- I?IANOI IB-ANO1 1 000000 
?SS 1,713 007 2D 1,727,116 05 -13,308 as go -13,308 as 

1 .730,000 000 

70064]AA4 107AL . . . . . . . . . . . . . . 2 .866 .A87 60 2,986 .409 On -19,922 20 1 on -19,922 20 L 
7011979AIR ROYSTER CLARK IST M76 N 2009/04/01 10 250 07FEB01 12FEBOI 1 000000 

WIIJ . . 
734 91739 500 on 13,00A .071) 07 3 264 570 97 00 -5,?64,570 87 

12,900 Ono 000 

WBIJ . . 27FEDDI 02MARDI I VOODOO 
762 2,242 350 00 2 .993,866 53 751,SI6 53 an -751,516 53 

2 .970 .000 000 
7ROB79ABB TOTAL 

. . . . . . 11 .981,850 00 15 997 937 40 4 016,nB7 40 L 00 -4,016,087 40 L 

782676AB6 RUSSELL STANLEY HL M SR SUB FIT 2009/02/15 10 875 09NOVDI 19HOVIT 1 ODODOO 
WBIJ . . 

160 13.767 362 50 13,851 .759 73 -84 376 20 00 94 .376 76 16 .205 000 000 



W12C MONTHLY WILLIAM H "YES FOUNDAIION Statement 28 PAGE 6" 
- COMPOSITE - AS-OF DATE SIDECO1 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31, 2091 

ASSET ID SECURI T-Y DESCRIPTION MAI DATE MAY "IF TRD 07 sit ITT SELL "I[ 
SH SELL/BIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECT-Y GN/LS MET SECIV Sm/LS 

SHARESIPAR BASE PRINCIPAL NEI BASE COST BASF SEVY GWLS BASE C MR QN/LS NET BAS SECTY "/IS 

?R396NEPQ SACO I INC 2000 5 MY 2040/09/75 1 000 OIFEIOI olfEbol 1 009000 
WBIE -- 

535 Do 20,817 33 -20 .1117 33 00 -20.817 33 
20 .817 330 

Welt - 2SJUIOI 25JULDI I ODOODO 
609 23,31B 51 23 .318 SI Do go 00 

23,319 510 

WIIE . . 27AUGOI 27AUGOI 1 000000 
223 27,259 94 27,259 94 00 00 Do 

27 .259 940 

WBIE -, 25DCIgI 25OC701 1 000000 
579 26 .813 36 26 .1113 36 Be 00 00 

2A .1113 560 
WDIE . . 25NOVOI 25NOVOI 1 610000 

313 19,102 93 19 .102 93 go 00 00 
19 .102 930 

WDIE , ?SDECGI 26DECOI I ODOODO 
296 21,349 03 457 .69A 44 -436,350 41 Do -436,35D 41 

471,515 AAQ 

Welt " 25DECOI 26DECOI 1 000000 
CXL 296 -21,549 03 4S7 .695 44 456,550 A] 00 436,550 A] 

-478,515 4AD 
WBIE ., 25DECIT 26DECOI I GDOODO 

4?e 71 .345 03 21,34a 03 00 00 Do 
21 .34B 030 

78386SEPO 101AL - ---------- 117,642 77 117,842 77 go Do Do 

-20,817 33 L 00 -20,817 33 1 

17AUGG) 24AUGO) I acoooo 

102 99 Do 102 99 

17AUGOI ?AAUCCI - - , - --I- DOODDO 
102 99 to -102 99 

Do 20 517 33 

793BARAA& SIC GLACIER FIN ITT) SER 1997 2002109110 1 000 
WBIZ . . 

U92 10,975 056 54 10,974 953 55 
10,924 .393 270 
WBIZ . . 

CM 092 -10~975,056 54 -10 .974 955 55 
-10,984,393 270 

W12C MONTHLY WILLIAM 0 GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED SAY H/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET IT) SECURITY DESCRIPI) ON MAI DATE MAY "It IRD DI 
SH SELL/17C LOT LOCAL PRINCIPAL MET LOCAL COST LO~L SEC7Y GH/L~ 

SHARES/PAR BASE PRINCIPAL NEI BASE COSY BASE SEMY GN/LS 

Sit DI BELL RAIE 

BASE CURR GN/tS 
NEI SECTY GN/LS 
NEI OAS SIXTY GN/LS 

783BBRAA6 701AL 
Do 00 

78389RAAS so TREASURY co 144A ?"9/12/29 1 goo 
WGIH . . 

360 673,503 00 694,701 62 
700 .00D 000 

7544?GCTI SLM STUDENT IN TR 2001 2 IN 2009/09/27 1 OGG 
W921 -- 

444 96,591 03 96 610 74 
96,59) 030 

79545?AA9 SIUDEN7 IN MARKETING SER 199S 2004,04/25 1 Dog 
Welt . . 

639 157 .105 05 156,767 9B 
157,109 050 

WBIE - 
CXL 939 -157,108 05 -156 .7117 98 

-157,10a 050 

WBIE " 
69D 157,108 05 156,626 53 

151 .109 120 

79545?AA9 TOTAL 
. . . . . . --- --- - 1 157,108 05 156 626 55 

79519KNO7 SALOMON BROS M7G SEC HIS CTF 5 2029/07/25 1 000 
Welt . . 

677 119 .198 B7 125 .296 6a 
119,198 110 

Welt . . 
679 136 .282 34 IA3 .254 06 

136,2112 340 

Welt -- 2029/07/25 4 056 
25~ 119 .195 57 119,236 11 

119,198 970 

WBIE -, 
CXL 25! 119,19B 87 -119,236 11 

119 .199 $78 

WbjE . . 
740 125.926 05 132 .365 BI 

125 926 050 

411 52 L 00 481 52 1 

25JUNDI 25JUNDI 1 000000 

6 097 8) 00 -6 .097 81 

25JULDI 25JULDI 1 01:0000 
6,971 7q 00 -4 .971 74 

25JUNCI 25JUNDI 1 000000 
-37 24 Do -37 24 

25JUNDI 25JUNDI I OODOOD 
57 24 cc 37 74 

25SEPOI ?SSEPOII-~- 1 090000 
4.439 -74 6 .439 76 cc " 

to 

8 

0 
PAGE 645 

AS-OF DATE SIDECOI 

00 1 00 00 1 

26JANDI 33JANDI 1 000000 

16,198 A? go -16 .195 62 

25OCT01 25OCT01 I VOODOO 

-29 71 00 -29 11 

27JULDI 27JULDI I Doopoo 

S20 07 00 3?G 07 

27JULOI 27JUIOI 1 000000 
-320 07 an S20 al, 

27JUICI 01AUGOI I DODDOO 
481 52 00 481 52 



W12C MONTHLY WILLIAM H GATES FOUNDATION PAGE 446 
- COMPOSITE - Statement 28kS-0F DATE 31DEED) 

SUMMARY REAL12ED GAINL(LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAT RATE IRD DT STL D7 SELL RATE 
SH SELk/B7C LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SFC7Y GM/LS NET SECTY GN/1S 

~HARES/PAR BASE PRINCIPAL NET BASE COST BASE SEC7Y GM/LS BASE CURR GN/LS MET BAS SEC7Y GN/LS 

79546KN97 TOTAL 
301,407 ?6 400.916 57 -19,509 31 L 00 -19,509 33 1 

7954BKX29 SALOMON BROS MIG SEC C7F 2000 20DS/09/15 6 905 D?JU1O) 09JUL01 I occooo 
WBIO . . 

463 403 .500 Do 591 .380 76 12 .119 22 Do J2,119 22 
400 .000 Doe 

79"IKZFE SALOMON BROS WIG SEC ASSIUKD C7 2025/06/25 6 560 27DECOI 27DECOI 1 000000 
B]z . . 

410 119 .494 22 89,454 56 39 A4 00 39 64 
89 .494 250 

WBIZ - 27DECOI 77DECOI 1 000800 
CxI. 4B8 -119,A94 22 -89,454 59 -39 44 00 -39 14 

-69 .494 250 

WDIZ . . 27DECOI 27DECOI I Doccoo 
A99 59 .494 22 69,45A 58 39 64 Do B9 64 

59 .494 256 

79542KZFS TOTAL 
. . . . . . . . . . . . . . . . 119,494 22 99 454 50 39 64 L 00 39 64 L 

803095AD7 SAIEL11ES MEXICANOS SR NI 200A/11/111 10 125 030001 090CID) 1 000008 
WEIR . . 

406 269 700 00 390 .746 9A -121,046 94 00 -121 .046 94 
465 Doe Doe 

61234CBC4 SEARS CR ACCOUNT MAS SER 1998 2005/08/15 5 900 15AUGGI 15AUGOI 1 000000 
WBIU . . 

100 271 669 66 274,981 29 -3 .514 62 Do -3,314 6? 
271,666 730 

01747XAA3 SER 2000 IG MEDALLID MIG BACKE 2031,07/1 ; 1 000 )2JANO) 12JANDI 1 000000 
WIIH . . 

SOP 202 691 63 202,1101 92 -119 99 00 -119 99 
702 681 550 

WEIR -- 12APROI I?APROI I occono 
323 193 422 14 191 535 11 -117 97 00 -112 97 

191 422 140 

W12C MONTHLY WILLIAM H GATES FOUNDATION PACE 61.7 
- COMPOS17F - AS-of DATE 31DEED] 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 51 . 2001 

ASSET ID SECUR77Y DESCRIPTION MAI DATE MAT RATE 7RD D7 S71. DT SELL RATE 
SH SELL/BTC L07 LOCAL PRINCIPAL NEI LOCAL COSI LOCAL StClY GN/LS NET SEC7Y GN/LS 

SHARES/PAR BASE PRINCIPAL Nil EASE COST BASE SECI-Y GH/IS BASE CURR CH/LS NEI BAS SEC7Y GN/LS 

11747XAA3 TOTAL 
394 .103 97 394,336 93 -232 96 1 00 -232 96 1 

9"709AD7 SIMMONS CO MERGED IN SR SUB BIT 2009,05/15 10 250 OIJUNDI 06JUNOI 1 000080 
WDIJ . . 

041 992,000 00 995 .663 90 .3 .669 90 no -3,661 90 
992 .000 DOC 

WDIJ . . OIJUNCI D6JUND1 1 000000 
042 745 000 00 747,7SS 56 -2 .755 39 00 -2 .755 3% 

745 .000 ODD 

WDIJ . . I?OCIOI 170C701 1 000000 
128 659,347 50 739 640 12 -100 .292 62 00 -100,292 62 

737 .000 ODD 

825709AD7 707AL 
. . . . . . . . . . . . . . . . . . 2 .376,347 50 2,493 .064 40 -106 .716 90 L 00 -106 .716 90 1 

9318DOAD6 SMITH BARNEY HIDES I 7RANCHE 7 2002/09/it 1 Doc IIJULDI 16JULDI 1 000000 
Wall.) . . 

590 S .007 375 00 5 000,543 89 6 .1133 1) go 6 $31 11 
5 000 000 000 

83360AAA4 SOCGEN REAL ESTATE C CAP SECS 2049/12/29 1 ODD 06NOVOI D9NOVDI 1 000000 
-- 1121 -- 

230 159,237 Do 159,675 14 561 96 00 561 86 
ISD,DOO 000 

BA24CODF7 SOUINERN CA EDISON CO 2003/06/15 6 250 OAFE591 I Doccou 
WITH ' . 

395 B97,500 00 684 .064 99 13,435 01 Do 13,43S 01 
1,000 .DOO 900 

942400()J9 SOUTHERN CA EDISON C IST AND R 7013/10/0) 6 900 25JAND) SIJANOI I concoo 
WIIIH I- 

545 30,090 no 73,045 94 1 .956 16 Do 1,956 16 
Ica 000 000 

B45503AJ7 SPIEKER PP7YS L P HI 2005/02/01 6 975 26OC701 51OCIDI I ODOODO 
W02J I, 

462 1 .457,134 00 114A6 .631 19 IOIS02 81 no 10,592 111 
1 400 .000 ODD 

is 

is 

is 



FACE 645 
AS-OF DATE . BIDECOI 

I 

NET SEC7Y GM/LS 
MET BAS SECTY GN/LS 

Wo2c MONTHLY WILLIAM H GATES FOUWMIJON Statement 28 
- COMPOSITE - SUMMARY REALIZED ~AIH/LOSS REPORT 

JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIP710H "I DATE MAT RATE 7RD III SEE. D7 SELL RATE 
SM SELL/17C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GWLS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GHILS BASE CURTI CN/LS 

05?06CAla SPRINT UP CORP 2003/11/15 5 700 DIMUVDI 06NOVOI 1 000000 
WB2j . . 

495 2 .046 .300 go 2 .019 .242 a4 27,057 16 Do 
2,O0O .ODD 000 

B5206DAHS SPRINT CAP CORP NT 7006/01/50 7 125 020CIDI 050C701 I Docollo 
W621 . . 

064 1,059 .770 00 1 .055,760 00 61010 00 Do 
1 .000 .000 goo 

86037CAD7 SIEWART ENTERPRISES SIT SUB N7 2008/07/01 10 750 09"Orvol 15NOVOI I Doccoo 
WBIJ . . 

150 1 .073,100 00 980.000 00 93 .100 Do go 
900 .000 coo 

5635??L&l SIRUCIURED ASSET SEC WASH HOT 2024/06/25 1 coo 25APROI 25&PRO) I coccoo 
WBIZ . . 

127 69,777 43 69 .842 B4 -65 41 at 
69 .777 430 

WBIZ . . 25JULOI 25julol 1 000000 
757 274 .235 77 375,051 60 -812 83 110 

574,233 77D 

B6357?L6P 107At 
. . . . . . . . . . . . . . . 944,016 20 944 894 44 -573 74 1 00 

87203RAAO SYSTEMS 2001 A I LLC ASSET PAS 2033/09/15 6 664 I&DECII 18DECOI 1 000000 
'BIN . . 

785 54,155 40 54,155 49 00 00 
S4 .155 400 

172649SE7 IRW INC HI 2002156101 6 590 DIAMBI O%AUCal I tolooll 
WIlly . . 

095 10 .161,000 Do 91919 .629 54 241,370 66 go 
10 000,000 000 

WBIZ . . DSAUGGI 0ftAUGOI I Goolloo 
6bi 10 .161 .000 Do 10,144,990 20 16,009 DO 00 

10 .000 .000 coo 

872649DE7 
I 

107AL 
. . . . . . . . ---- 20 .322 COD 00 20 064,619 54 257 500 46 1 00 

27 .057 .16 

9 .010 Go 

93 .100 00 

-65 41 

-912 93 

-375 24 1 

00 

241 1370 66 

16,009 go 

257,360 46 1 

W82C MON17HLY WILLIAM H "ITS FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31 . 2001 

ASSET ID SECUR17Y DESCRIPTION MAT DA7E MAT RATE IND DI SIL DT SELL RATE 
SH SELL/117C L07 LOCAL PRINCIPAL NEI IOCAL COST LOCAL SEC7Y CN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COS7 BASE SECI`Y GWLS BASE CURR GN/LS 

973167AAO 7XU ELIC CO ISE MIG 9 2002132120 1 coo 20MMOI 2DNOVOI I acoooo 
WBIZ . . 

)43 51000 .000 00 5 .004 .694 20 ~ .694 20 00 
51000 coo 000 

97316BAC2 IXU CORP SIT PT 2006/06/15 6 375 02NOVD) 07NOVOI 1 000000 
Wo2J . . 

497 1 .553,760 Do 11525,731 30 SO .021 70 Do 
1 .500 .000 ago 

87612EACO TARGET CORP TIT 2011101115 6 3so ISJUNDI 20JUN111 1 000000 
W11H - 

129 1 .95S .072 40 1 935 .720 19 -647 79 00 
1 . "01095 DOD 

97612EADE IARGET CORP NI 2007/04/01 5 Soo 22MARDI 27MARDI I coolloo 
Wsly . . 

441 3,677 534 40 31662,693 Be 54,646 AD 00 
5,6110 .000 000 

97al54AE3 IEAM FLEET FING CORP 971 RFN7L 2003/05/15 7 35a 15HOVDI ISHOVDI 1 000000 
Holz . . 

155 11507 0113 32 1,518,977 63 -11,994 31 Do 
11507 BOB 520 

$79395ADF 7ELEFONI CA EUROPE BV US HI 2005/09/15 7 350 02OC701 OSM701 1 000000 
-- W02L - 

058 110731?90 00 1,073,250 00 -4,971 00 Go 
1 .000,000 000 

A79403AG8 IELEFONOS DE MEXICO SIT N7 144 2006/01/26 8 250 38AUGO) 31AUGDj I DOODOO 
WBIN . . 

374 1,989.300 26 1,989,300 27 DI 00 
2 01000 DOD 

WB :10 11 30AUGOI 31AUG01 1 000000 
CXL 376 -1 .919,30a 26 -1 .989,300 27 a] an 

-2,000,000 goo 

W821 . . ?BSEPOI 190C701 1 000090 
D52 1,989,300 2B 1 989,456 36 -156 be no 

2 000 000 Dog 

PAGE 649 
AS-OF DAII JIDECD1 

NET SECTY GH/LS 
NEI BAS SECIY GN/LS 

~, 694 20 

30,029 70 

-647 79 

14,646 40 

-11IS94 31 

-4,970 00 

ol 

III 

-156 so 

S--TIF 



WILLIAM H GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

MAT DATE MAT RATE IND D7 
LOCAL COST LOCAL SECTY GM/LS 
BASE COST BASE SECIY GH/LS 

ASSET ID SECURITY DESCRIPTION 
SH SELL/STC LOT LOCAL PRINCIPAL NET 

S11ARES/PAR BASE PRINCIPAL NEI 

579403AGO TOTAL 

SIL 07 SELL RATE 
NET SECIY GH/LS 

BASE CURR GWLS NET OAS SEC7Y GN/tS 

4 

W92C MONTHLY Siatement 28AS-0F DA7EPASGED[6510 I 
I Co 

11919,300 23 1 .989 .456 86 -156 5B 1 00 -156 58 1 

Do 00 40 S 04 to S 

RAD451AT6 TENNESSEE GAS PIPELI DEB 2017/04/01 7 Soo 06NOVOI 09NOVOI 1 000000 
W02L -, 

237 997,967 50 946,502 75 41 ~64 75 on 41 .464 75 
97S .000 000 

BB0591CEO TENNESSEE VALLEY AUI 2005 PUNT 2005/06/15 & 375 02MAY01 04MAYOI 1 000008 
WITH . . 

406 1 .399,005 Be 1,290,62a 20 101,376 72 00 108,376 72 
11350,000 SEE 

99059ID15 TENNESSEE VALLEY A07 PWR ED 19 2008/11/13 5 S?S 25MAYDI somycl 1 0001100 
WITH I- 

719 1 .770 760 80 1 .629 B40 52 140 .920 79 Go 140,920 20 
1 840 coo coo 

BED591DE9 TENNESSEE VALLEY ALIT GLOBAL PW 2002/09/?A 6 Goo 29AUGOI 29AUGGI 1 000000 
WBIU . . 

250 70 506 .400 an 19 .963 .724 91 537,675 19 00 537,675 19 
20,000 .000 000 

BA319WAD2 TEXTRON FIN CORP "ED IRANCHE 7 2001/03/15 6 125 70FE001 2OFFIC) 1 000000 
WITY ., 

562 1,175 .141 00 11174,140 10 1 000 90 no I loon 90 
1,175,000 000 

B@3199A&7 TEXTRON FIML CORP 2000 C NI 2007/07/15 6 460 13JULDI 17AUGUI I GOODOO 
WBIU . . 

170 240 971 57 24019si 14 35 45 Do 15 45 
Z40 .971 570 

897315AX7 TIME WARNER INC DEB ?Do?/OB/15 a ISO 310clal 05movol 1 000000 
WITH . . 

S87 21263 560 00 2,160 033 75 103 526 25 00 105,526 25 
2 .000 one Doe 

89232RAD9 TOYOTA AU70 REC 2000 ASSET BKD 2002/12/15 7 120 26moval 26MOVOI 1 000000 
Holz . . 

222 2 105 986 75 2,115 .015 75 -9,132 03 no -9 .132 03 
? .)as 2116 750 
"lz . . 26NOVOI 26MOVOI I ODDOOD 

CXL 222 -2 .105,996 75 -2 .115.01B 70 9,332 03 00 
91, 

132 03 
-2,105 .886 750 1 

Wo2r MONTHLY WILLIAM H GATES FOUNDA 710H PAGE 651 
- COMPOSITE - AS-OF DATE 31DECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 2001 

ASSET 11) SECURITY DESCRIP71ON MAT DATE MAT RATE IRD ITT SIT. OF SELL RATE 
SH SELL/BIC L07 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECIY GN/iS NEI SECIY GM/LS 

SHARLS/PAR BASE PRINCIPAL NEI BASE COST BASE SFC7Y GN/lS BASE CORR GN/LS NEI OAS SFC7Y GMILS 

B)z . . 26NMOI 26NOVOI 1 000000 
294 2 105,BB6 ?S 2,115 .0)3 83 -9 .132 DO Do -91132 as 

2 .105,866 900 

99232" 29 107AL 
. . . . . . . . . . . . . . . 2,305 B86 75 2 115 Ole 93 -9 .132 01 1 go -91132 a@ I 

99232RAC7 7OY07A AUTO RECEIVAS ASSET EXIT 20fl4/09/15 7 ]go )SHOVEL ISNOVOI I ODDOOD 
W52J -- 

536 26,799 54 27,520 25 -720 71 Do -725 71 
26,799 549 

692329ADI TOY07A AUTO RECVILS ASSET BAC 2001/12/17 5 800 15FEBOI ISFEICI I COOCOD 
11IF -, 

690 25.359 64 25 .321 24 50 40 00 so 40 
25,359 420 

8935OLHS4 TRANSAMERICA FIN CDR 7RANCHE S 2001111101 6 125 26FEDDI 01MAROI 1 000000 
woly . . 

374 10 .056 700 00 10 032,441 31 A .255 69 00 4 .258 69 
10 .000 .000 coo 

B9350LJFD TRANSAMERICA FIN CDR IRANCHE S 2001/02/05 1 000 03FEDDI 06FEBOI 1 000000 
WBIU . . 

624 25,445 .599 12 25 .000,369 19 4A5,231 fi4 no 445.231 64 
2S .000 .000 000 

895726AA] TNT UNION DEV CORP SR SECT) N 2006106101 12 500 13DECOI 13DECOI I Oaccoo 
WBIJ . . 

207 8,236,402 65 B .251 .206 74 -1 803 59 00 -1,103 59 
91900,000 000 

WBjJ ., i3nEcoi 13DECOI 1 000000 
CXL 207 -9 236 .402 65 -9 .255 .206 24 1 gas 59 00 1 503 59 

-1,900 coo one 

Wel, . . 13DECOI 2ANOVOI I Oflooce 
219 7 .832 .270 46 7 .9D3 3~6 85 .71 076 39 00 -?I,D76 59 

81900,000 000 

89512AAAI 707AL 
. . . . . . . . . . . . . . . . . 7 .932 .27D 46 7 .903 .346 85 .71,076 39 L Do -71,076 59 1 

4, 

18'r 



WB2C MONTHLY WILLIAM N GAIES FOUNDATION Siatement 28 PAGE 652 
- 

COMPOSITE - AS-OF DATE 31DECOI 
SUMMRY REAL 

I 
ZED GAIM/LOSS REPORT 

JANUARY 1 . 2001 To 
Ve 

CENSER 
31 

. 
2 
Cal 

ASSET To SECURITY DESCRIPTION "I DATE MAY RAI[ YOU OF STE DI SELL RATE 
SH SELL/I 

I 
C LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GWLS NEI SECIY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GWLS BASE CURR QN/LS NET BAS SECTY GN/LS 

99572BAD5 7RI UNION DEV CO" SO SECT) N 2006/06/01 12 Sao DIDECOI 07DECOI 1 0001:00 
WBIJ . . 

187 5 .410.SDQ 00 3 .444 .255 57 -53,755 57 00 -33.735 57 
2 .900 .000 ago 

99675YABS 7RI70H AVIATION FIN SUBCLASS 2025/06/15 1 ODD 15SEPOI Isocial 1 000000 
Walz . . 

690 22 .DS6 20 22 .109 42 -53 22 go 53 22 
22,056 200 

WBIZ . . )5sEpol ]social 1 000000 
CXL 699 22 .056 2D -22 .109 42 53 22 Do 53 22 

-22 .056 200 
WIIZ . . ISSEPOI 17SEPOI I Collage 

710 22S .538 17 22& .Oa3 30 -545 13 Do -545 13 
22S .S39 170 

WB12 -- 17SEP01 17SEPOI I BODDIE) 
430 225.556 17 226 053 30 -S45 13 Do -545 13 

22S .556 170 

WBIZ . . )7SEPOI 17SEPOI 1 (100000 
Cxt 438 -225,533 17 -226 CBS so 545 13 Do 545 13 

-225 .S38 170 
WBIZ . . 17SEPOI 17SEPOI 1 000000 

448 225 538 17 226,083 30 -545 13 no -54S 13 
22S .S38 170 

Wall . . 17SEPOI 17SEPOI 1 000000 
COL. 449 225,539 17 -226 .093 30 545 13 Ca 545 15 

-225,53B 170 

WBIZ . . ]Social 150clul 1 GODOOD 
668 241 611 14 242 .194 05 -592 91 00 -562 91 

241 .611 140 

Walz P . 1501CTDI 15OCIDI 1 90DODO 
CXL 60 -241,611 14 -242,194 05 522 91 Do 592 91 

241,611 140 
WNIZ 1 . 150C701 150cial 1 DOODOD 

700 241,611 14 242 194 05 -582 91 00 -SO2 91 
241 .611 140 

"IZ p 15NMOI ISNOVDI' I DOODOD 

13, 
2D7 .189 A9 207 608 54 -496 65 0 0- --,-49 3 A5 

2o7 .)59 19. 

WD?c MONTHLY WILLIAM H GAIES FDUNMIION 
- COMPOSITE - 

SUMMARY REALIZED GAINI LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2901 

ASSET To SECUR17Y DESCRIP11ON MAT DATE MAT RA7E TOO DI 57L D7 SELL RATE 
SH SEIL/BIC LOT LOCAL PRINCIPAL NEI [OCAL COST LOCAL SECIY GM/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GMILS BASE CLAIR GH/LS 

WBIZ . . 15NOVOI ISNOVDI 1 01313001, 
151 207,189 69 207 .689 54 ~99 05 00 

207,189 690 

WB]Z . . 15movol 15movol 1 000000 
CXL 151 -?07 .199 69 -207 659 54 495 55 go 

-207 .129 690 

W817 . . )$DECO] ISDECDI I DOODOO 
367 150 613 AE 150 .975 33 -361 85 00 

PAGE 655 
AS-DF MIT 3IDECDI 

NEI SECIY GM/LS 
NET OAS SECTY "/IS 

~95 35 

A98 15 

-391 95 

-2,985 74 L 

969 2A 

5 .227 10 

3 697 65 

11,924 75 1 

-1 .854 53 

339 07 

-534 .841 97 

150,613 410 

99675YADD TOTAL 
. . . . . . . . . . . . . . . . 524,952 4E $26 .941 22 

902I)BBCI IVCO IMIL GROUP S A SR NY ?D]I/10/15 6 375 
W1IQ . . 

476 280 884 so 279,916 52 
280,000 DOD 

902~9~A .12 TYSON FOODS INC FORM NY 344A 2011/in/ol 8 250 
W62L -1 

141 305 .264 60 375,037 50 
365,000 000 

W02L , 
Iq5 147,410 15 139 712 50 

15S .000 DOD 

902494AJ2 TOTAL 
. . . . . . . . . . . . . . . . 525 674 75 513, 750 00 

90253RAC9 UNION ACCEPTANCE CORP 2005/04/06 7 AAD 
WIIZ " 

389 
64 .75a 74 66IS95 27 

64,73D 740 

90263BFN3 UCFC IN IR HOME TOUT 2036/DI/15 & 510 
WSIE . . 

CIS 99,155 29 95 516 22 
99,155 300 

902964AC9 UST AHERN HtDGS INC SR MY SER 2006112101 7 250 
WBIJ ' . 

175 969 qDD 00 1,304 .24) 97 
114BOIDOO Ono 

11 .92A 75 1 00 

17BECOI 17DECOI 1 000000 

-1 .154 53 Do 

15MARDI 15MARCI I COOODO 

339 07 go 

29NOVOI 04DECOI 1 000000 

554,941 97 00 

lb 

I pi,Fi 

I 

0 

-1 1992 74 t Do 

20NOVOI 26NOVD) 1 000000 

969 28 00 

lbuclol 230001 1 OCCOOD 

0,227 10 00 

19OCIDI 24OCTOI I ounnoo 
3 697 65 Do 



~ .kh VA61, 6 .1. 
COMPOSITE - AS-UF DATE 311)[Cill 

SUMMARY REALIZED GAIN/LOSS REPORT Statement 28 JANUARY 1 . 7001 TO DECEMBER 31, 2001 

ASSET To SECUR17Y DESCRIPTION MAY DATE MAI RATE IND DT STI. D7 SELL RATE 
SH SELL/BIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GH/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SICIY GNJLS BASE CURR GH/LS 

90527SAA7 USAA AU70 OWNER IN 2000 1 NY 2001/09/15 6 734 Ismyol 16MAY01 1 000000 WBIU . . 
470 560 .690 92 360.690 17 - 05 00 

360,690 970 

90333GA09 US INDS INC US] AM 2005 SIT N 2003/10/15 7 12S 25000) 3DOCTOl 1 000000 
WBIJ . . 

Iss 7 .514 .100 00 10 .555.672 18 -2,841 $72 16 Do 
10,990,00a ago 

904704AA3 UNILEVER NV NT 2002/10/24 1 000 26SEPOI DIOC701 1 DODOOD 
Walu P, 

404 25,050,800 00 25,000 .000 00 50,909 Do no 
25,000,000 000 

907818AX& UNION PAC CORP LIT 2001105115 7 375 05MAROJ O&MAROl 1 000400 
WBIY . . 

sas 5 010,550 00 5,003,195 69 7,354 54 00 
5 000,000 000 

9)0860AGB UNITED MEXICAN SYS M TRANCHE 1 2031/0b/15 a Sao 21DECOl S)DECOI 1 000000 
W610 . . 

235 515,425 DO 503,512 83 11 912 17 Do 
530 000 coo 

9109999c7 UNITED DEFENSE INDUS 1FRM LOAN 2009,ga/13 6 960 DIOC701 DIOCIal 1 000000 
W5IX . . 

451 4 .375 00 4 .365 16 9 84 00 
41375 000 

"I' . . )qnECOI 39DFCO) 1 000000 
731 239 37A 24 239,155 67 555 S9 00 

239 .374 ?AD 

91D99"C7 TOTAL 

NEI SECTY GH/I .S. 
NET BAS SECTY GN/LS 

- 05 

-2 .641 .572 is 

50,300 DC 

71354 34 

11 .912 17 

9 a, 

535 59 

549 43 1 

-4 211 32 

-1 .254 3A 

-7 . 172 77 

PACE 6-
AS-OF DATE SIDE, H I 

I . . . . . . . . . . . . . 243 749 26 243 .200 83 54a 43 L Do 

91263PAA3 UNITED STATES STEEL SR NI 144 2000108101 10 750 100001 ]Social 1 000000 
W1121. . . 

100 62 .300 OD 66 511 32 -4 211 32 00 
70 000 000 

W52L -- IIOCTCI 160CIDI 1 000000 
]]a 22 SOD 00 23 .7S4 39 11254 38 00 

25,000 000 
W12L . . IIoCTol 190clol I DOOOOD 

113 lit 350 00 123,522 77 -7 .172 77 Do 
no 000 coo 

MET SECTY GN/LS 
NEI W SECTY CHILI 

-2.764 113 

-3,772 77 

-900 25 

-277 02 

-I .aS5 51 

-21 466 12 

3 274 65 

-9 997 Sn 

579 so 

-7 .418 DO 

5 .416 Sn 

35,000 000 

91243PAA3 TOJAI 
. . . . . . . . . . .. . . . . 359,612 50 380 .091 6? 2J 486 12 1 00 

912800AA7 UN17ED STATES IRES B STRIPPED 7009/11/15 0 010 27DECOI SIDECOI I coonce 
WB21 . -- 

629 557,340 30 554 .065 65 3 .274 65 00 
055 .000 000 

912WA06 UNITED STATES TRES 5 SIRIPPED 2019/02/15 a 010 27DECO) 31DECOI I DODOOD 
WB21. -- 

630 47A .105 10 414 .102 40 9 .997 30 00 
I .SSO .Doo coo 

912503AU7 UNITED STATES TRES BIT SIRP PRN 2020,05/15 0 010 21BECol 26DECCI 1 000000 
W92L -- 

613 577 903 95 577 324 65 579 30 go 
1 .755,000 000 

912803AW5 UN17ED STATES TRES I STRIPPED 2023/05/15 a 010 19DECOI 21DECOI 1 000000 
W02L -- 

597 291 .602 80 2B9,020 80 -7 .418 00 go 
$95 ODD COD 

WB21. - 19DECOI 2IDFCO) 1 000000 
596 270 134 60 264 647 30 5 .486 60 00 

660 .000 coo 

W02C MONTHLY WILLIAM H GATES FOUNDA TION 
- COMPOSITE - 

~UMMARY REAL12ED GAIN/LOSS REPORT 
JANUARI 1 . 2001 10 DECEMBER 51, 2Otl 

ASSET 10 SECURITY DESCRIPIION MAT DATE MAI RATE 7RD 01 S71. D7 SELL RATE 
SH SEII/57C LOT LOCAL PRINCIPAL Nil Lout COST Lout SECTY CN/iS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GN/tS BASE CURR GN/LS 

WB7L - 17OC701 22OCTOI I ocooca 
126 49,500 Do 52,264 01 -2 .764 06 00 

55,000 Ogg 

WB71. -- 24OC101 29OCTO) I COODOO 
163 53.500 00 61 .772 77 -3,272 77 Do 

65,000 000 

WB21 . . 240cial 29OC701 1 coaaac 
164 15 .575 00 1412ss 25 690 25 00 

15,000 coo 

W02L -- 30OCTO) O?HOVDl 1 000009 
[ad 4 475 go A 752 02 -277 02 00 

sloag coo 

W321 - GINOVII 116"Ovol 1 502066 
207 31,412 50 33,266 03 1 853 53 Do 



AS-0F DATE 
PACE 656 

SIDECOI 
W02C MONTHLY Statement 28 WILLIAM H GATES FOUNDATION 

- COMPOSITE - 
SUMMARY REALIZED GAINVLOSS REPORT 

JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

SIL 01 SELL PLATE 
NET SECIV GH/Ls 

BASE CORR GWLS NET BAS SECTY GM/LS 

ASSET 10 SECURIW DESCRIPIJON MAT DATE MAI RATE I RD III 
PRINCIP I SH SELL/ 

%I 
c LOT LOCAL PR A MET LOCAL COST LOCAL SECTY GWLS 
SHARES/PAR BASE FICIPAL NET BASE COST BASE SECTY GN/l.S 

9121D3AW3 TOTAL 
5S1 .737 40 553 660 60 

91280MY9 UNITED STATES TRES 00 SIRP PRN 7021/11/15 a BID 
WBIN . . 

294 754 916 74 T41 SM 12 
21519 .000 000 

WIIH 11 
CXI. 2114 -750 .916 70 -741 .534 12 

-2,510,000 000 

'BIN . . 
293 751,393 60 741 .534 12 

2,511 .000 005 

WBIO . . 
475 143,750 00 149 .595 94 

509,000 ODD 

WBIH . . 
403 1 .059,503 SS 1 019 211 In 

61SB5 000 000 

110 . . 
543 136 .695 50 134 .645 05 

475,000 GOD 

'BID . . 
717 425,775 00 421,567 28 

1 scolooo Dan 

WILD . . 
729 256,210 00 233 .307 06 

aso 000 DOD 

WIT, . . 
742 257,512 00 233 .307 OF 

230.000 000 

MITI) . . 
760 2sfilltl so 2~51074 6 . 

030,000 000 

WILL) . . 
757 236 .197 SO 231 .800 61 

A25 .000 DOD 

WBIQ . . 

-1 .931 20 t Do -11931 20 L 

17JANDI 22JANDI 1 000000 

9,SS? So to 91512 -15 

17JAND) 22JANDI 1 000000 
-9 .332 SO Do -9 332 53 

17JANII 22JANDI 1 000000 
9 809 46 Do 91509 43 

Oln,kyol 02MAYGI 1 000000 
-5,015 94 00 51515 94 

02MAYGI 04MAY91 1 000000 
40 .222 45 00 40,222 45 

02MAYDI 03MAYDI 1 000000 
2 .050 45 00 2 .050 45 

16MAYDI 17MAYDI I poccoo 
4,207 72 Go 4,207 72 

17MAYDI )%MAY§I I Dotson 
2 910 92 Do 2 .910 92 

17KAYDI )BMAYDI I DOODDO 
4,205 72 Do 4 205 72 

17MAYD) IBMAYOI 1 000000 
1,027 15 at 3 .027 is 

IRMAY01 DOODOU 
4 394 89 no 4 396 89 

I5MYOI 21"Yor , I oucie T~ 

Wb2C MONTHLY WILLIAM H GAPES FOUNDATION PAGE 657 
- COMPOSITE - AS-OF DATE 31DECOI 

SUMMARY REALIZED GAIN/ LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAI DATE MAI RAIE PRO D7 S7L Dl SELL PLATE 
SIP SELL/07C L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GH/LS NET SEC7Y GM/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GN/LS BASE CORR GWLS MET BAS SEC7Y CN/LS 

761 233,106 50 223,979 B5 4,126 45 Do 4 .126 45 
315,000 ago 

- Hal, . . IRMAY01 21MAYQI I Doccoo 
767 219,241 55 214,932 Do 4 .309 55 Be 41309 5s 

7.5 

- WBIQ IBMAYOI 21MAYQI 1 006000 
763 237 .133 00 230 .459 11 6 64a 89 00 61649 09 

925,000 GOD 

WBIQ ., 75"AYDI 24MY01 1 000000 
773 191,727 20 107 .220 56 4,50fi 64 00 4,506 64 

670 000 000 

WNIN . . 30JULOI DIAUGO] 1 000000 
450 153,385 00 144 .612 3A 8,772 66 00 5 .772 At 

500,000 000 

WBIH . . 31JULOI D?AUCOI 1 000000 
~57 460,230 00 435 .909 26 26,52D 74 no 26,320 7~ 

11500,000 ODD 

Nola . . 09AUGGI IOAUGOI 1 000000 
111 261 .772 55 253,427 50 0,345 25 no 3.545 25 

845 .000 000 

WITH . . 09AUGOI 13AUGGI 1 000000 
546 259,711 20 243 434 29 16 .276 92 Do 16.276 92 

340 000 000 

Nola . . IAAUGOI 14AUGOI 1 000000 
132 2,165, 100 an 2,116,665 05 4B .A34 97 00 ~0,434 97 

71000,000 000 

WDIH , 27AUGOI 21AUGOI 1 0 0 : :Do 
611 1 .112 599 25 1 026 .716 75 

83 .Ba 
1 52 63 .981 52 

3 .545,000 DOD 

WILD . . 21AUGOI 22AUGOI 1 000000 
lAt 675,476 00 966 596 57 9 .479 63 Do 9 071 63 

2 .800,000 000 

WDIQ " 22AUGOI 3)AUGOI 1 000000 
]So 514,142 64 904,035 09 101106 75 go 10,106 7S 

2,595 000 DOD 

Wala 27AUGOI 2BAUG 1 000000 
169 1 .351,519 90 1 .374.343 66 6 976 2~ 00' - 6 974 24 

4,4&5 .000 004 3 L ATE FIT-i- I 

6 



WB2C MONTHLY WILLIAM M GATES FOUNM7104 PAGE 658 
- COMPOSITE - DATE SIDECOI 

SUMMARY REAL12ED GAIH/LOSS REPORT Statement 2,T"' 
JANUARY 1 . 2901 TO DECEMBER 31, 2001 

ASSET 11) SECURITY DESCRIPTION HAT DATE MAI RATE I RD ITT SET. ITT SELL RATE 
SH SELL/BTC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GN/LS NET SECIY GM/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECIY GN/LS BASE CURR CN/LS MET BAS SECTY GN/LS 

W810 . . 2BAUGO) 31AUGOI 1 000000 
170 1 .317.407 08 1,597 .134 SO 352 58 an 352 58 

4 .405,ODD Ono 
912903AY9 707AL . . . . . . . . . . . .. . . . . 41596,921 60 4,411,537 63 135 .2115 77 1 Go 155,295 77 1 

9,415 791 62 9 300,921 96 117 .869 66 S on 117,869 66 S 

9)2603BM4 UNITED STATES 7REAS 035 2027/11/15 0 DID 24APROI 26APROI I coccoo 
WBIH " 

330 2,801 .036 40 3 .101 BOB 43 -300 .952 03 go -300 .152 03 
13 .740 .000 000 

WDIH -- 2027/11/15 p DID SIOC701 02NOVOI 1 000000 
389 1 .559,366 40 1 156,705 4D 2112 .661 00 Do 202 .661 00 

5,320 000 000 

WBIH -- 310clal C?NOVDI I ougooll 
Cxk 509 -1 .359 .366 40 -1 .156 .705 40 202,661 Do 00 -202 661 00 

-5,320,000 000 

WITH . . SIOCIO) 05MOVOI 1 000000 
416 1,357,664 00 1 .156,705 40 200 .958 60 go 206 .953 60 

5 320 .DDG 00 

WBIH -- 310clol 02MOVOI I ocool" 
444 1 .357 .664 00 1 .220 970 AS 136 .693 17 00 136,695 17 

5 320,000 000 
WBIH . . 31OC701 02MOVOI I occoac 

CXL 444 -1,357,614 00 -1 .220 970 65 -136 .693 17 00 -156,693 17 
-5,520 000 000 

WBIH -- 26NOVOI 27NOVOI I coccoo 
574 2 .013 292 so 1 .978,293 51 35 008 99 Do 3S .005 99 

81640 .000 OGG 

WITH P . 76NOVIII 27MOVOI I ODOOOO 
575 1 607 431 20 1 616 424 36 1,D06 94 00 1,006 14 

71289 .000 000 

IJBIH . . ?6.OVoI 27NOVOI 1 000000 
CXL 575 -1,637 43) 20 -1,686,424 36 -1 .006 94 00 -1,006 34 

-7,290,000 000 
WITH . . 26NOVOI 27MOVOI 1 000000 

696 1 .687,431 20 1 696 .7?0 91 660 29 09 460 29 
7 .290,000 000 

W02C MONTHLY WILLIAM H r~ATES FOUNDA 710H PACE 659 
- CDMPOSIIE - AS-OF DATE BIDICOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2DVI 10 DECEMBER 31 2001 

ASSET ID SECURITY DESCRIPTION MAI DATE MAT RATE 1RD ITT SIL DI SELL RATE 
SH SELL/ITC LOT I OCAL PRINCIPAL MET LOCAL COST LOCAL SICly GN/LS MET SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECIY GN/LS BASE CIMIR GN/LS NET OAS SFCIY GM/LS 

912803BM4 TOTAL 
7 .959 .42A 40 7 .923 648 55 -64,224 15 1 00 -64 224 35 1 

912930DC9 UNITED STATES IREAS 10 7SPC7 21)(13/02/15 lo 750 GSJANOI D9JAN0I I DOODOO 
WBIH - 

152 1,150,391 25 1,126 708 31 23,672 94 00 25 .672 9- 
1 030 000 000 

912811DES UNITED STATES 7REAS 11 125 15 2003108/15 It 125 05JANCI D9JAM0I 1 0000110 
. . "I' . . 

151 907 .184 37 569 152 21 To 032 16 Do 15 .032 16 
770,000 000 

912510IJ&D UNITED SIAIES IRFAS DID ID/S/ 2DO3111115 11 575 26APROI 27APROI I obollob 
WITH . . 

360 1,012,445 44 977 .691 26 34 .757 13 00 34.757 18 
160 000 Ono 

9179100117 UNITED STATES IREAS DID 02/15 2016/02/15 9 250 ?ISEPDI DIOCIDI I ouccou 
W110 - 

440 1,124 .7SO 00 1 .124 374 14 375 86 Do 375 A6 
100 .000 000 

WO]O . . 050CIG) 040CICI 1 000000 
517 455 150 cc 449 .699 31 5 450 69 00 5 450 69 

520 .000 000 
wolo . . ]GOCID) IDOC701 1 000000 

681 631 .4114 25 A33,025 44 -1,617 19 no -1,617 19 
450 000 ODD 

WDIO - IDOC101 11OCID) I DoolOo 
699 634,559 3A 430 355 66 3 SOS 72 no 3 .503 77 

450 Ono 000 
Nola - 11OCIIII IROC701 I DOODOD 

702 632 134 95 632 471 99 -537 03 00 537 03 
450 000 Ono 

WO)Q . . ISOCTOI 150C701 1 000900 
001 1 .322 .800 00 1 121 070 54 929 46 go 929 46 

Ono 000 coo 

Welo - 150clol 1SOC701 I Occofic 

Ono noD : 00 20 
1 122,000 Do 1 . 121 014 92 945 00 cc 945 08 

W110 - ISOC701 150cial 1 000009 
CXL 802 -1,122 000 go -1 . 121 OS4 92 945 01 00 -945 01 

ld 



Statement 28 PAGE 660 
AS-OF DATE 31DECOI 

SIL DT SELL RATE 
NET SECTY GWLS 

BASE CURR GN/LS NEI BAS SECIY ~/LS 

W32C KOMI HEY WILLIAM H GAIES FOUNDA71ON 

- COWOSIIE - SUMMARY REAL12ED GAIWIOSS REPORT 
JAHUhRY 1 . 2001 70 DECEMBER 31, 2001 

ASSET TO SECURITY DESCRIPTION MAT DALE MAT PATE 7RD D7 
SH SELL/B7C LOT LOCAL PRINCIPAL NEI LOU L COST LOCAL SECTY GWLS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECIV GN/IS 

- : : 0 .000 ago WD ' . 
803 1 .2&4.7a) 25 1,761,752 an 

9001DDD Coo 
W110 . . 

039 1 .125 .732 23 11126,000 Do 
agolooo Goo 

912810DW7 TOTAL 
. . . . . . . . . . . . .. . . . . 61990 .313 96 6 .979 447 aS 

91281DEF4 UNITED SLATES IREAS 3 5PCI 15 2020/02/15 9 500 
WBIO . . 

S40 9B .419 92 100 .751 42 
75 .000 ago 

WDIO . . 
637 2 .969.342 19 2 963,357 41 

2 .210 .000 Doe 

WBIO . . 
Y 774 33 .521 49 35,613 2B 

25,000 ago 

'110 . . 
725 33 .521 48 33 516 68 

25 .000 000 
WBIO . . 

773 )92,651 76 192,221 29 
145,000 Doc 

WILD .' 
778 192 4al NA 192 .260 94 

145,000 Doc 
W110 .' 

764 291,551 56 290 .956 25 
220 .020 coo 

WDIO . . 
753 172 .737 50 171,904 69 

130 000 coo 

WBIC ., 
790 199,341 Do 197,929 69 

150 .000 000 

10 866 11 S go 10 .166 11 S 

29JANDI 30JANDI 1 000000 

-2 .331 70 go -2 .331 70 

02FEDDI 05FEDDI I Cocoon 
51994 76 00 5,994 78 

12FEBO) )2FE50I 1 000000 
91 so 00 91 00 

12FENDI 12FEBOI 1 000000 
4 90 00 A 90 

?OFEbDl 21FEBIll I Conoco 
430 47 00 430 47 

?OFE501 21FEBOI I Conoco 
220 90 Do 220 90 

2IFEBOI 22FEBOI 1 000000 
595 51 00 S95 51 

2?F[B0I ?SFEBOI 1 000800 
832 51 00 BS2 al 

22FEDDI 23FEBOI- --1 000000 
IIA12 11 1 .412 11 

WILLIAM H GALES FOUNII&IJON PAGE 661 
- COMPOSITE - AS-OF DATE 31DECOI 

SUMMARY REALIZED GAIN/ LOSS REPORT 
JAN"" 1 . 2001 10 DECEMBER 31, 2001 

MAT DATE MAT RATE IND III STE DT SELL RAIE , 
DUE COST LOCAL SEC7Y GN/LS NET SEC7Y GM/LS 
BASE COST BASE SECIY CWLS BASE CURR GM/LS NET OAS SECTY GM/LS 

27FEBOI 2BFEVDI I CODOOD 
1,502 .175 00 12,100 DO no 12 .100 00 

26MROI 27MARDI I Cocoon 
257 .590 63 771 87 00 771 97 

17APROI IBAPROI 1 000000 
679,656 25 11300 DO 00 1 .300 no 

?OAPROI 25APROI I Conoco 
194 .039 06 351 57 Do 351 57 

?OAPRDI 23APROI 1 000000 
-194 .039 06 -351 57 00 -351 57 

?CAPROI 23APROI 1 000000 
194 .039 06 351 57 00 3SI 57 

12JULDI 13JULOI I accooo 
3ad .246 57 6 .097 18 Do & .097 15 

12JULDI 13JULDI 1 000000 
651 .119 05 2 319 45 00 21318 45 

ISJULDI 16JULDI 1 000000 
652,591 72 689 53 00 689 53 

IBJULDI 19JULDI I ODDOOD 
1,307,993 44 

13,100 
31 

00 
13.100 31 

20JULOI 2SJULGI 1 000000 
722 .9a7 83 5 .246 55 cc 5.246 55 

03OCTO] 040CI-01--- I-ODOODO 
1,078,972 05 24 152 95 00 24 .152 95 

L03OCTOI O~OC 7 0 1 a 0 0, 0 a a- 5 
-1,073 .972 05 -P4 . 2 95 

ASSET ID SECURITY DESCRIPTION 
SH SELUBIC LOT LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

WI]a " 
013 1,514 275 00 

11120,000 000 

'110 . . 
210 259 .162 50 

19olooo coo 

405 600,956 25 
520 .000 000 

435 194,390 63 
150 .000 000 

No), . . 
CYL 433 -194 390 63 

-150 DOD 090 

WB]O ' . 
441 194,390 63 

150,000 000 

645 392,343 75 
3001ODD coo 

WBIO . . 
655 653 437 50 

sooloca 000 

W,]q . . 
654 653 201 25 

WpjQ . . 
7 : : 1 .321 . .93 75 '00'000 a 

11000,000 coo 

?19 728 .234 39 
550,000 DOD 

519 1 103,126 Do 
soologo 000 

CXL 519 -1 .105 .12S GO 

PAN 
0 

15DC7111 )60C70I 1 000000 
3423 37 00 3.028 57 

160C701 130001 1 000000 
-267 77 00 -267 77 

W02C MONTHLY 



W02C MUNI HLY WILLIAM H GATES FOUNCAIION PAGE 661 
- COMPOSITE - AS-OF DATE 311JEFOl 

SUMMARY REALIZED rAIN/LDSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 51 . 2001 

ASSET 10 SECURITY DESCRIPTION KAI MIT KAI RATE IRD 01 SIL 01 SELL RAIL 
SH SELL/Bic LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GN/IS NET SECTY GH/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY CM/LS BASF CURR rN/LS NEI HAS SFC7Y GN/LS 

9)?B)DFta UNITED STATES IREAS &PC7 BNO 2021/31/15 a 000 Q?NOVOI OBNOWD) I DOOOOD 

16L 1 521 093 75 1 .514,210 75 6 375 00 00 6 .975 00 
I'loo 000 coo 

W110 . . 16NWQI 16MOVOI 1 cannon 
466 9511?96 Be B74 029 93 -22 732 05 00 -22,732 05 

650 .000 coo 

'BIQ . . 29NOVOI 5nNovoi 1 000000 
529 232 .467 19 235 .617 46 -3 .150 27 Do -31150 27 

Igo Ono 000 

Wol, . . 03DECO) 05DECOI I DOODOD 
628 5 562 .9&6 HE 5 .455 864 41 104,102 47 00 104 102 47 

6 593 000 coo 

'BID . . 20DECOI 21DECOI 1 000000 
231 192 983 20 189,779 42 -6,746 22 00 -6 .744 22 

14S 000 000 

912810ELB 107AL 
. . . . . . . . . . . . . . . h 562 .964 88 a 450 664 41 104 102 47 1 00 104,102 47 1 

2 787 .841 02 2 .915 594 56 -25 .755 54 S on -2S .753 SA S 

912BIDEM6 UNIIED STATES IREAS 7 25PCT 1 2022/06/15 7 250 DIMARDI O?MAROI 1 000000 
WB]U . . 

as) 305 590 63 303,399 as 1 .990 75 00 1,990 71, 
250 000 000 

WBIO . . 15MROI IAMAROI 1 000000 
179 91 792 97 91 .004 58 796 39 Do 788 39 

IS 000 000 

'010 . . 20MARDI 21MAROI I DOOODO 
195 239 .910 94 236,597 61 31515 33 00 3 313 33 

195 000 000 

WBIC . . 03APROI 04APROI I OoOOOD 
307 740 000 DO 244,197 83 -4,897 85 no -4,897 63 

200 .000 coo 

is 

W12C MONTHLY WILLIAM H GATES FOUNDATION 
- COMPOS17E - statement 28AS-DF 

DAIEPAGE 662 
3iDErpi 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 51 . 2901 

ASSET 11) SECURITY DESCRIPTION HAT DATE MA I RATE 7RD D7 S7L OF SELL RATE 
SH SELL/BIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GN/LS MET SECTY GH/tS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECIV GM/LS BASE CURR GH/LS MET HAS SEC7Y GN/iS 
-8110 .000 000 

W310 . . 05OC701 040C701 1 000000 
526 1 .103,125 00 1,078 972 05 24 .152 9s on F4 152 95 

goo .DGO DOD 

WB]Q . . IOOCIQI 19DC701 1 000000 
093 686 .406 25 630,654 91 5 .751 27 Do 5,751 27 

500 coo goo 
WBIO . . 240C701 25OC701 1 000000 

117 940 1104 69 935 .996 73 6,897 96 00 6 897 94 
625,004 Oct 

WBIQ . . 14NOVOI JINUVOI 1 000440 
391 1 119 Soo cc 1 . 125 000 00 -5,5DO 00 Go -5,500 on 

ROO .flon 000 

WO)o . . ?]NOVO) 21NOVOI I Doolloo 
487 606 .234 38 629 .313 63 -23,109 25 00 -23 109 25 

450 .000 coo 

W110 - 26NOVOI 27NOVOI 1 000000 
502 620,693 75 650 860 25 30 .166 So 00 -30.166 5D 

47O .coo 000 

WBIO . . 27NOVOI 03DECOI 1 000000 
SOS 359,3S5 76 161 .447 69 -31091 93 00 -3 .1191 95 

120 DOD goo 

Wl)Q ' . 17DECOI IBOFCQI I ODDOOO 
199 11541 518 75 1 362 661 52 -21 .142 77 Do -21,142 77 

1 040 .000 000 

W310 ' . 37DECOI IHDECOI 1 000000 
199 1 096 433 in 1,095 373 30 1 937 50 Do -1 937 5n 

aso coo 000 

W110 . . 19DECOI 20DECOI I floonoo 
227 365 929 06 580,205 46 5 .7BS 60 00 5 795 6n 

295 .000 coo 

9128IOEE4 707AL 
------ - ]a 63a gos 76 18,652 134 71 6 $54 67 S Do 619S4 47 S 

is 

41 



WB2C MONTHLY WILLIAM N GATES FDUlHDAIION 
Statement 28 

PAGE ,4 
- COMPOSITE - AS-UF DATE, 31DECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JAMMU 1 . 2001 TO DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION "I DATE MAT RATE IND OF SIT. OF SELL RATE 
14 SEL1111C 101 1 DCAL PRINCIPAL WE' IOCAl Coll LEGAL SICIY IVIS NEI SECIY GNILI 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SEC" WLS BASE CURR WLS NEI DAS SECTY GNILS 

912810[M& 707AL 
871 .094 54 A75 .899 90 1,194 14 S no 1 .194 &4 S 

9121)DFD5 UNIIED SIAIES IREAS IDS 202B/04/15 3 625 20MROI 22MROI 1 000000 
WIIA -- 

511 5S .371 .012 so 55 048 .96S 34 372 .047 16 Do 522 .047 1, 
54,922,500 000 

WBIA -I ?QMAROI 22MARGI 1 000000 
562 55.455.419 53 55 .050 .307 65 40S .111 65 00 405 .111 65 

54,020,500 000 

WBIA -- 20MROI 22MROI I OCODUP 
564 11 .099,955 06 11 04S.491 41 37,463 60 00 37,463 40 

10,104 .100 Due 
WIIA . . IBAPROI 20APROI I coocoo 

706 54,926,123 44 55 417,270 97 -640,142 43 00 -640 .642 43 
54,267 009 ODD 

- WBIA -- IBAPROI 20APROI I OOOOQO 
707 54,226 .629 44 55 .467,270 B6 -640 .642 42 go -640 .642 q2 

S4,267 .000 000 

- WBIA -- I&APROI 20APROI 1 000000 
701 54 .326 .626 44 55 .435 .644 34 -609,015 90 00 -109 .015 90 

54 .267 .000 060 

WBIA -- INAPROI 2DAPROI I COODOD 
709 54 826 628 44 S5 572,312 02 -745,654 38 00 745 .634 38 

54,217 .000 000 
WBIA -- ISAPROI ?DAPROI 1 000000 

710 54 .826,629 44 56,241 .90a 47 -1 415,279 91 no -1 415,279 ad 
54,267,000 000 

NITA -- 19APROI 20APROI 1 000000 
711 54 .321 625 44 55 .993 534 Be -1,166,705 64 00 -1 .166 .70S e4 

54,267,00D 000 

WIIA IP 2SAPRDJ 27APROI I DOODOD 
745 55,510 .491 Be 56,02A .646 36 -714,154 56 00 -714,154 51 

54,317,500 000 

IIIA I- 25APROI 27APRIFI--- IzOO0000 
74A 55 .314 491 do 56 .034 .095 50 -774,393 70 11 -774.393 70 

54 .517,500 000 
WIIA - 75APRDI 27APROJ-~ - ~j 00,0096r T_ 

W82C MONTHLY WILLIAM H GAIES FOUNDAIION PAGE 665 
- COMPOS17F - AS-OF [AlE 31DECOI 

SUMMARY REAL12ED GA)N/LDSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAI DATE MAI "If 1RD III SIL D7 SELL RATE 
SH SELL/WTC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECIY GN/LS NET SECTY GM/LS 

SHARES/PAR BASF PRINCIPAL NET BASE COSI BASE SECTY GM/LS BASE CURR "/IS NET BAS SEC7Y CH/LS 

747 55 .3)4,491 OD 51,064 535 40 -774,393 68 Do -774 .393 68 
S4 .317 .500 000 
WBIA . 25APROI 27APROI 1 000000 

749 44,246 .395 44 44,750,945 90 -502,550 46 Do -SO2,550 46 
43 .454,000 000 

WBIA ., 26APROI ??APROI 1 000000 
7A4 55,310 491 80 56 .000,8112 38 -690,390 5D 00 -690 390 so 

54 .317 .50D 000 

WBIA I, 26APROI 27APROI I coogoo 
750 55,438,799 44 54 .920 .196 59 510 .599 115 00 510,599 as 

54 .317,500 000 

WBIA ., 26APROI 27APROI 1 000000 
751 55 .43a .796 44 54 .928,193 so 510,599 56 Do 510.599 86 

54 .317 .500 000 

WBIA -1 ZAAPROI 27APROI 1 000000 
752 55 43B .798 44 5A .929,19a 59 510,599 85 00 510,599 05 

S4,317 .500 000 

WITA I, 26APROI 27APROI I Decade 
753 S5,45a .798 44 54 .925,196 so 510,599 86 on 510 .599 s6 

54,317,500 000 

NITA , 24APROI 27APRO) I ocoolle 
753 55 4311,793 44 54 .1162 .397 4D S76,401 04 Do 576,401 04 

54 .317,500 006 

WBIH , ?IMAYOI 23MAYO) 1 000000 
677 1,121,170 29 1,971 .624 67 49 .34S 62 do 49,545 62 

11083,686 000 

WBIA ., 
17JUNDI IIJUMOI 1 000000 17B 391 223,125 79 393 .649,013 45 -2,425,617 66 00 -2,425,807 66 

551,797,500 ODD 

WBIA I, 12JULOI 16JULD) 1 000000 
292 422 643 319 71 ~50,075,809 72 7 .450,490 01 00 -7 .430,490 a] 

411,52s .600 can 

WBIA 11 MULOI 13JULGI 1 000000 
297 111 .054 399 22 113 .151 .461 53 -2 .097,262 31 go -2 .097,262 31 

189 .565 000 000 

WBIA 2~AUGOI 28AUG01-- '-' 1- 000000 
407 113,945 .631 00 113,9115,351 66 762 .779 3~ -712,249~ 

110,029,000 ago 



WI?r MONTHLY WILL ]AN H GAIES FOUNDATION PACE 667 
- COMPOSITE - AS-OF DATE 31DECOI 

~UMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 2001 

ASSET ID sEruRl7V DEICRIP710N MAT DAIE MAT RATE IRD D7 SIL DT SELL "IF 
SH SELL/BIC L07 LOCAL PRINCIPAL NEI LOCAL COS7 LOCAL SIC7Y GN/LS MET SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE ruSI BASE SEC7Y GNILS BASE CURR GNILS NET OAS SECTY GN/LS 

91281OF05 707AL 
2 695,921 275 52 2 .715 .366 696 3- -21 .465 472 92 1 Go -21 465,422 92 1 

912810FE3 UNITED S7ATES 1REAS DOS ?026/00/16 5 500 IIAPROI 16APROI 1 000000 
WBIA -- 

A72 41,207 931 25 47 95D 304 17 249 727 OR go 245,727 06 
so 000,900 coo 

WBIA . . II&PROl IfiA?Rtl 1 055011 
673 48,207 031 25 47 951 3D4 17 248,727 01 Do 248 .727 01 

5010001000 coo 

91201CFE3 101AL 
. . . . . . . . . . . . . . . . . 91 414 062 so 95 .916 609 34 497 454 19 L Do 497,454 16 1 

91201OFFO UNITED STATES IREAS 11) 2029/11/15 5 250 VAUCOI 09AUGO) 1 000000 

492 3 .084,275 00 3 024,231 71 $9,995 29 00 59,993 29 
31280 .000 000 

9126]CFH6 UN17ED STATES TRLAS ODS 2029,04/is 3 175 OBJANOI IOJANOI 1 000000 

165 999,790 98 966 494 80 33,306 18 00 33 .306 Is 
9S2 .749 000 

WITH . . 19JANDI 22JANDI 1 000002 
299 609 847 97 574 .691 70 35,156 27 go 35,156 77 

562 367 SOO 

WRIII . . 25JANCI 25JAND) I DODOOD 
323 11253 .405 29 1 .2D5 000 53 45,04 76 00 41,404 76 

1 .194 .569 SOO 

WSIA -, 06FEDO) CIFEBOI I ODOODO 
373 56,085,372 34 55,603 .724 60 4a] .597 74 00 431 597 74 

52.944 .500 coo 

WBIA - 06FEDDI QOFFBOI 1 000000 
374 56,015,327 34 55,603,724 59 481 .597 75 Do 481,597 75 

12 .944,500 000 

111A -I 06FEDO) OBFFBOI 1 000000 
375 S6 .039,079 69 55 .&03.714 01 484 365 68 go 414,365 61 

52 .944 .500 000 

WDIA -- 06FEEDI DAFEDDI 1 000000 
376 56 .098 .079 69 55 .591 274 12 496 a05 57 Do 496,805 57 

52 .944,500 000 ( c 
' . 1 

1, t 

if 

Won MONTHLY WILLIAM M GAIES FOUNM710H PAGE 666 
- cOMPfISIIE - A5-OF DATE, 31DECOI 

SUMMARY REALIZED GAINILOSS REPORT Statement 28 
JANUARY 1 . 7001 70 DECEMBER 31 . 2001 

AS~ET ID sErURITY DESCRIPTI ON MAT DATE MAI RATE IRD III STL III SELL RATE 
SH SELL/B7C LOT LOCAL PRINCIPAL NET tOCAL COST LOCAL SECTY GN/I.S NEI SECTY GM/LS 

SHARFS/PAR BASE PRINCIPAL NEI BASE COST BASE SEC7Y GN/LS BASE CURR GWLS NET BAS SECTY GN/LS 

WBIA . . 27AUGOI 29AUGO) I OOODOD 
442 227 .SSI,748 44 226 667,939 25 1631809 21 00 963,309 21 

720,070 .090 Ono 

WNIA -- 09GCIOI Ilocia) 1 000000 
651 112 881,992 50 114,427 .949 n6 1,545,956 56 00 -1 .545,956 56 

109 .744 .0flO 000 

-- WDIA -- 09OC701 110001 1 000000 
CXL 651 )1? 351,992 so -114,427,949 06 1 545 956 56 Do 1 .545,956 56 

-109 .744 ODD 000 

WDIA P, 09OC701 110c7c) 1 000000 
699 112 .881 .992 50 114 .427 .949 06 -1,545,956 56 00 -1,545,956 56 

109 .744 .000 coo 

- WO)A - JOOC701 120C701 1 000000 
661 112 213 .240 00 114,319,198 96 -2 .105,951 96 00 -2,105,958 96 

109 744 .000 000 

-- WBIA - )COCTO) 120C101 I ODODOO 
CYL 661 -112 .213 .240 00 -114 .519 199 96 2 .105 .951 96 00 2 .105.95h 99 

-109 .744 .000 000 

WBIA -, )DOCIO) 12OCT01 1 000000 
662 201 .9115 832 00 204 691 64A 7A -2 707 812 74 00 -2,707,812 74 

197 .539 .20D 000 

IOTA -, ]OOCTcl 12OC701 1 000000 
CXL 662 -201 983 832 00 204 .691 .644 74 2 .707 .812 74 Do 2,707 .612 74 

-197,539 .200 000 

- WBIA . . IODC701 12OCTOI 1 000000 
701 112 .215 .240 00 114 .319 .191 95 -2 105 .9SE 95 Do -2 .105 .959 95 

109 .744 000 000 

WDIA . IOGCIDI 12OC701 1 000000 
702 201 993 932 00 204 692,959 as -2 709 .126 OR 00 -2 .709.126 01 

197,539 .200 000 

- WITH - 31DC701 OINOVOI I DOODDO 
SAS 5,971 .504 00 5,407 045 56 464 .2SS 44 00 464,255 44 

5,497 .700 000 

; " ~ " , , F1 A 1 

d 

ld 



MONTHLY W32C 

I 

ASSET ID SECURITY DESCRIPTION 
SH SELL/BIC LOT LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NET 

53,14B .500 000 
WlIA -, 

571 57,043 .299 52 
53 .141,506 000 

IBIA -- 
657 56 .536,770 47 

solooolooo coo 

WBIA - 
65a 56,536,770 47 

50 .000,000 000 

WBIA -- 
652 56,456 .212 So 

-53,292 .DDD ODD 

WBIA -- 
655 56 .456.212 50 

53,292,000 000 

WBIA ., 
675 56 .339,709 25 

53 .370 .000 000 

WBIA -- 
676 56,335,706 25 

53 .370 .000 000 

WBIA . . 
677 56 .339 .706 25 

53,370 .000 000 

WBIA ., 
67t 56,353,706 2S 

53,370,000 coo 

WBIA I- 
675 56,330 .706 25 

53 .370 000 coo 

IBIA -- 
74B 43,903,467 09 

38 .660,609 ]so 

WDIA -- 
)11- 400 .SS9 .077 50 

57S.732 .000 000 

20MROI 22MAROI 1 000000 
55,600 .604 76 11442,685 76 go 1 442 .663 76 

D~APROI 09APROI 1 000000 
53 .206,195 19 3 .330 .576 29 00 3,330,575 29 

04APROI 09APROI I collooo 
53,906 015 DO 2 .630,757 47 Do 2 630,757 47 

D5APROI 06APROI I Doom 
55,827,791 74 568,420 76 00 560 420 76 

n5APRDI 06APROI I coccoo 
56,479,609 17 23,395 67 Do -23,595 67 

I?APROI 17APROI 1 000000 
57 .5AS 197 48 -1 .206,491 23 up -1 .204 .4111 23 

12APROI 17APROI 1 000000 
57,5B3 .347 29 -1,244,641 04 00 -1 244 641 04 

12APROI 17APROI 1 000000 
57 .503,347 31 -1 .244 641 06 on -11?44 .641 06 

1 
2APROI 17APROI 1 000000 

57 513.347 So -1,244 .611 0 
5 no 

-1 .244,641 05 

12APROI 17APROI 1 000000 
57,5113,347 29 -1,244,641 04 00 -1 .2A4 641 04 

25APROI 27APROI I coucce 
41,926.691 59 1,976 .775 50 Do 1,676.775 So 

IIJUNDI ISJUM91 1 000000 
4115 .315,205 91 -4,456,128 4) Do -4.456.128 41 

7-Al T- 

0 

I 

Is 

ASSET 11) SECURITY DFSCRIP71ON 
SH SELL/BIC L07 LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NEI 
WBIA -- 

377 56 .Dag .079 69 
52,944 .500 000 

WBIA 11 
378 S6,099 .979 69 

52 .944 .Sgo 000 

WBIA -- 
379 56 .097 .020 31 

S2,945,500 000 

WBIA ., 
Sao 56 .097,020 51 

52,943,500 000 

WBIA -- 
559 57,245 .657 50 

53.116 .000 ODD 

WBIA -, 
540 57 .265 687 50 

55,116,000 000 
WNIA . . 

541 57,265 .697 50 
53 .116 coo coo 
WBIA ., 

565 30,254,136 54 
25 .176,145 790 

WBIA P- 
566 57 ."3 .219 52 

53 .148 500 000 

WBIA p 
561 57,0~3,2hl 52 

53 .149,50D coo 

WSIA - 
56t 57,043,299 52 

53,146,500 coo 

WBIA I 
569 57,043,288 52 

53,145 .500 ODD 

WBIA - 
SID S? 043,282 52 

Wb?C MOMIHLY 

WILLIAM H GAlFS FOUNDATION Statement 28 PACE 668 
- 

COMPOS17E - AS-OF DATE SIDECOI 
SUMMARY REALI 

Z 
ED GAT HVIOSS REPORT 

JANUARY 1 . 2001 TO DECEMBER 31 . 2001 

MAI DATE MAI RATE IRD D7 S71 III SELL RATE 
LOCAL COST LOCAL SECTY CJVLS MET SECIV GN/LS 
SASE COST BASE SECIY ~LS BASE CLAIR GWLS NET BAS SECTY CNILS 

06FEDDI O3FEBOl 1 000000 
55,094 .A7$ DO 993 601 69 go 993,601 69 

06FEBOI 011FE001 1 000200 
SS.092 .69S 11 995 .591 51 go 99S .Sal Sl 

07FEBOI 09FEBOI 1 000000 
S5,091 .536 17 995,491, 14 DO 995 .484 14 

D7FEBOI 09FE001 1 000000 
$5,091 .536 16 995,484 15 go 99S.484 Is 

ISMAROI 19MAROI 1 000020 
55 .406 640 16 1 1959,047 34 00 I .BS9,947 34 

ISMAROI 19MARGI 1 000000 
55,443 560 03 1 .822,127 47 go 11922,127 47 

15"RDI 19MARGI 1 000000 
55,456 .738 01 1 809 .946 61 on 1 .801 .94a 66 

20MAROI 22MARDI 1 000000 
29.417 .612 57 B36,523 97 Do 636.523 97 

?OMARO) 22MROI 1 000000 
55,517,494 53 1 .525,791 69 00 1 .525 .793 69 

2nMAROI 22MAROI I ODOORO 
55 681 .135 76 1,562 .15Z 74 Do 1 .562 .152 74 

20HANDI 22MARDI 1 000000 
55,676,157 82 1,367 .130 70 00 1,367,130 70 

?OMARDI ?2MAROI--,, 1 .000000 
S516A9 310 59 1 .393 977 93 00 1 .393,977 93 

20MAROI 22MAROI 1 00 
0 
ODD 

SS,149 832 56 11595,456 16 

WILLIAM H GAlES FOUNDATION PACE 669 
- COMPOSITE - AS-OF DATE 11DEC01 

SUMMARY REALIZED GAIN/IOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

MAI DAIL MAT RATE IRD D7 STL III SELL RATE 
LOCAL COST LOCAL qECIY GN/LS NEI SEC7Y GM/LS 
BASE COST BASE SECTY GN/LS BASE CURR GWLS NET BAS SEC7Y GN/LS 



WILLIAM H GATES FOUNDh7ION PACE 670 
- COMPOS17F - Statement 28AS-OF DATE 3IDlECn 

I 
SUMMARY REALIZED GAIN/LDSS REPORT 

JANUARY 1 . 7001 70 DECEMBER 31 . 2001 

MAT DATE MAE UIF FED OF STL OF SELL RATE 
Lout COST LOCAL SECTY GM/I.S NEI SECIY CH/Lis 
BASE COST BASE SEC7Y GN/IS BASE CURR GIVLS NEI OAS SEVY GH/LS 

IIJULO) Idilital 1 000000 
119.391 .983 at -2.121 .954 41 00 -21121119S4 41 

IIJULOI 16JULDI I DOCTOR 
116,394,371 SA -1,945,987 7B 00 -1 945 967 78 

IIJULOI 16jutol 1 000000 
174,591 .557 31 -3 373,944 33 00 -3,373 .944 33 

IIJULO) 16JULOI 1 000000 
-17~,591 .557 51 31113IS44 33 as 5 .575.944 33 

IIJULOI 16JULOI I cocoon 
177.709 .59B 05 -5 991 .955 07 go -5 .991 99S C7 

IIoCToI 150CIDI 1 000000 
234,414,353 15 3,622 .071 36 Do -3,622 071 36 

)JOC70) 150clol 3 coccoo 
234,41413se an 5 622 071 56 Do 3 .622 071 36 

IjOC7OI IIOC701 1 occono 
234,41~ 359 89 -5 622,071 56 Do -3 672.071 36 

12OC701 16OC701 1 cocoon 
1171029 .351 40 -2 000 .&98 74 00 -2 .091.690 74 

12OC701 16OCT01 1 000000 
117 .029 331 40 2 011 .698 74 00 2 009 698 74 

IPOCIDI I'M701 1 cocoon 
81,787 .57? 50 -1 246,462 01 Do -1 .246 .A62 a) 

320C701 16OC701----l cocoon 
-81,787 .S7? 50 1 .746 .462 a] 00 1 .246 462 81 

120C701 16DE701" 1 000000 
117,029 331 40 -2 095,695 74 00 1 1 2 .nbB.648 74 

ASSET To SECURITY DESCRIPTION 
SH SELL/IITC 107 tout PRINCIPAL NEI 

SHARES/PAR BASE PRINrIPAL NET 

- WBIA -- 
299 114,263,023 fin 

107 843 000 000 

111A -, 
289 114 449,313 76 

107 .043 000 000 

- WBIA -- 
290 171 .217 .612 90 

161 .764,500 000 

- WBIA -- 
Exi 290 .171 .217 .412 9s 

-161 .764 .500 000 

-- WBIA -I 
346 171,217 612 91 

344,190,196 060 

WBIA -I 
666 230,792 .2B7 S? 

215,946 .000 goo 
WBIA . 

CXL 6&6 230.792,2117 52 
-215 946 000 000 
- NITA -- 

693 730,792 .287 52 
215 .946,000 000 

IOTA -- 
667 114 .940,632 66 

107 .973 000 000 
-- NITA -- 

CXL 967 -114 940 .&32 66 
-107,973 000 000 

-- WDIA - 
671 so 541 .109 69 

75 591,300 000 
WBIA - 

CX1 671 10,541,109 69 
-75,551 .100 000 
WBIA . . 

694 IIA .940 .632 66 

If 
W52C MONT "I Y WILLIAM H GATES FOUNDA 7ION PAGE 171 

- COMPOS17F - AS-OF DATE 3)nErnl 
SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 33 . 2001 

ASSET To SECURITY DFsrRIP7ION MAI DATE MAT RATE 7RD ITT SIL D7 SELL "IF 
S" stil./sIC LOT Lout PRINCIPAL NEI L MAL COST tout Stir" GH/t~ MET SECIV GH/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SFC7V GN/tS BASE CURR GH/tS NEI BAS SECIY GM/Ll 

102,975 .000 Dog 

-- WBIA - 120clol 16OCID] 1 cocoon 
695 80,541 .109 69 61,1109 .075 38 -1 .7&7 .965 69 00 -1 267 965 69 

75 .511,100 coo 

-- WIIIA -- ISOCIGI 170CICI 1 0110004) 
670 1 72,739,929 23 175,278 730 79 -2,530 .901 56 00 -2 532 801 S6 

161,959,500 006 

WBIA . . 15OCID) 170clol 1 000000 
Cxt 670 -177.739 929 23 -175 2711,739 79 2 538 501 56 00 2,538 901 56 

162,959 .500 Ono 

WBIA . . 150001 170CTO) 1 occono 
696 172 .739,929 23 175,261 .440 31 -2 521 511 BE 00 -2 521 511 09 

161 .9S9 .500 000 

WB]H . . 2029/04/15 5 ago 23JANOI 25JANCI 1 0011000 
324 1,188 .977 24 11160 .631 29 25 .545 96 go 211 .545 94 

1 .133 .033 700 

9171)DFH6 TOTAL 
. . . . . . . . . . . . . . . . 2,940.344 981 92 2 .949,299 1122 71 -943 .840 79 1 go -943,840 79 L 

912810FJ2 UN17ED STATES 7REAS BDS 202910DIIS 6 125 090001 11OC701 1 00011110 
WBIN . . 

232 153 695 75 141,977 45 4 .016 In 00 4 A]& to 
140,000 000 

WBIH . . I?DFCQI 13DECOI I cocoon 
714 4,830 .750 00 4 .820 041 00 10,709 00 00 10 .709 no 

4 .560,000 000 

91291OFi? 107AL 
. . . . . . . . . . . . . . . . . 4 934 .443 7s 4 .965 .919 65 15 .525 10 1 Do 15 525 In L 

9128)DFM5 UN17ED STATES 7REAS DOS 2030,05/15 6 250 01JUNG) 05JUN01 I Doccoo 
WITH -- 

768 10,637 99 11 .037 74 399 85 00 -399 95 
To 000 coo 

WITH -, 05JUND) 07JUNOI 1 000001) 
799 10 .718 75 11,057 65 316 90 00 SIR 9n 

10,000 coo 

No)" . . ?IJUNO) 76JOHIll 
, 

I Doom 
175 32 778 12 53 110 65 -S32 55 Do -1132 53 

SOIDOO coo 

W52C MONTHLY 

4 



ASSET TO SECURITY DESCRIPTION 
SH SELL/b7C 107 LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

WB2L 
079 1 .130 .937 so 

11000 .000 Goo 

Wain - 
025 56,SS4,607 SO 

50 .000,000 000 

WBIA - 
936 56 .554,637 50 

50 .01111,00D 000 

NITA I- 
637 56,554 637 SO 

50 .000 .000 000 
WbIA . . 

C)EL 637 -56 .SS4,617 50 
-50,000 .000 000 

W52L p 
137 67,415 63 

ADIDDO coo 

W12L -- 
136 276,773 44 

245 .000 000 

W32L P- 
149 843 .867 19 

750 000 000 

W12L -, 
CXL 149 -943,667 19 

750,000 000 

W52L - 
153 562 .573 13 

Sao coo 000 

W12L - 
IAD 970 .029 30 

850,004 coo 

WI7L - 
19, 1,132,958 59 

950,000 000 
W12L -- 

211 545,666 01 

WILLIAM H GATES FOUMDAIIOM PACE 673 
- COKPOS17E - AS-OF DATE SIDECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . ?DO] 

MAI DATE MAI RAIL TRD DI SIL DI SELL "It 
LOCAL COST LOCAL SECTY GN/LS HEY SECTY GN/LS 
BASE COST BASE SECTY GN/tS BASE CURR GWLS NET BAS SEC7Y GN/LS 

W52C MONTHLY 

ASSET ID SECURITY DESCRIPTION 
SH SELL/BIC LOT LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NEI 

455,000 coo 

132L - 
213 555,597 fig 

455 .000 000 

W52L -I 
215 1 .595,469 75 

11145 .009 000 

W12L -- 
216 1,075,39B 4~ 

59S .000 coo 

W12L -- 
233 692,762 50 

560 DOD 000 

W12L -- 
24B 549 056 5! 

455,000 000 

W12L I- 
22a 3.559,261 25 

3 DDOIDOD coo 

W32L -I 
242 210 coo 00 

175,000 000 

W92L -- 
743 239 .750 00 

200 .000 000 

WB2L -- 
24A 312 .609 se 

260,000 coo 

IB2L - 
261 66,159 06 

55 .1100 ODD 

W92L I- 
265 79 .091 41 

65 .CDD 000 

102L -- 
266 406 .606 25 

355 .000 000 

DINOVOI 05"Oval 1 ocagoo 
49 052 40 00 49 .052 40 

OJHUVDI 05NOVOI I Conoco 
116,222 07 00 116,222 07 

DINOVD) DSHOVOI 1 000000 
72 509 05 go 72,509 05 

DIHOVDI 05NOVOI 1 000000 
54 929 00 00 54 .929 00 

DINOVOI D5NOVOI I ODODOD 
55,727 29 00 55,727 29 

05NM 1 07NOVOI 1 00000a 
1117 .1116 a9 00 197 .196 89 

86NOVOI 09NOVOI 1 Conoco 
JS .BO5 so 00 13 905 50 

DINOVOI 09NOVOI 1 009000 
891 46 an 14,991 4z 

07NOVD) 09NDVDI 1 000000 
18 534 49 0 

, 
19,334 49 

ObNovol )4MOvol 1 DooOOO 
41036 97 no 4,036 97 

OBNOVD) 14NOVOI 1 000000 
41674 so Do 4,674 50 

OBNOVOI 14HOVOI=,~-I-cocooo 
00 25 .984 66 29 .684 66 

S - IF, -,E S T R I H E 

S06 .545 26 

1 .279,246 On 

1,002,689 39 

627 .333 50 

S14,129 54 

3,371,094 36 

196 .194 50 

224 .959 S2 

293 .774 59 

62 .IS2 09 

73,416 91 

377 .721 59 

a 

W02C MONTHLY WILLIAM M GATES FOUNDATION Statement 28 PACE 672 
- COMPOSITE - AS-OF DATE 3IDECoI 

SUMMARY REALIZED GAIM/LOSS REPORT 
JANUARY 1 . 7001 70 DECEMBER 51 . 2001 

MAY DATE MAY "IF IRD BY STL Dy SELL RATE 
LOCAL C057 LOCAl SEC7Y GWLS NET SECTY GN/LS 
BASE COST BASE SECTY GWLS BASE CURR GWLS MET BAS SEVY GN/LS 

040001 09OCT01 1 Conoco 
1 .113 410 DI 17 .S27 49 go 17 .527 49 

asocial 09OCT01 1 090001 
49,397 .535 is 7 .157 .302 35 go 7 .157,502 35 

asocial 090CIDI 1 Doagoo 
49,397 .595 15 7 .157,392 35 Do 7.157 .302 35 

GSOVDI 090clol 1 000020 
49,397,315 14 7,IS7 .502 36 go 7.157 .302 34 

asocial 090clol 1 Conoco 
-49.397 .3a5 14 -7,157 .302 3t go -7 .IS7 .302 36 

170C701 220CIDI I Doopoo 
66,301 03 614 60 Do 614 60 

Isociol 23OCT01 1 Docooo 
272,769 7A 4 003 70 Do 4 .003 70 

22OCID] ?Social 1 000006 
1135 .0119 39 8 B57 00 00 8 .957 80 

22OCID1 ?Social 1 000000 
-935 .009 39 -B .B57 00 00 -8 .957 go 

27OCIDI 23OC101 1 000000 
559 .672 93 51905 20 Do 51905 20 

290CTO] 31OC701 1 000000 
946 .312 32 23,716 46 00 25,716 46 

31OCTOI D?NDVOI---.1-000000 
1,057,635 04 74,423 5! of 74 423 SS 

CINUVOI OSNOVDI'~ 1 000000 
506,545 26 42 .120 75 001, 



WILLIAM N GATES FOUNDATION 
- COMPOS17E - Statement 28AS-OF DATE ... 3'llEc'Ol 

SUMMARY REALIZED GAIN/LOSS REPORT JANUARY 1, 7001 70 DECEMBER 31 . 2001 

MAI DATE MAI RATE 7RD ITT STI. D7 SELL RATE 
LOCAL COST LOCAL SEVY GH/LS MET SECTY GNI S 
BASE COST BASE SECIY GH/LS BASE CURER GN/LS NET OAS SECTY GN/I.S 

camovol 14NOV01 1 000000 
75.150 S7 5 .714 87 00 5 714 57 

ORNOVOI 14NOval 1 000001) 
112,551 66 9 .729 59 00 1,729 59 

09NMOI 14NOVOI 1 000001) 
56 A56 42 31490 14 an 31490 14 

D9NUVOI 14NOVOI 1 000000 
-56,456 42 3IA90 14 an 31490 14 

09NOVOI 14MOVOI 1 000000 
197 001 23 11 .919 08 00 11,919 Be 

09NOV01 14NOVIII 1 000000 
-192,001 23 -11,919 Do 00 -11 .919 Ob 

09NM 1 14ROVOI 1 000000 
542,121 12 33 .653 99 00 33,653 09 

09NOVOI 14HOV01 1 000000 
-S42 121 12 33 653 59 00 -33,653 19 

59NOV11 ISMOV11 11011000 
7S,)SII 25 4 .740 19 00 4,740 19 

09HOVOI ISNOVOI 1 0011000 
56,775 S7 3 443 Is 00 3 .445 To 

09NOVOI ISMOVOI 1 000001) 
73.15B 24 4,1141 76 00 4 941 76 

09NOVD) 14NOVD) 1 [1011000 
791,530 90 01140 98 00 45,140 93 

13NOVDI 16NOVIll I col) 
0 
00 

04.412 97 A 1113 59 Ito -, f 0, ; 7 , i 4.u3 so 

ASSET LET SECURITY DESCRIPTION 
SH SELL/IIIC LOT LOCAL PRINCIPAL NEI 

SHARESIPAR BASE PRINCIPAL WEI 

WB2L -- 
20 79 .1173 4. 

45 .000 000 

ll?L -- 
768 121,2111 25 

100 .000 coo 

WB?L - 
262 59,976 56 

50,001 coo 

102L 1, 
CxL 262 -59,976 56 

50 000 coo 

W02L -- 
263 203,920 31 

170 .000 000 

WB?I, . . 
f,Xl 265 2OS19?5 51 

-170,000 000 
W02L -- 

264 575 .775 01 
480 coo 000 

102L I- 
Cxi 264 575 .775 01 

.430 .000 000 

152L -- 
272 77 898 44 

65 .000 000 
W52L " 

773 59 .715 75 
50 coo 000 

102L -- 
274 78 000 00 

65,000 000 

W02L -- 
281 639 671 Be 

700 000 000 
W62L -- 

275 99.276 56 

13NOW01 16NOVOI 1 000000 
61,902 03 3 .535 58 Do 3,536 58 

13NOVOI 14NOVDI 1 000000 
639,476 13 928 12 Do 928 12 

14NOVOI 19NOVOI 1 0110000 
156 824 07 3,369 ALL 00 3 .369 OIL 

15NOV01 20NOVOI 1 000000 
45 .190 93 1 .159 07 00 1 .159 07 

15MOVDI 20NOVOI 1 000001 ; 
271 057 73 7,947 27 go 7 .947 27 

15NDVOI 20NOV01 1 0110001) 
271 052 73 -7 .947 27 Do -7,947 27 

15HOVIII 21NUVOl 1 000001) 
355 754 99 10,740 13 Do 10,740 13 

15"Oval 20HOV01 1 000000 
112 .146 76 -2 409 26 00 -2 .409 26 

15NMOI 20MOval 1 D00000 
112,946 76 2 409 26 00 2,409 26 

ISMOVOI 20NOVOI 1 DOGOOD 
400 .913 17 -11 .375 67 00 -11,375 67 

19NOVOI 23NOVOI 1 000000 
39,398 58 114 39 00 114 39 

19NOVOI 23HOVDI I-000001) 
67 762 21 469 04 4 cc 469 04 

41 

WB2C MONTHLY 

Wl?C MONTHLY 

ASSET TO SECURITY DESCRIP71ON 
SH SELL/ITTC LOT IDEAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

75 coo 009 

W12L -- 
21D 65 .441 41 

55 000 000 

WBIQ . . 
375 640,406 25 

54c oaTT can 

11121. -- 
285 140,193 75 

)20 000 000 

W52L -I 
310 46 .350 00 

40 000 020 

WB?I. -- 
311 279,000 00 

240 goo 000 

W1121. -- 
CXI. 311 -279 GDO 00 

-240 .000 000 

W02L -1 
520 366 495 12 

51S .000 coo 

W12L -- 
309 110 .437 50 

95,000 coo 

W52L I- 
Cxt 359 -110 437 50 

-95 .000 000 

We?L -- 
4ss 389 .437 50 

33S 000 coo 

W12L - 
346 39 .512 97 

34 000 000 

W12L -- 
546 68,231 25 

60 000 000 

WILLIAM H GATES FOUNDATION PACE 675 
- COMPOSITE - AS-OF OA7E SIDECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 51 . 2001 

MAI DATE MAY RATE LED DI SIT. ITT SELL RATE 
LOCAL COST LOCAL SEC7Y GN/LS NEI SEC7Y GN/LS 
BASE COST BASE SEClY GN/LS BASE CURR GWLS NEI BAS SECIV GN/JS 

4 

is ~ 



WILLIAM N "IES FOUNDATION Statement 28 PAGE 676 
- 

COMPOS17E - AS-OF DATE 31DECOI SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1, 

200 
1 70 DECEMBER 31, 2001 

MAI DATE MAI RATE IRD D7 SIL DT SELL RATE 
LOCAL COST LOCAL SECTY GMVLS WEI SECTY GM/LS BASE CDSI BASE SECIY GN/LS BASE CURR WLS NEI SAS SECIY GW/LS 

19mmol 73NOVOI 1 1100000 
171,026 99 -1 .714 39 00 -1,714 59 

19NMOI 73NOVOI 1 000000 
182,654 30 -6,610 86 no -61680 56 

20NOVDI 73MOVDI 1 000000 
170 .907 64 -1 .313 39 Do -11313 59 

2GNCFV0l 23NOVOI 1 000000 
-170 .907 64 1 .313 09 go 1 .513 111 

20NOVOI 21NOVOI I ccoooo 
255 .399 59 -2 .139 59 00 -2.139 59 

?DNMQI 23NOVOI 1 000090 
255,399 59 2 .159 59 00 2.139 59 

2OMCV DI 23NOVDI I college 
111 .627 30 B .740 42 go -3 .740 42 

20NMOI 25NOVOI I collage 
-111,627 30 11,740 42 go 11,740 42 

20NOVOI 23ROVOI 1 000004 
146 .491 90 -10 .814 90 00 -10 .916 90 

20NOVD) 73NOVOI 1 000000 
146,491 90 10,516 90 Do 10,816 90 

20NOVOI 23ROVOI 1 080090 
410 .612 36 -26 .399 86 00 -24,399 86 

?DNOVDl 23NOVOI .1.00000D 
-410,912 56 26,399 96 go 26,399 86 

?ONOVOl 26NOVOI!--, 1 000960 
-1 

1 
47,512 41 -2 .213 66 Do-, 

MONTHLY W82C 

ASSET ID SECURITY DESCRIPTION 
SH SELL/17C LOT LOCAL PRINCIPAL NEI 

SKARFS/PAR BASE PRINCIPAL NEI 

WB2L 11 
355 169,312 50 

150 .000 coo 

W12L -- 
556 175,973 44 

155 .090 coo 

W02L 11 
349 169,593 75 

150 .000 000 

WB?L -1 
CXL 549 -169,593 75 

-150,000 ago 

W82L -- 
350 253 .260 00 

224 .11DD 000 

W12L -1 
CX1. sso -253,260 of 

-224 .000 COO 

W12L - 
359 122 .1136 Be 

91 .000 000 

W02L - 
CXL 559 -102,066 88 

91,000 000 

W02L -- 
360 135 .675 00 

120,DDD 000 

W521. . . 
CXL 560 -135 .675 00 

-120 .000 000 

W02L -- 
361 304 .412 50 

340 000 ODD 

WB2L -- 
CXL 361 -384,412 So 

-340 age 000 

W82L I- 
377 45 .293 75 

I I 

120,537.444 4D 14 702 .020 13 1 00 14,7112,020 13 1 

639,476 13 923 12 S so 928 12 S 

2031/02/15 5 37S 26APROI 30APROI 1 000001 

4,749,609 37 17,573 13 00 17,573 13 

DIJUND) 05JUNDI I goolloo 
1 .421,519 37 6,293 13 go 61293 Is 

OAJUNGI 06JUNOI 1 Dualloo 
737,52D A2 9,59a 12 00 9,59a 12 

21JUNDI 25JUND) 1 000000 
710,055 5D 11,702 51 go 11,702 31 

19moval 21movel 1 000000 
1 .383,768 75 11919 53 00 1 .919 S3 

27NOVOI 30NOVOI 1 000000 
111,512 50 923 12 Do 925 12 

27NOVOI SONUVOI 1 000000 
106 443 75 -1,246 97 00 -1 .246 97 

03DECOI 05DECO) - ---I- Doccoo 
444 959 06 "D 94 go 540 94 

OSDECOI 05DECOI 'n-I .00OiO0' 

I 

fA 
WD2C MONTHLY 

ASSET 10 SECURITY DESCRIPTION 
SH SELL/BTC LOT IDEAL PRINCIPAL NET 

SHARES/PAR SASE PRINCIPAL MET 

40,000 000 

W02L - 
403 1,1145 .229 is 

925 .000 000 

WB2L -- 
662 4 441,652 50 

4 .004,000 coo 

91?BIDFM5 TOTAL 
. . . . . . . . . . . . . . . . . 135,319.472 53 

640,406 25 

9128]UFPB UNJIED STATES IREAS ODS 
WBIZ . . 

126 4 .767 .157 50 
5,000 .000 000 

WRIH ., 
766 1 .427 .912 50 

I soolooo 000 

WDIN . . 
778 7A6,113 74 

780 090 000 

WDIH " 
177 721 .757 01 

750,000 000 

Wb2L I- 
328 11595.608 20 

11345 .000 ago 

W52L -1 
422 110,584 so 

110,000 goo 

W02L -I 
423 105 .196 96 

105,000 000 

W12L 11 
469 4~s 500 no 

440 .000 000 

We2L - 

WILLIAM H rA7ES FOUNDATION PACE 677 
- COMPOSITE - AS-OF DATE llucal 

SUMMARY REAL12ED GAIN/IOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

MAT DATE MAT RATE IND DT SIL DI SELL RATE 
LOCAL COST LOCAL SECIY GN/LS NEI SECTY GM/lt 
BASE C057 BASE SECTY GN/LS BASE CURR ~LS NEI SAS SfCIY GM/IS 

20HOVI)l 23NOV01 I college 
11ID6,526 13 -60,499 Do on -60 .498 Do 

?BNOVDI SONOVOI I college 
4,759.071 33 -317,41a 83 00 -317 418 03 



WILLIAM M GATES FOUNDATION PAGE 678 
- COMPOSITE - DATE 31DE1 .1 

SUMMARY REALIZED GAIN/LDSS REPORT Statement 29s" 
JANUARY 1 . 2001 10 DECEMBER 31, 2901 

MAT DATE MAI RATE IRD DT S71. DI SELL RATE 
[out cost LOCAL SECTY GWLS MET SECTY GN/d 
BASE COST BASE SECIV GN/tS BASE CURR GWLS NET SAS SECIY GN/lS 

816 .042 19 919117 11 ac 9 .537 11 

ASSET ID SECURITY DESCRIPTION 
SH SELL/BTC LOT LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NET 

470 897 .929 30 
995 .000 000 

W921. . . 
450 1,525,546 01 

11500.006 000 

152L -- 
481 2,542 .968 75 

2 .SDD 000 000 

W02L -- 
543 392 .968 76 

400 Dog ace 

W92L -- 
54g 392 .96a 75 

400,000 000 

W02L -- 
CXL 545 -392 965 75 

400 .DDo goo 

112L - 
559 1,279 659 37 

1 .315 .000 000 

W12L - 
590 2 092 .506 64 

21150 .000 000 

1121. -- 
599 690 373 .4 

AIDIDOD DOO 

WS?L -- 

a 04DECDI 06DECO] 1 000000 
11504 .fi4s 75 20,703 13 Do 

04DECOI DADECOI 1 000000 
2 .501 593 75 34 .375 00 00 

12DECOI 14DECol 1 000000 
401 .574 24 -5 .405 48 00 

I7DECDl 14DECOI I DOO040 
4131 .874 71 -5 .905 96 Do 

12DECOI 14DECOI I cocace 
-401,974 71 9 .905 96 Do 

14DECO] IBDECOI 1 000000 
1 .522 .329 03 -42 .669 66 Do 

IODECOl ?ODECOI 1 000000 
2 D82 090 94 )0,715 70 Do 

19DECOI ?]DECO] 1 000060 
602 .457 70 -2 .084 26 00 

21DECOI 27DECOI 1 000000 

20 .703 13 

34,575 00 

-8 405 48 

-9 905 96 

a 905 96 

42.669 66 

10.715 70 

-2 094 26 

5 201 11 

53? 51 

-262 86 

7,241 24 

616 14A .476 56 143 275 45 5 .201 11 00 
150 000 ODD 

WBIO . . 7031,07/15 5 500 12FEDDI 15FEDDI 1 000000 
766 -9,914 06 49,576 50 537 56 Do 

52 .500 not 

WITO . . 22FEDOI 23ftIO) 1 000000 
711 147,667 19 146 130 05 -262 96 00 

150 000 000 

27FENDI CIMAND1 11 000000 
012 505 .946 16 498 705 64 7 741 74 00 

505,00D 000 ) 

WILLIAM H GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 2001 10 DECEMBER 51 . 2001 

MAT DATE MAI RAI[ 7RD DT S7t DI SELL RATE 
IOCAL EOSI LOCAL SFC7Y GN/LS 
BASE COST BASE SECIY GNILS BASE CURR GN/LS 

a] MARDI 02MARDI 1 000000 
462 -05 57 12 .149 01 an 

ASSET ID SECURITY DESERIP71ON 
SH SELL/07C L07 JOCAL PRINCIPAL NEI 

~HARFSIPAR BASE PRINrIPXL NEI 

WBIQ . . 
022 474 .553 13 

470 000 000 

912511IFF's 707AL 

NEI SECTV GM/L5 
NET SAS sEC7Y rti,j~ 

12,149 a] 

. . . . . . . . . . . . 19 190 .575 79 19 .111,595 97 

1 .178,291 26 11158,63S S) 

912810FOS UNIIED STATES IREAS DDS 7032/04/15 3 375 
WITH . . 

324 10,335 .600 00 10,264,072 10 
IQ 440 .000 000 

'Dim . . 
CXL 324 -10 335 600 00 10,264 072 10 

-10 440 000 000 

we]" ' . 
333 10 335 600 00 10 .264 .072 10 

10 440 coo 000 

91291CF06 TOTAL 
. . . . . . . . . . . . . . 10,335 600 00 10 264 072 10 

912827G55 UN17ED STATES IREAS 6 375PCT 2oo2/no/i5 6 575 
WSIA -I 

596 51,471,875 00 SO .204 682 97 
55 .050 .005 son 

WBIA -- 
597 51 421,975 00 50 204,602 97 

59 000 .000 000 

WBIA - 
59F 25 .710 .937 50 25 .102,341 49 

25 000 000 000 

WDIA -- 
CXL 59E -25,710,937 50 25 102 341 49 

-25 000 000 000 

WDIA . . 
599 25,710 .937 50 25,102 341 49 

25 000 .000 000 

W12C MONTHLY 

Wb2C MONTHLY PArE Al~ 
AS-OF DAIL 11141 oil 

72 .)79 B2 1 00 72 179 A? t 

19,665 75 S Do 19 645 75 S 

?SOCIDI 250clol 1 4130000 

71 .527 90 Do 71,527 90 

23OC701 2501 :101 1 000000 
-71 527 90 00 -71 527 911 

230clal 25OCIcI 1 000000 
71,527 90 00 71 527 9n 

71 .527 90 1 00 71 527 90 L 

26MARDI 28MARDI 1 000000 

1,217,192 01 00 1 217 192 03 

26MARGI 28MAROI I Doccoo 
1,217,192 03 go 1,217 192 03 

26MROI 28MARDI 1 000000 
608,596 03 Do Aga 596 a] 

26MAROI 28MARIII I DODDOO 41 608,596 01 Ga -603 596 01 

26MARDI 2BMAROI 1 000000 
605 596 01 - 00 608 596 ol 



W32C MONTHLY WILLIAM H "JES FOUNDATION 
a' - COMPOSITE - Statement 28 AS-OF MIEPIGIDENI SUMMARY REALIZED GAIN/LOSS REPORT 

JAHUA" 1 . 2001 TO DECEMBER 31 . 2001 

ASSET TO SECURITY DESCRIPTION MAT DATE MAT RATE TITO DI SIT. D7 SELL RATE 
SH SELL/SIC L07 IOCAL PRINCIPAL MET LOCAL COST LOCAL SECTY CHITS MET SECIY GM/I.S 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY ~LS BASE CURTI GN/LS NET BAS SECTY "/LS 

9)2827G55 TOTAL 
123~554.6117 50 125 .511,707 AS- 3 .042,990 07 1 at 1 . 042 .150 27 L 

9125271.113 UNITED STATES TREAS NIS 2003/00/15 5 750 22MYCI 73MAYDI 1 000000 
WBIA . . 

123 51 .366 .500 00 51,617,566 10 -251,006 IS 00 -2sl .004 . 10 
50,000,000 coo 
WBIA -- 22MYQI 23MAYDI 1 GDOODO 

124 46,229,1150 00 46 .455,755 49 -225,905 49 00 -22S.905 49 
45 .000,005 000 

W12D . . 2DAUGOI 20AUGOI I OoDooo 
027 1 .037,851 56 11035,DBD 94 1 .970 62 00 1 .970 62 

1 .000.000 coo 

WB2D -- 31AMD) 51AUGOI 1 000000 
040 519,637 50 517,679 24 2 .009 26 Do 2,009 26 

5001000 000 

W12D -- IBSEPOI ISSEPOI I coccoo 
050 1 .050,469 75 1,034 .A98 25 15,970 50 Go 15 .970 50 

1 .000,000 coo 

91?a21LB3 TOTAL 
. . . . . . . . . . . . . . . .. . 100,204 .357 &1 100 661,319 02 -456,961 21 1 00 456 .961 21 L 
9129271187 UNITED STATES IREAS HIS 2094/11/15 7 075 050clul IIOCIDI 1 0011020 

W52F . . 
09a 1 .216 .151 56 1 .197,593 B5 20 .557 51 00 20,557 51 

I .D75 .0110 000 

912927UB3 UNITED STATES 7REAS HIS 2005/09/15 6 500 13FEDDI 16FEDDI 1 080000 
WBIN - 

S72 2,404,251 56 2,403,914 36 337 20 00 557 20 
2,260 .009 ODD 

WB2F -- IOSEPOI IISEPOI 1 0000DO 
038 108,500 78 100 062 So 236 26 00 238 28 

100 DOD 000 

W52F . . 20SEPOI 27SEPOI I DOODOO 
069 1 .102 .579 12 1,079 .455 53 23,159 29 go ?S.119 29 

1 coo DOD 000 

WB2F 27SEPOI 20SEPOI 00 
00 

00 
075 1,324,312 50 1 .295,264 70 29,047 8 11 29 047 80 

1 1290 .090 000 
- 

WILLIAM H ~7ES FOUNDATION PAGE ABI 
- CDMPDS17E - AS-OF DATE 3IDECOI 

SUMhARI REALIZED LAINJIMS REPMI 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

MAT DATE MAT RATE 7RO DI STL D7 SELL RATE 
LOCAL COST LOCAL SEC" GN/tS MET SEC7Y GN/LS 
BASE COST BASE SECTY GWIS BASE CURR CN/LS NET BAS SECTY GN/LS 

20SEPOI OlOcIal 1 0001102 
11618,949 an 34 .432 45 go 34,432 45 

04OC701 050C701 I DOOD99 
3.129,176 11 73,511 39 Do 73,511 59 

ASSET TO SECURITY DESCRIPTION 
SH SELL/BIC LOT LOCAL PRINCIPAI NEI 

SHARES/PAR BASE PRINCIPAL NET 

WB2F 11 
Be] 11453 .252 25 

21500,000 coo 

W52F - 
092 3,202,637 50 

2 .9DO .000 ODD 

9]2a27U53 TOTAL 
. . . . . . . . . . . . . . . . . 9 .795 .411 71 

912327XSD UN17ED S7A7ES TRFAS HIS 
W11A - 

313 10 .11311,251 25 
10,000 000 000 

WIIH . . 
231 14 .956 .347 65 

13 .260 000 coo 

912827XIO TOTAL 
. . . . . . . . . . . . . 25,794,625 90 

91282TY22 UNSIED STATES IREAS HIS 
Welu " 

577 200,1100,000 00 
200,000,000 000 

91252TYSS UN17ED S7A7ES 7RFAS HIS 
WBIA . 

042 54,1182 .1112 50 
so .coo 000 000 

Welk - 
CXL 142 -54,132 .312 50 

-59 .80010 
Be , 

00 

912827'YSS 70TAL 
. . . . . . . . . . . . . . . . . 00 

912827Z39 UNITED SIAIES IREAS NIS 
WBIU . . 

A74 2S .181 .6AD 63 
25,000 000 000 

160,706 41 L 

433,735 62 

662 .408 93 

1 096,144 60 1 

go 

3,629,625 29 

-3.629,625 2V 

00 1 

155 .369 21 

),096 .144 40 1 

31MAYOI 31MAYGI 

an 

IOMAYOI IlMAYDI 

3,629,625 29 

lo"Nal IIMAYOI 
3,629,625 29 

00 

00 1 00 

25JANGI 26JANOI I DOQOOO 

155 .369 21 00 

Do 

2001/011/31 6 500 
25,026,271 42 

"A A I L STRE-Fir-T, 

It 
W12C MONTHLY 

9 .634 .705 50 

2006/05/15 A A75 
10,404 .545 63 

14 .293 .936 67 

24,696 494 30 

200)/05/31 6 500 

700 000 .000 go 

POD6/07/15 7 000 

51,253,187 21 

51,253 .187 21 

160,706 41 1 

26JANDI 30JANDI 

433,735 62 

09OC701 110clul 
662,408 96 

00 

Do 



WbiL MUNI HE V WILLIAM H GATES FOUNDAIJON PAGE 692 
- COMPOSITE - AS-OF DATE 3IDECOl 

SUMMARY REALIZED GAIN/LOSS REPORT Statement 2 JANUARY 1 . 2001 TO DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION MAI DATE MAI RATE 7RO BE SEE. 01 SELL RATE 
SH SELL/BIC L07 I OCAL PRINCIPAL NET LOCAL COST tOCA L SECIV GNILS NEI SEC7Y GM/Ll, 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASF SECTY GN/LS BASE CURIE GN/LS NEI BAS SFC7Y GN/I.S 

912927Z42 UNITED STATES TREAS NIS 2006/10/15 6 500 07DECO) 12DECO] I DODOOD 
W12F - 

171 1 .623 .632 91 1,640 .94B 21 -17,315 40 an -17.315 40 
11500 .000 000 

91252?Zgl UNITED STATES IREAS HIS 2001/10/31 A 250 1 DMAYD I I I NATO I 1 000000 
- WBIA - 

024 25,231,250 00 25 223 .662 15 57,557 92 on 57 .387 92 
25 000,000 000 

9125272LS UNITED STATES IREAS NIS 2002102123 6 250 1 O"Yol I I MAYBE I DOODOO 
WBIA -- 

025 2S .474,609 31 25 369,251 70 105 357 67 Do 105 .357 67 
25 .000 .000 coo 

WIIIA - IOMAYO) JIMAYO] I coccoo 
026 50 .9A9,210 74 50,739,503 41 210 .71S 33 on 2)0 .?]S 33 

solooo .ono coo 

91202721.5 TOTAL 
- I -------------- 76 .423 320 11 76, 107,755 11 516 .073 00 1 on 316 .073 00 L 

9123272M3 UNITED STATES IREAS INFLATION 7007/01/15 3 375 16JANOI 17JANDI 1 000000 
WBIA - 

273 ~1 .1120 146 00 21 310 593 95 509 .564 05 00 509 .564 05 
21,971,200 000 
WAIN . . 050clol IDOCIDI 1 000000 

390 5 .295 .)SO 38 5 .242 043 S7 23,115 51 Do 73 .11s 31 
5,105 .704 900 

WAIN - 05OCT01 IDOCTO) 3 000000 
CXL 190 -51295 .15a an -5 .242 045 57 23 .11S 51 an -23 .11s 31 

-5,108,704 800 
WBIN . . USOC701 IODC701 I "GOOD 

639 5,265,158 88 5 .?42 559 56 22 .599 37 an 22,599 32 
5 .109 709 400 
WlIH . . 05DE701 IODCIDI 1 000000 

CXL 63F -5 .265 .159 AS -5 242,559 56 22,599 32 an -22 .S99 32 
-5 .109 206 400 

WEIN . . 050CIOI loocial I ocauce 
691 5 .265,150 88 5,242 .559 56 22,599 32 go 22,599 32 

51109 206 400 

WB2C MONTHLY WILLIAM H GAIES FOUNUAIION PACE 663 
- COMPOSITE - AS-OF DAIE 31DEFI)l 

SUMMARY REALIZED GAIN/LOSS REPORI 
JANUARY 1 . 7001 10 DECEMBER 51 . 2001 

ASSET ID SECURITY DESCRIPI]ON MAI DATE MAT RATE IRD III SIL D7 SELL RATE 
SH SILLIBIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECIY CN/tS NEI SEC7Y GN/LS 

SHARES/PAR BASE PRlHCIPAl NEI BASE COSI BASE SErVy CN/LS BASE CURR GN/LS NEI OAS SECTY GNIIS 

9129272M3 701AL 
211OB5 306 an 26,553 )43 51 532,163 57 L 00 532 .163 37 L 

9)25273At UN17ED STATES 1REAS INFLA710H 2002107115 3 625 IRAPRDI 19APROI 1 000000 
WBIE -- 

755 3,359 741 01 3 266,796 62 92,954 24 Do 92 .954 24 
3 .297 820 Dan 
Helm . 2002/07/15 3 625 04JANOI 09JANDI 1 000000 

295 546 530 A7 541 539 84 4 991 03 go 41991 03 
543 .3DS 000 

Well) . . 27FE301 28FEBOI 1 000000 
ls~ 27,65B Boo 74 29 46B .233 AD -1 .921,932 64 Do -1 .521,932 66 

27,162 .250 000 

- Wblu -~ 27FE802 23FLOOl 1 000000 
CX1 153 -21,658 300 74 -29 480,235 Go 1,321 932 6( Do 1 .121,932 66 

-27 162 .250 000 
welu . . 27FEDDI 28FE501 I floccloo 

30B 27 655,150 74 29 471 690 75 -1 521 15119 99 to -1 .57115159 99 
27 .161,750 000 

WO)U . . IAMARDI 15hAR01 I cocoon 
320 27,715 428 13 27,459 305 50 256,119 83 Go 256 .119 83 

27 25B 750 Ono 

walu . . ?CHARD] 21KAR01 1 000000 
410 ?1 774 %27 SO 25 .i79'SoA 5~ 2 .595 S77 91 go 2 .595,522 97 

25 000 .00a 600 
'BIM . . 27JUNDI ?IJUNOl 1 000000 

462 1,243 946 4@ 7,293 606 23 960 540 25 00 960,340 25 
7 .3AD 000 000 

WBIM . . 29JUN01 03JULOI 1 000000 
469 6,75A .672 55 61142 479 fis 612 192 72 on 612,192 72 

6 .000 non Don 

WAIN . 30JUNG) 30JUN01 1 000000 
759 no 1 314 379 S9 -529,429 0, an -529 .429 05 

1 331 330 age 
WAIN 

-654 9AO 54 00 -934,950 54 

WAIF 31JULDI ?SSEPOI I oouoon 
546 111 .180 22 IIfl 7n7 74 2 .472 A6 00 W,472 46 

)10 .961 000 1 

4 

41- 



wo2c MONTHLY 

ASSET TO SECURITY DESCRIP71M 
SH SELL/OTC LOT LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NEI 

WDIE - . 
643 113,110 22 

110 .961 coo 

WDIE -- 
Cxt 643 -113 .1aD 22 

-110 .961 000 
WBIE . . 

644 7 .262,217 39 
2,219 .220 000 

WEIU . . 
218 28,159,725 23 

27 .773 .bgg 090 
WBIU " 

294 2B .110 .977 3A 
27 .772 .SDD 000 
WBIU . . 

CXL 284 -28 .110,977 34 
-27.772 .500 000 

wolu . . 
2B& 21,110,977 34 

27 784,000 000 
WIIU - 

CX1 216 -25,110.977 54 
-27 .794 000 000 

" WIIU . . 
sip 2B .110,977 S4 

27,794 000 000 

" WBIE . . 
063 1 .693,574 99 

1 .775 .024 000 

" wDlE . . 
697 1,693,574 99 

1,662 .915 000 

WDIE I, 
cxt 697 -1 .693 .S74 99 

-1 662 .915 080 

WB?C MONTHLY WILLIAM H IAIES FOUNDAITON PACE 655 
- COMPOSITE - AS-OF DATE 31DECOI 

SUMMARY REALIZED GAIN/LOSS REPORI 
JANUARY 1 . 2001 10 DECEMBER 31 2001 

MAI DATE MAI RAIE IRD DI S71. D7 SELL RAIE 
LOCAL COST LOC,AL SECTY GN/LS NET SECTY GN/LS 
BASE COST BASE SFCTY GK/IS BASE CURR GWLS MET GAS SECTY M/LS 

ASSET ID SECURITY DESCRIPTION 
SH SELL/3TC LOT LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NEI 

9128273AS TOTAL 
22,973,663 36 22 .752,97A 45 

159,419,25A 94 140 .167 .439 99 

9128275C4 UNIIED STATES 7REAS NIS 2002/07/31 A coo 
'BIZ . . 

009 1 .021 835 94 I .D21 .87S DO 
1 .000,002 DDO 

WRIA -- 
747 30 054,707 62 10,054,707 63 

10,000 .000 coo 

WDIA -- 
CXL 747 10,004,707 62 -10 .054,707 AS 

.10,000 coo coo 

9125273C4 701AL 
. . .. . . . . . . . . .. . . . 1 .021,935 94 1,021,B75 00 

912927377 UNITED STATES TREAS INFLATION 2000101115 5 625 
WBIA I- 

274 54 .213,595 CC 53,104 625 54 
53 365,500 009 

WDIA -- 
275 54,196 .761 17 $3,104,925 S3 

53,966,500 000 

WBIA -- 
276 54,196 761 17 53,069 .431 34 

53 
a 

61,500 coo 

WBIA - 
277 54.196,761 17 53 .065 578 96 

53 063,500 000 

WIIA -- 
460 55 .155 .67S 78 53 .103 .949 35 

53,995 500 000 

WB)A -- 
493 55 .150 .675 It 53,104 .204 72 

ss .995,500 coo 

IBIA - 
096 56 .2a] .934 06 55 .837,525 12 

-39 96 1 00 -59 06 1 

16JAND) IBJANDI 1 000000 

] .]Do 769 46 Do 1,103,769 46 

16JANOI IBJANDI 1 000000 
1 091,935 64 Do 1 091 .935 64 

16JANOI IBJANOI I GDOOOD 
1 127 .129 RS Do 1 .127,129 55 

16JANDI I8JAHO) 1 000000 
1,1211,132 21 go 1 .125 .192 21 

DIMARO) 05MARGI 1 000000 
2,054 .926 43 00 2 054 .526 43 

GIMAROI 05MROI --1 000000 
2 054 .471 06 Do 2 .954 .471 06 

MAYO] 
44315il. 94 OFATC 

41 

to 

Is 

WILLIAM H GA7(S FOUNDATION Statement 28 PA6EDE6,B4 
- COMPOSITE - At-OF DATE 

, 
I C I 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1, ?Oll 10 DECEMBER 31 . 2001 

MAT DATE MAI RATE IND D7 SIL ITT SELL RATE 
LOCAL COST LOCAL SECTY WLS MET SEC71f "/LS 
BASE COST BASE SEC7Y GWLS BASE CURR GNVLS MET GAS SEC71f GN/LS 

31JULOI 02AUGOI 1 000000 
110,707 79 2 .472 44 go 2.02 44 

31jutol 02AUGO) 1 000000 
-110,707 7B -2 .472 44 Do -2,472 44 

31JULDI 02AUGOI 1 000000 
2,246,490 22 35,757 17 00 15,737 17 

22AUGGI 24AUGOI I COCODD 
28.407,fl7l 29 241 .)46 46 to -243 .146 06 

OSSEPOI 06SEPBI 1 000000 
23,265,190 53 -154 .203 19 00 -IS4,205 19 

DSSEPOI 06SEPOI 1 000000 
-29,265 130 53 154 .203 19 00 154 .203 19 

05SEPOI 06SEPOI 1 000000 
29.276.%AA S4 165,907 20 go -165,907 70 

OSSEPOI O&SEPOI I ococoo 
-28,276,884 54 165 .907 20 00 165 .907 20 

D5SFPDI D6SEPOI 1 000000 
28,276,904 S4 -165,907 20 00 -165,907 20 

?ISEPOI 29SEPOI 1 000000 
1,796,994 36 -)03 .419 37 00 -103,419 37 

?ISFPOI ?RSEPOI 1 000000 
1,653.497 73 16 077 26 go 10,077 26 

21SEPOI 2BSEPOI----I 000000 
-1,6B3 .497 73 -10,077 26 r=-- go -10 .077 26 

1,055,839 45 L Go 1,055,839 45 1 

-218,750 99 S Do -219,750 99 S 

?BMAROI 02APRal 1 000000 

-39 06 Do -39 06 

09NOVOI 09NOVOI 1 000000 
- al Go 01 

09NOVOI 09NOVOI 1 ococco 
al to a) 



Wl?C MONTHLY WILLIAM H GAIES FOUNDATION PAGE AR6 
- COMPOS17E - Siatement 2 RIS-OF DATE 31DFCOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET ID SECUR17Y DESCRIPTION MAT DATE "I RATE I RD OF STE ITT SELL RATE 
SH SELL/07C LOT LOCAL PRINCIPAL NEI Lout COST LOCAL SECTY GM/LS NEI SEC7Y G~H/th 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECIY GH/LS BASE CURR GH/LS NEI GAS SECIY r"/LS 

54,476 .500 000 

WDIA . 16MAYDI IBMAYOI I ODOODO 
099 561?81 034 06 55 837 .372 37 443,661 19 Do 443 661 19 

54 .476 .500 000 

912B27377 TOTAL 
. . . . . . . . . . . . . . . . 439 693 290 19 A30 .250 BIT 45 9 .452,426 76 1 00 9,452 496 76 L 

9129274F6 UNITED STATES 7REAS NIS 2008/05/15 5 625 20SEPOI 27SEPO) 1 000000 
WB?F . . 

066 1 .070 .000 00 1 .053,011A 67 16 .915 33 00 16,915 33 
11000,000 000 

W02F - ?ISEPOI 28SEPOI 1 000000 
076 3 627 .S4S 75 11579 5st so 27 .7~ 65 Go 27 744 %5 

1 .500,000 000 

W12F " 26SEPOI 27SEPOI I OOODDO 
064 2 .142,187 50 P.106 .169 34 as GIG 16 DO 36 GIG 16 

21000 000 Ono 

WB?F . - 27SEPOI 2BSEPDI I GOODOO 
074 538,437 52 526 532 97 11,904 55 00 11 904 55 

~DO 000 000 

9128274f6 707AL 
. . . . . . . . . . . . . . 5 .557 968 77 S 265 385 as 92 .S62 59 1 Do 92 5112 89 L 

9129274K5 UN17ED STATES IREAS NIS 2no3/n&/30 5 375 29JANDI SOJANDI I ODOODO 
WBIA , 

520 So 510 312 50 49 929,281 59 641 024 11 Do 441 024 11 
50,000 000 ODD 

WBIA - 29JANOI 5DJANOI I DOODOD 
321 50 570 .312 So A9,929 288 39 641 024 11 Do 641,024 11 

50 .000 000 000 

WBIA - scoclol 31OCIOI I ODOGOD 
731 S2 A76 562 50 50,943,115 A9 1 633,447 01 00 1 633 447 01 

so ODD 000 006 

WBIA - 300cial 310clol 1 GOODDO 
719 S2,476,562 50 50,945 115 49 1 .633 447 01 00 1 633 447 01 

so 000 DOD coo 

WBIA - 3DOC701 31OCTOI I DOODDO 
720 52,476 562 50 50 643 .115 49 ) .633 447 DI Do 1 .433,447 01 

so 000 .000 coo 

wo2c MONTHLY WILLIAM H CATES FOUNDATION PAGE '.F, 
- COMPOSITE - AS-OF DATE ~1141 01 

SUMMARY REALIZED GAIN/LO~S REPORT 
JANUARY 1 . 2001 TO DErEMBER 31, 2001 

ASSET To SECURITY DrsrR]PIICN MAI DATE MAI RATE FRO OF SIL D7 SELL RATE 
S" SELL/BIC LOT Lout PRINCIPAL NET LOCAL COST LOCAL SFC7Y GN/LS NET SECIY GN/Lq 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GN/LS BASE CURR GN/LS NET BAS SECIY GN/t~ 

9)29274KS 107AL 
250,57D 3J2 50 2S2,3117 923 25 6,132,589 25 t Do 6,152,319 25 L 

9323274113 UN17ED STATES 7REAS NIS ?OD5/11/15 4 250 19SEPOI 26SEPOI 1 000006 
W02F . 

as) 770 .590 63 759 015 34 12,375 29 Do 12 .375 29 
750 DOD 000 

WIPF " 20SEPOI 27SEPOI 1 000000 
066 256,757 91 252 .668 49 4 .059 32 Do 4 .0119 52 

250 000 000 

W02F . . ?DSEPOI 27SEPOI 1 000000 
067 1 .025 .937 50 1 .010,673 97 151263 53 00 15,263 53 

1 .000 DOD DOD 

W52F . . DIOCIOI D?DCIDI I DDOOGG 
035 359 .925 79 355 .712 07 6,212 91 00 6,212 91 

3SO'Doo 000 

W02F , - 160CIGI 190CT01 I DOOODD 
112 669 D93 75 656 .749 9A 12 545 a] go 12 343 81 

650,000 000 

91?B?74U3 TOTAL 
. . . . . . . . . . . . . . . . . 3 087 .105 47 3 031 .920 61 50 .264 86 L 00 50 .284 86 L 

9129274VI UNITED STATES IREAS NIS 20CA/11/15 4 75D IIJULDI 12JULOI 1 000000 
WIIQ . . 

631 3,631 .37D 31 31061 .667 91 19 .702 70 Do 19 702 70 
3 .160 000 000 

WBIA - . 26DECOI 27DECOI I ODOODD 
064 99,546 .B75 00 99 .070 .190 13 -525 .315 13 Do -523.315 13 

)Do 000,000 coo 

9128274V] TOTAL 
- --------- 9B .546 .975 go 99 010 .150 is 523. its 11 L ov -S?l 315 IS L 

3 081 .370 31 3 061,667 61 19 702 70 S no 19 702 711 S 



WILLIAM H GATES FOUNDATION Statement 28 PACE - 
- COMPOSITE - AS-OF DATE 

1 696 
SUMMARY REALIZED GAIN/LOSS REPORT 

5 DECOI 
JANUARY 1 . 2001 TO DECEMBER 31, 2001 

MAI DATE MAI RATE IRD III STL 07 SELL RATE 
LOCAL COST LOCAL SECTY GEL(tS MET SECTY GN/LS 
BASE COST BASE SECIY GN/LS BASE CIDER GMYLS MET GAS SECTY GNILS 

2609/01/15 3 175 02JAMOI 04JAM01 1 000000 

54 .365,056 31 ~26 .6111 54 Do ~26 . gal . 54 

02JANDI 04JAMOI 1 000000 
50,225,772 96 3,709,6111 31 go 3 .71191ABI of 

02JANCI 04JANDI I coosas 
49 .541,639 IT 4,376 .914 96 00 4 576 .314 9, 

02JANOI a4JANDI I coccoo 
4915B]186A 01 4 .356,590 70 Do 4,356,590 70 

74JANDI 25JAMOI 1 0006110 
47,342,592 94 11691,421 51 go 1,691 .421 51 

DIMAROI 05MARDI 1 000000 
52,624,516 56 2 .533 .094 07 00 2,533,094 07 

OIMAROI O5MARQI 1 000000 
52 .656 .750 13 2,500 .560 50 Do 2 .500,160 50 

DIMARal 05MARDI 1 000000 
52 .940 .456 36 2 300,562 52 Do 2,500,562 52 

01 MERGE 05MR01 1 000000 
52,927,437 31 2,215 .587 00 09 2,213,587 00 

12MARDI 12MAR91 1 000000 
17-BBO,123 01 -2 .394 02 Do ~2,394 02 

)?MARD] 12MAROI I Dome 
17,860,123 Of 21594 02 do 21594 07 

I 
?"gal 12MAR01--21-11110000 

17 .880,123 al -17 090,123 a 
I 

Do -17,350,)23 01 

ASSET IV SECURITY DESCRIPTION 
SH SELL/BTC L07 t BUT PRINCIPAL MET 

SHARES/PAR BASE PRINCIPAL NEI 

912A274YS UNITED STATES 7REAS HIS 
WITA . . 

218 53 .935,454 77 
55,051 .500 000 

WDIA ., 
223 53 .939,454 77 

50,000,000 000 

WILA - 
22A 53.935,454 77 

50,000 .008 ago 

WDIA - 
225 53,935 .454 71 

50,000 .000 ago 

WIIA . . 
308 49,034 .014 45 

47,765 .250 000 

WIIA . . 
450 55,157 610 AS 

53,059,500 GOA 
WBIA . . 

459 55 .IS7 .610 63 
53,092 .000 000 
WDIA . . 

461 5S .141 .019 38 
53,092,000 000 

WDIA .1 
A62 55,141 .019 38 

S3 .092,000 000 
NITA .1 

500 17,877,778 99 
17,935 .900 000 

WDIA ., 
CXL Sao 17,977,729 99 

-17,935 .600 act 

WDIA -- 
629 0 D 

17 .935,600 DOG 

WILLIAM H GATES FOUNDATION PACE 699 
- COMPOSITE - AS-OF DATE SIDECOI 

SUMMARY REALIZED GAINJ LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2901 

MAI DATE MAI RAlE IRD 01 sit BY SELL RATE 
LOCAL COST LOCAL SECYY GH/tS NET SECIY GH/LS 
BASE COST EASE SECTY GN/LS BASE CURR GWLS NET DAS SECTY GM/LS 

20MARDI 22MAROI I Dome 
SS .456 .9b& 25 -119 .541 25 on -119 .541 25 

70MAROI 22MARGI I DOODOG 
-55 .A56,956 25 116,541 2S 00 116,541 25 

?GMAR01 72MARDI I DOODOO 
55 .A56,936 25 -116 .541 25 Go -116 .541 25 

20MROI 22MAROI I DOODIT) 
551~561926 25 116 541 25 go 116,541 25 

20MROI 22MAROI I DOODOG 
55,456,9116 25 -116 .541 25 Do -116 .S41 25 

21MAROI 23MROI I DODOOD 
46,136,371 91 6 .6AS .716 84 Do 6 .64B.716 64 

21MAROI 23MR01 1 000000 
-411,1136,371 91 -6,640 .716 11~ 00 -6 .641,716 84 

21MARQJ 23MROI 1 000000 
4B .B55 .952 49 6 649,236 26 00 6,649,236 26 

21MROI 23MROI 1 000000 
-411,835,852 49 -6 649,236 26 00 -6 .649,236 26 

21MROI 23MROI I ODOODO 
48 .935 .771 05 6 649,317 70 Do 4 .649 .317 70 

21MAROI 2WRal 1 0000011 
A8,1135,771 05 -6,649,517 70 go -6 .649 .517 70 

21MAROI 23MROI--- DODOOD 
43,1155,771 04 6,649,517 71 00 6 .649 .317 71 

21MROI 23MAR01-- ~l 000909 
-411,1135 .771 04 -6 649 .31 

7 
71 

A FATE-~,Xqi-slf~jl 44- 

ASSET IV SECURITY DESCRIPTION 
SH SELL/BIC 107 LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NET 

- WRIA . . 
563 55,340 .4q5 00 

55,276,000 002 

- WITA - 
CXL 563 -55,340,445 00 

.53,276 .000 000 

WDIA - 
631 55,340,445 00 

53 .279,000 001 

WITA -- 
CXL 631 SS 540,445 go 

-55,276 .000 000 

WITA -- 
639 S5 340,44S 00 

53,276 .000 000 

NITA - 
552 55 .485,0BB 7S 

46,915 .7SS 060 

WITA -- 
CXL 512 -55 .495,081 75 

-46,915,753 060 

WBIA -- 
523 55 455 .099 75 

46,915 .7SB 060 

WITA -- 
cxt 593 -55,48S 089 75 

46,915 .758 BAD 

NITA -- 
594 5S .435 089 75 

46,915,7SB 060 

NITA -- 
CXL saq -55 .415,0113 75 

-46 .915 .758 060 

- WRIA -- 
sas 55 485 .CBS 75 

46,915,759 060 

- WITA . . 
Cx1 55% -55 485,01TI 75 

W12C MONTHLY 

WB2C MONTHLY 



WILLIAM H CATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

MAT DATE MAT RATE IRD DI 
LOCAL COST LOCAL SEC7Y CN/LS 
BASE COST EASE SEC7Y GN/LS 

S71. D7 SELL RATE 
NET SEC7Y GN/Lis 

BASE CURR GM/LS NEI OAS SEClY GM/LS 

ASSET in SECURI TY DESCRIPTION 
SH SELL/BIC LOT LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

~61915 .759 ado 

- IOTA - 
516 55 485.099 75 

46,915,758 0&0 

WBIA -- 
CXL 596 -55 .415 all 75 

-46,915,759 060 

WDIA - 
609 55 4B5,096 75 

53,217 .000 000 

WDIA -- 
CXL 609 -55 485.018 75 

.53,2117 000 Goo 

WDIA -- 
610 55 .4115,08b 75 

S3 .297,000 000 

WDIA . . 
CXL 610 -55 495,081 75 

-53,297 000 COD 

WDIA -- 
61) 55 .195 CIA 75 

53 .297 000 000 

WBIA . . 
Cxt 611 55 -AS MAI 75 

S3 .267 Goo 000 

WDIA -- 
612 55 48S MOO 75 

53 217 .DDD COD 

WDIA -I 
CX1. 612 S5 415 089 75 

.53 .287 000 000 

WDIA - 
413 55 485 099 75 

53 .2117 .000 ODD 

WBIA - 
CXL 613 -55, 495 080 75 

-53 257 000 000 

I oncono 
go 6,649 .317 70 ld 1 000000 an -6,649 .337 70 

1 Doccloo 
Do 16 .733 79 

000000 
Go -16 733 75 

000000 
go 17 .334 65 

1 DODDOB 
00 -17.334 65 

1 anoooo 
00 17,33A 65 

1 000000 
00 -17.334 6S 

I nooooo 
00 17,253 20 

1 000000 
Go 17,253 20 

1 DOODOO 
an 17,334 65 

1 000000 
no -17 334 6~ 

21MARDI 23MARD) 
6 .649 .317 70 

21MARCI 23MAROI 
6,449 .317 70 

71MARDI 23MAROI 
16 733 79 

2)MARDI 23MARD) 
-14,733 78 

21MAROI 23MARCI 
17 .554 65 

21MARDI 23MARDI 
-17,334 65 

21MARDI 23MAROI 
17 .334 is 

?]MARDI 25MARCI 
-17 .334 A5 

21MAR01 23MARGI 
17,253 20 

21MAR01 23MR01 
17,255 20 

21MARD) 23MARD) 
17 .334 65 

?IMARDI 23MARCI 
-17 354 65 

48,535,771 05 

-46 1135,771 05 

55,469 .354 97 

-55 .469 354 97 

55,467,754 10 

-55,467 754 10 

SS 467 .754 10 

55,467 754 10 

55 467 .955 55 

55 467 .935 55 

55 467,754 10 

-55 467 754 In 

WILLIAM 4 CAIFS f0UNDAIIOW PACE &91 
- COMPOS17F - AS-OF DAIE 3111FLDI 

SUMMARY REALIZED GAINILOSS REPORT 
JANUARY 1 2001 10 DFIEMBER 31, 2001 

MAT DATE MAI RAI[ IRD DI S71 D7 SELL RATE 
LOCAL COST JOrAI. SECTY GNIIS NEI SEC7Y GN/LS 
BASE COSI BASE SEC7Y GN/IS BASE CURR GM/L5 NEI BAS SECIY GN/tS 

21MARD1 23MARCI I onoooo 
55 ~61 .436 42 16 .652 " 00 16 .652 15 

21MARD) 23MROJ 1 000000 
-55 468 436 .7 -16 657 33 00 16,652 53 

21MARDI 28MROI I DD0000 
55 467,75A ID 17,33A 65 00 17,334 65 

?%M&RQI 2tMARol I ousnot 
55 467 754 10 17,334 65 on 17,334 AS 

21MAR01 2PMARCI 1 000000 
55,467,754 11 17 35A 64 00 17,334 64 

21MARD1 28MAR01 1 000000 
55 467,754 10 17,334 65 00 17,334 65 

21MARGI 29MAR01 I GCODOO 
55 .410 503 21 74 535 51 00 74 .51S 51 

16MAYDI IRMAYOI I DDOCCD 
56 669 .995 70 -607 361 36 00 -607 361 36 

16MAYOI 18MAYDI 1 000000 
56 .679 173 91 -619 .541 47 00 -616 .541 47 

16MAYDI ISMAY01 I CoDooo 
56 .931 887 94 -869 .2ss 60 00 -B69,255 60 

16MAY01 18MAY01 I CDOODD 
56 .9A4 315 03 -11111 .653 49 00 -181 613 49 

16MAYDI IBMAY01 I ODDOOD 
56 .944 s15 15 -bal .695 49 as -1561 .695 4S 

16MAYDI IBMAYOI I Doc 
56 .944 .315 as 811 6113 49 00 , -991 62; Qi ODD! 

ASSET 11) SECURITY DESCRIPTION 
SH SILL/VIC 107 LOCAL PRINCIPAL NEI 

SHARES/PAR OA~[ PRINCIPAL NEI 

WDIA .- 
610 55 4115 .5bb 75 

53 .287 000 000 

IIIA -- 
CXL 630 -55 415 098 75 

-53 .717 ago 000 

WDIA -- 
632 55 435 DID 75 

53 2117 .000 ODD 
W%%A . , 

633 55 495 053 75 
53,257 .000 000 

WJJA -- 
634 S5 485 025 75 

S3 .797 000 000 

WbJA -- 
63~ 55 405 .081 75 

53 287,000 000 

IIIA -I 
637 55 485 0118 75 

55 232 .000 000 

WIIIA -- 
DY9 56 062 632 34 

54,676,500 000 

WDIA -- 
]Do 56 .062 .632 34 

S4 .476 .5tg 050 

WDIA - 
10) 56 062 .632 34 

54 476,500 000 

WIIA - 
In? 56 062 632 34 

54,476 500 000 

WIIA I- 
103 66 067 632 54 

54 476 500 000 

WBIA , 
104 56 062 632 34 

11 

WB2C PONT Ht y PAGE 690 

Statement 2 8AI-OF DATE 51DECOI 

Hsu M DNI Hi Y 



MONTHLY WILLIAM N GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REAL12ED GAIW LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 5j, 2001 

Statement 28 W32C 
AS-OF DAIEPACE 

692 
31 DECO] 

ASSET ID SECURII"Y DESCRIPTION MAI DATE MAI RATE IND DI 
SH SEtL/bIC LOT LOCAL PRINCIPAL NEI LOCAL COST t OCAL SFCIY GH/Is 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECIY GMILS 

SIL DI SELL RAIL 
NEI SECTY CN/LS 

BASE CURR GTVLS NEI SAS SECIY ~/LS 
S4,476,500 000 

WSIA . . 
106 56,062,632 34 56,665 .402 S2 

54 .476 .SOO 000 

WBIH . . 
290 4 .493.550 90 4 .402,610 29 

4 .294 .720 000 
WBIN . . 

656 4149313so so 4,100,456 44 
41000 000 ISO 

WIIH -, 
CxL 6116 -4,493 .359 to -4 .100,416 44 

-4 000,000 000 

WIIA -, 
225 392,349,759 90 394 .7S7 .18& 96 

377 .429,500 000 
WDIF . . 

652 617671IS9 25 6,7411 .457 63 
6,501 .600 000 

9128274YB 101AL 
. . ... . . . . . . . . . . . 1,614,200 .27a 57 1,616,434 071 70 

912B274Z7 UNITED STATES 1REAS DID OCE41 2001101151 4 Soo 
WBIA , 

525 3 .575 .000 00 3 .575,CDC 00 
5,575,000 000 

WBIA -, 
CXL 328 -3 .575 .DDD 00 -5,57S .000 00 

-3,575 .000 DOD 

WBIA , 
567 3,575 .000 DO 31575,000 Do 

3,575 .000 COD 

9128274Z? TOTAL 
. - ---- ------- 3,575 .000 00 5.575 .000 00 

-600,770 .1B 

90 .740 57 

392 .664 36 

-392,864 36 

2 405,127 06 

19,301 62 

-2,233,792 63 1 

00 

Do 

Do 

Do Do 00 

PACE 693 
AS-DF DATE 31DECOI 

NEI SECIY GW/LS 
NEI OAS SECTY ~/LS 

551 S6 

Go 

16 .091 64 

19 044 76 

IS 115 26 

la .123 76 

00 

cc 

70,576 92 S 

5 .917.545 64 

wo2c MONT HI Y WILLIAM H GATES fOUNDAI1OH 
- COMPOSITE - 

SUMMARY REALIZED GAI WLO~S REPORT 
JANUARY 1 . 2001 30 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAI DATE MAI RATE IND DI SIL 07 SELL RAI[ 
SH SELL/SIC LOT LOCAL PRINCIPAL MFI LOCAL COST LOCAL SfCTY rNIL~ 

SHARESIPAR BASE PRINCIPAL NEI BASE COST BASE SEC7Y GM/LS BASE CURR WLS 

912A275A6 UNITED 57AIES IDEAS DID OCE42 20DA/02/15 4 750 31AUGOI 04SEPOI 1 000000 
W12F -- 

009 1 .550,531 25 11836,179 69 351 56 Do 
11300 .000 000 

912a275C2 UNITED STATES INCAS DID 00844 200110212A 5 DOD 29FEBOI 28FEDDI I GDOOOD 
WBIU . . 

111 150,000 .000 Be 150,000,000 Do 00 00 
150,000,000 000 

912627SEE UNITED STATES TREAS HIS 2003/04/50 5 ago 0SAPROI 06APRO) 1 000000 
WBIU . . 

645 50 .015,625 DO 49 .999 .S33 36 16 .091 64 of 
50,oca .una DOD 

WBIU . . 05APROI OAAPROI 1 000001 
644 50,017 578 13 49,999,533 37 18,044 76 00 

5D .000,009 ODD 

WBIU . . OSAPROI 06APROI 1 000000 
645 55 .017,578 13 A9,999 462 27 19 .115 at 00 

So .000,000 000 

WBIU . . DIAPROI 06APROI I DOODOO 
651 SD,D)7 .57B 13 49 999 454 37 19 .123 76 00 

50,DDD,DDD 000 

WBIU . . IDAPROI 3OAPRbj I GDODDO 
126 100,000 .000 go loolooclooo Do go 00 

]Do Doolooo 000 

9128275ER )DIAL 
. . . . . . . . . . . . . . . . . . 100 .000 000 no 100 ODD ODD Do 00 00 

2 ::Io 3 .359 39 

1 

99,997 .953 37 10,37 

" 9126275C3 UNITED STATES EA : HIS 2009/05/15 5 500 ? :DECI~) 27DCIII 1 0 a : :Do 
-- WBIA -I 

063 102 .546 .575 go 93.629,326 36 3,917 549 64 Do 
loolooo 000 DOD 

16 

0 

0 

16MAYO) IBMAYOl 
-600,770 19 

21MAYDI 23MAY01 
90,740 52 

21MAY01 23MAYDI 
392,864 36 

21MAYDI 25MYOI 
-392 .964 56 

28JUNDI 29JUNDI 
2 40a .127 06 

DIAUGOI 02AUGOI 
19,501 62 

-2,233,792 63 1 
51JANDI 31JANOI 

00 

SIJANDI 31JANOI 
00 

31JANDI 31JANDI 
cc 

1 000000 
Do 

000009 
00 

000008 
00 

009000 
go 

I ODDOOO 
00 

coogge 
00 

Do 

1 000002 

go 

000000 
cc 

1 000000 
Do 



W02C MONTHLY WILLIAM H GAIES FOUHM71ON PArE A95 
- COMPOS17E - AS-OF DATE 31DEl 01 

SUMMARY REALIZED GAIN/IDSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIP71ON MAT DATE "I RAI[ 7RD DI STL 07 SELL RATE 
SH SELL/BIC 107 LOCAL PRINCIPAL MET LOCAL COST LOCAL SECIY GH/LS NET SECTY GM/LS 

SHARES/PAR BASE PRINCIPAL MCI BASE COST BASE SEC7Y GN/iS BASE EURR GN/LS NET GAS SEC7Y GH,L% 

IGIA - 26DECO) 27DECOI 1 000001) 
065 34,1122,734 36 33 091 .078 17 1 .741,656 21 Do 1 .741 .656 21 

33 .000,000 Duo 

912627SHN TOTAL 
. . . . . . . . . . . . . . . 69 .135 806 27 66 .031,771 19 2 104,113S 00 L on 2 .204,035 ON I 

912827501 UNITED STATES 7REAS DID 00856 2001,09/30 S 625 26OC700 260C700 I coocoo 
. . ,,U . . 

CX1 479 -49 .691,440 63 -49 .992 141, 92 SOO .509 29 at 100 .50t 29 
50 .000 .000 000 

,,U . . 260CIOU 26OCTOD I VOODOO 
713 49.6111,640 63 49 .902.)49 92 -300,505 29 00 -300.508 29 

50 .000 000 000 

9121127501 107AL 
. . . . . . . . . . . . . . . 00 00 Go S 00 an S 

9128275S7 UNIIED S7A7ES IREAS HIS 20"/11/15 5 975 03JANOI OIJANDI 1 000000 
"I" . . 

120 2 1111,159 Be 2,720,927 99 90,931 69 go 90 931 69 
2,725 .000 000 

We]" . . 04JANDI 09JANDI I ODOCOO 
135 2,991,304 69 21941 .509 94 49 .994 75 00 49,994 75 

21900 .000 Goo 

"IN . . 05JANDI OBJANOI I coocoo 
142 16.593 .125 Do 16 363 .722 23 224 .402 77 on 224.402 77 

16 .000,000 000 

Wei" . . B9JAWDI IDJANOI I DOODOO 
205 5,109,515 63 3 079,671 US 211 .843 75 00 21,543 75 

5,000 ODD 000 

'31" . . 31JANOI CIFEDDI I occuou 
381 10,330,078 12 10,261 .726 26 68 .351 16 on 68 351 96 

10 .000 coo Goo 

S,H . . 16FFBOI ?DFEBOI 1 000000 
613 4,126 250 00 4,103 .361 65 22 .aes 35 no 22 all 55 

4 ODD coo coo 

WNIN . . 15MARDI 19MAROI 1 000000 
044 9.000,191 56 B 8111,167 57 161,933 99 00 191,933 99 

8,600,000 000 

Help . . 22MROI 26MAROI I ODDOOD 
039 5 9AD .7B9 CA 5 .BD? .891 96 137 597 ID Do 137 .397 10 

-ILLJAM . ~Alk~ tUUNUAIJUM PAGE 691 
- COMPOSITE - Statement 28AS-0F DATE 31DECDI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1, 2001 TO DECEMBER 31 . 2001 

ASSET IV SECURITY DESCRIPTION MAI DATE MAT RATE 7RD DT STE III SELL RATE 
SH SELL/BTC LOT LOCAL PRINCIPAL NET LOCAL COSI LOCAL SECTY GH/LS NEI SEC7Y GRAS 

SHARESIPAR BASE PRINCIPAL NET BASE COST BASE SECTY GN/LS BASE CURR GN/LS NET BAS SEC7V GN/L~ 

9128275NO UNITED STATES TREAS MIS 2009/05/15 ago 03JAND) OBJANDI 1 000000 
Weill I- 

Ile I .A93,296 08 IIA06,540 62 36,748 06 00 R6,748 06 
1 400 .000 000 

WlIH - DSJANQI IOJAMOI 1 000000 
Iss 2,664 062 50 2,526,177 73 137 .854 77 00 137 .a24 77 

2,500 .000 000 

WBIH - OSJAMO) IDJANCI I occoce 
157 2 .aQB,226 15 1 .904 .907 Be 9% .520 25 go 911,520 2~ 

1 .380 .000 Goo 

WIIIH I- 05JANDI IDJANCI 1 000000 
161 1 .398,156 25 1,340 .410 89 47 .745 3A Go A7,745 36 

1 .300 .000 000 
WBIH - OSJANDI 09JANOI I Conoco 

167 51095 020 31 5,025 987 46 69,832 95 00 69,1152 15 
4,775,000 000 

111111 1- D5,ANDI 09JANDI I DOODOD 
171 2,452 .01S 63 2IA20 .394 48 31 .121 15 00 31 .121 15 

2,300 .000 000 

Weill -- CSJANOI 09JANG) I occooo 
172 1,706 000 00 1 699 602 03 19 397 97 Do IB .597 97 

11600 .000 OGG 

W11H -- CSJANDI 09JANDI I Conoco 
173 2 .242,570 31 2,210 .381 93 52,385 38 no 32 .188 38 

2 .300,000 000 
We)" . . 25JANDI 31JAWDI I ODDOOD 

351 4 .101 .562 50 4.225,162 73 -43 .600 23 00 -45 .600 23 
4 .000 000 Goo 
Wei" . . D6FElCI 07FEBOI 1 000000 

459 4 .121 S07 81 A . 120 737 01 7 .730 00 no .?1230 Do 
31900 .000 000 

WbIH -- 07"ROI 12MARDI 1 000000 
749 ]a 640 63 10 599 16 41 47 Do 41 47 

10 000 coo 

WBIH . . 23MAYBI 25MYSI I 000011D 
704 S.952 .710 94 6 .061,212 10 -109 .071 16 

5,725,00D 000 
Do .109,071 16 



W52C MONTHLY WILLIAM H GALES FOUNDATION Statement 28 PACE 696 
- 

COMPOSITE - AS-OF DATE SIDECOI 
SUMMARY REAL12ED GAIN/ LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31, 2001 

ASSET ID SECLMITY DESCRIPTION "I DAIE MAT RATE IRD OF SIL DI SELL RATE 
SH SELL/OTC L07 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GHYLS NEI SECIV GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COS] BASE SECTY GM/LS BASE CURR GWLS NEI BAS SECIY GN/LS 

5 .&601000 000 

Wei" . . 03MAYDI IDMAYOI 1 000000 
4so 26,294,517 19 25,935,661 is 456,956 01 go 45B .B56 .03 

25 .215,000 000 

9125275S7 TOTAL ------------------ 91 .196,540 63 79 .932,440 36 1,264 .100 27 1 00 1 .264,140 27 L 

9123275W3 UNITED STATES 7REAS 00562 2010/01/15 4 25C 02JANDI 04JANDI 1 000000 
WMIA , 

219 54 .195,601 00 53 .5&0 .199 80 633,409 20 00 633,405 20 
51,713,009 Duo 

WBIA . . 02JANDI 04JANDI 1 000000 
Cxt 219 -54 .193,605 00 -S31560 .199 so 655 .40a 20 00 -635 .AOB 20 

-51 .711 .000 000 
WBIA ., 02JANDI 04JANCI 1 000004 

220 54,193,603 00 53,560 .096 52 633 511 lb 00 633,511 12 
51 .713 .000 000 

WBIA . . 02JANCI 04JANCI 1 000000 
CXL 220 -54 .195 .606 00 -53 .560,096 62 -633,511 10 Do -653,511 18 

-51 .713 .000 009 

WBIA . . D?JANDI 04JANDI 1 000000 
221 54,193 .6Da 00 53,560,096 33 633,511 17 00 633,511 17 

51,715,000 009 

WBIA I- 02JANDI 94JANOI I DOODOD 
CXL 221 -54 .193,60B 00 -S3,S60,096 93 -635,511 17 Do -635 .511 17 

-51,713,000 008 

WBIA , 02JAND) 04JAMOI 1 000000 
222 54 .193,608 Do 55,562,375 92 651,232 )a Do 631 .232 Il 

51 .713 coo DOD 

WBIA . . 02JANDI 04JAMOI 1 009000 
CX1 222 -54 .193,605 00 -53,562 .375 B2 -651,232 16 Do -631 .232 19 

-51 .715,000 000 
WBIA . . OBJANOI 09JANDI 1 000049 

243 54,627,137 SO 5S .563,025 79 1,064,111 71 go 1 1064,111 71 
51,711,00a can 

WBIA . . 
08 

JAMBI 09JAND) ~-vl,DODOOG 
Cxt 243 54 .627,137 50 -53,565,025 79 .1 064 .11, 7 

1 -- 
1 

- 
6 

00 
-1 .064 .)Il 71 

.51 .71B .000 ODD 
sl-Al-r- sl-R T-1 1-1 

WB2C MONTHLY WILLIAM H GAIES FOUNDATION PACE 697 
- COMPOS I I E - AS-OF DATE 31DECOl 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 2 . 2001 10 DECEMBER 31 . 2001 

ASSET IV SECURITY DESCRIPTION MAT DATE "I RATE 7RD VI S71. OF SELL RATE 
SH SELL/BIC L07 I DCAL PRINCIPAL NEI LOCAL COST LOCAL SEC7Y GWL~ NEI SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SEC" GWLS BASE CURR GWLS NEI %AS SECTY GM/LS 

WBIA -- DIJANDI 09JAMOI I DOODOD 
244 54,772,594 36 53 .563,025 79 11209,560 S9 00 1 .209,569 59 

51,718,000 000 

WBIA - DBJAM01 09JANDI I ODOODO 
245 54,772,594 59 53,S62 .922 93 1 .209 .671 45 Do 1 .209 .671 45 

51 .718,000 000 

WBIA -- D8JANDI IOJANDI 1 000000 
252 54,621 .193 75 53 .563.485 12 I .D64 .705 65 Do 1 .064.7DS 63 

51 .719,000 000 
WBIA . . OBJANDI IOJANQI 1 000000 

253 54,625,193 75 5S .565,868 65 1 .062,305 10 00 1 .062,505 10 
51,719,000 090 

WBIH -1 09JANOI ]]JAMBI 1 000000 
207 5,422,696 54 5,306.245 62 116,450 92 OD 116,450 92 

5,122 .230 000 

Wei% . . 09JANGI IIJANDI 1 000900 
709 1 .621 .092 Z9 1,591 .BS7 19 ?9.235 10 an 29.235 10 

I .S30,912 000 

191A -- 12JANDI 17JANGI I ODDOOD 
264 54 .40A .760 50 53 860 526 90 54B .233 AD 00 54a .233 60 

51 .725,500 000 

WBIA - 12JAMOI 17JAND) I ODDOOD 
765 54,406,760 50 53 .160,526 91 543 .235 59 00 548,233 59 

51,725 .500 000 

WBIA -I ]?JAMBI 17JANOI 1 000000 
266 54,409.760 50 53,360 .526 90 549 253 60 00 S48 .233 60 

51,725 .500 000 

WDIA -- 12JANDI 17JANDI 1 000000 
267 54 .40B,760 50 53,060,526 91 548,255 59 00 543,233 59 

51,72SISDO coo 

WEIA -- I6JANDI 22JANDI 1 000000 
255 SA,414.019 69 53 .869,219 99 547 000 70 00 547 .800 70 

51,750 .500 000 

WBIA -- 18JANDI 22JANDI-1-000003 
236 S4,034,1119 69 54,20D .3bS 35 213,633 94 DD 213 .&33 34 

51 750 .SGD 000 

IBIA IBJAN01 22JA 011, 00,0209 
2S7 54,422,102 59 221 .1716 73 5 54 .200 .385 65 ATE SiYRFaT:r 



WILLIAM H GA7ES FOUNDA71ON 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 , 2001 

NAT DATE MA7 RATE 7RD DT 
LOCAL COST LOCAL SEC7Y GN/LS 
BASE COS) BASE SEC7Y GM/LS 

ASSET III SECURITY DESCRIPTION 
SH SELL/OTC L01 I OCAL PRINCIPAL MET 

SHARES/PAR BASE PRINCIPAL NET 

51 .730,500 ODD 

WBIA - 
2%% 77 .211,051 2S 

25,965 .250 000 

WDIA 11 
769 27,211,051 29 

2S .565,250 000 

NOIA - 
366 54,6S9.676 09 

51,790,955 320 

WBIA - 
409 54 929 463 2B 

S1 .713,500 ODD 

WBIA -P 
410 54 .929,433 2B 

.51 .713,500 000 

WBIA - 
430 55.024 267 97 

SI .711,500 000 

WBIA -I 
431 55 .032,347 119 

51,711,500 DOC 

WDIA - 
432 55 040,427 81 

51,711,500 ODD 

IP WIIA -I 
433 55,040,427 81 

51 .711,500 000 

WBIA p 
454 SS .024 .267 97 

51,711 5no ODD 
WBIA . . 

440 55,040 427 91 
51 .711 .560 000 

INIA -1 
501 171,971 97 

160 .006 goo 

SIL DT SELL RATE 
MET SECIY CHAS 

BASE CUOUR GN/LS NEI BAS SECIY GH/LS 

be 11D .B58 36 

ouccoo 
Do 110 Ise 36 

I DOODOO 
00 425 .060 72 

1 DOODOO 
go 45.714 58 

1 000000 
Do 63,634 59 

1 000000 
Do 162 .330 37 

1 OODOOD 
on 170 .410 28 

1 DOODOO 
Do 178 .490 20 

1 000400 
00 178 .490 20 

1 000000 
00 177,530 90 

1 000000 
00 193,726 71 

1 600000 
00 2 .2D2 45 

T 

ISJAMOI 22JANDI 
liblEss 56 

IBJANCI 22JANOI 
110 .8511 36 

24JANOI 25JANDI 
429,060 72 

22FEBOI 26FESO] 
63 .714 51 

22FEBOI 26FERDI 
63,604 59 

26FEDDI 28FEB01 
167,330 37 

26FEBOI 29FEDDI 
170 .410 23 

26Fflgl 29FESOI 
179,490 20 

?6FEVOI 28FEBOI 
173 490 70 

26FEB01 21FEBOl 
177 530 90 

26FEND] 29FE101 
195 .729 7) 

12MAROI 12MAROI 
2 .202 46 

27 .)DS .192 93 

27,100 .192 93 

54,231 .615 37 

54 .865,748 70 

54 .665,746 69 

54,861,957 60 

5A .841,937 A] 

54 .161,937 61 

54 961,957 61 

54 846 .737 07 

54 846,701 10 

169 669 59 

WILLIAM H GATES FOUNM71ON PAGE 699 
- COMPOSITE - AS-OF DATE 31DECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31, 2981 

MAT DATE MAT RATE 7RD DT STI. ITT SELL MAIL 
LOCAL COST LOCAL SECTY GN/LS NET SECTY GN/LS 
BASE COST BASE SEC7Y GN/LS BASE rURR rN/LS NEI BAS SECTY GN/LS 

12MARDI I?MARDI I Doccoo 
-169 669 39 -2 .202 4B 00 -2,202 48 

12MAROI 12MAROI 1 000000 
171 790 25 61 62 on 51 62 

12MARD1 12HAROI 1 000000 
-)71 .790 25 -al 62 Do -51 62 

12MRO] 12MROI 1 000000 
171,790 25 -171,790 25 an -171,790 25 

05APROI 05APRni 1 000000 
26,692 .539 68 1,219 .161 41 go 1,219,181 41 

03APRO] 05APROI 1 000000 
-26 692 .S39 69 -1 219,191 41 DO -1,219,1111 41 

03APROI 05APROI 1 000000 
27 793,212 91 111 43B 11 00 1111 .455 11 

IIMAYOI 15MAYDI I DOOODO 
393,112 .990 42 722,994 71 Do 722 .994 71 

11 MAYOI ISMAY01 1 000000 
33,710 .964 62 46 505 SA DO 46 505 54 

27JUND) 29JUN01 I COODOO 
394,790 .799 84 -2,271,08& 09 00 -2,271,8116 09 

26JULDI 30JULOI I GOODDO 
112 065 916 78 -205,659 90 Go -20S .639 90 

DIAUGO] 03AUG01 I ocoace 
201 .770 91S 49 1 139 .633 59 00 1 .159,633 59 

DIAUGO] OSAUGOI 1 0000 
00 201,770,915 48 -1 .139,633 59 Do - ; jig .,63i 59 

ASSET To SECUR17Y DESCRIPTION 
SH SELL/BIC LOT LOCAL PRINCIPAL NET 

SHARES/PAR BA9E FRimrIPAL NEI 

IOTA I- 
CX1. Sol -173 .371 87 

-360,001) Goo 

WBIA ., 
502 171 971 17 

162 .0011 000 

WIIA . . 
CYL 502 -171 271 117 

162,000 000 

WDIA - 
929 00 

162 .000 000 

WBIA -- 
643 27 .911,721 09 

25 .000,00D 000 

WBIA -- 
CXL 643 -27 911 721 09 

25,000,000 Ono 

WBIA - 
647 27,911,721 09 

26 .03215ao Goo 

WDIA -- 
062 393 935,935 13 

366,093 .000 000 

-- WB)A - 
065 33,757,370 16 

31,379,400 ODD 

WIIIA -- 
229 392,509,713 75 

367,906 .000 000 

WBIA -- 
321 111 .553,346 as 

los,509,005 too 

-- WIIA I, 
340 202 910,549 D7 

190,125 000 000 

- WBIA - 
CXL 340 202 910,549 07 

41 

Wa2c MONTHLY P 611 Siatement 28AS-OF DATE 'A'S'IDE C a] 

W32C MONTHLY 

41 

41 



AS-OF DATE 
PAGE 700 
SIDECOI 

NET SECIY GH/LS 
MET RAS SECTY GNILS 

1 .174,943 90 

6 .551 .612 91 

-6 .551 .612 91 

61551 .612 91 

-A .551 .612 91 

606 .345 79 

2 .111,576 01 

31ID& 633 33 

MONTHLY W12C WILLIAM N GAIES FOMMIJON 
- COMPOSITE - 

SUMMARY REALIZED GAL N/LOSS REPORT 
JANUARY 1, 2001 TO DECEMBER 31, 2001 

SIL ITT SELL RATE 
BASE CORR GH/LS 

ASSET ID SECURITY DESCRIPTION MAI DATE MAI RATE IRD III 
SH SELL/07C LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SEE" GWLS 

SHARES/PAR BASE PRINCIPAL NET BASE COST RASE SFC7Y GN/LS 

-191,125 .coo con 

WBIA . 
545 202 .910,S49 07 201,755,605 17 

192,125,000 DOD 

WDIA -- 
557 112 .641IS54 54 106,059 .741 63 

105 .000,000 000 

- WDIA . . 
CXL 557 -112 .641 .354 54 -106 089 .741 63 

.100,000 .000 000 

WBIA . . 
566 112,441 .354 54 106.059,741 63 

100 .000,000 000 

WBIA . . 
CXL 56L -112 .&41 .354 54 -ias .059 .741 63 

.100,099 .1190 DOD 

WDIA .1 
538 112,64] .SS4 54 117,035 010 75 

125,604 .000 000 
- WDIA .. 

739 173 .172 .154 68 171 060,578 67 
151 .442,000 000 
NITA ., 

74D 230,929 .2)5 Do 227,822,531 62 
21112S6.000 goo 

9126275WS 701AL 
-- - ------------ 2,835 .399,801 54 2 .820 454 .654 93 

912827SX6 UNITED SIAIES IREAS DID 00863 2002101131 6 375 
W12F - 

144 11560 .639 25 11860 510 16 
1 .1145,000 000 

917127521 UNITED STATES IR"S DID OUB65 2010/02/15 6 Sao 
WO)Q . . 

796 190,996 09 190 .291 93 
175 .009 060 

WILD . . 
799 2)M .?Bl 25 217,575 )2 

200,000 000 

O)AUGOI OSAUGOI 1 000000 
11174 .943 90 go 

DVAUGOI 13AUGGI I bution 
6,551 .612 91 go 

09AUGOI 13AUGGI 1 000000 
-6 .551,612 91 Do 

09AUGOI 13AUGGI I goooso 
6 .551,612 91 00 

09AUGOI ISAUG01 1 000000 
-6 551 .612 91 00 

09AUGOI ISAUCOI 1 000000 
606,343 79 at 

07MM 01 09moval 1 000000 
7 .111 .576 01 00 

07MMOI 09"Ovol 1 DODOOD 
3 196,693 55 00 

14,"5 .146 91 L Do 14,945,146 91 1 

ISNOVOI ?Dwovol 1 000000 

129 09 ad 129 09 

23FEBOI 26FEDO) 1 000000 

697 26 00 697 26 

23FEB01 26FEBQI~~--I- 000000 
703 13 Do- 703-33 

-TrAli 

ASSET ID SECURITY DESCRIPTION 
SH SELL/BIC 107 LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NET 

WRIQ . . 
006 330 .023 44 

500 .DDO goo 

WBIN . . 
749 4 .944,125 00 

4 .400,000 000 

WBIN . . 
B32 IIS69,710 I& 

1 .420 000 BOO 

IBIH -- 
053 2 .754,849 61 

2 .470,000 000 

WDIE . . 
509 16 .196,959 20 

IS .200,000 DOD 

WDIA . 
234 75 .355,700 00 

70,009 .000 000 

WBIA . . 
241 32,390.625 no 

30 .000,000 000 

WDIA -- 
242 53,945,~12 50 

50,005 000 Ono 

WBIA -- 
743 53 .945,312 SI 

solo 000 W I :Olcoo 

a . . 
303 54,757 .812 50 

50,000,000 coo 

WBIA -P 
304 54,757 .812 50 

5D .0DD 000 000 

0 

s 

16 

Siatement 28 

W52C hOHIHLV W)ILIAM H GAIES FOUNDATION PAGE 701 
- COMPOSITE - AS-Of DATE SIDECDI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

MAI DATE MAI RATE IND DI S71. III SELL RATE 
LOCAL COSI LOCAL SECTY GH/15 MET SECIY GM/LS 
EASE COSI BASE SECTY GN/LS BASE CURR GWLS NEI BAS SIXTY GN/LS 

27FEB01 28FESDI 1 000000 
326,432 54 3 .591 10 00 3,591 10 

07MR01 12KAROI 1 000000 
4 069,549 76 -25 .425 70 00 -25,423 79 

14MROI 16MAROI 1 000000 
1 .571 .385 53 -1 .475 17 Do -1,675 17 

14MARDI 36MROI 1 000000 
2,755,525 18 11524 43 go 1 524 43 

25MAyol 31MAYDI 1 000000 
16,306,415 77 -107,459 57 00 -107,459 57 

29JUNDI 02JULDI 1 000000 
69 .1117 172 17 5 .537,527 B3 00 5,557 .827 83 

02JULDI GSJULOI 1 000000 
29.922 .000 90 2 469 .624 10 do 2 .46B .624 10 

03JULDI 05JUL01 1 000090 
49.1170,001 49 4 075,311 01 00 4 075.511 01 

03JUIDI 05JULOI 1 0000110 
49 1170 .001 49 41075 .311 02 ad 4,075.311 02 

23JULDI 24JULOI I CODOOD 
49 $70 .599 19 4 387 .225 31 00 4,957 .723 31 

25JULOI 24JULDI 1 000000 
Q9.1170,5119 19 4 .997,223 31 go 4 .11117 223 31 



Wo2c MONTHLY WILLIAM H GATES FOUNDATION PACE 
- COMPOSITE - A~-O ; DAIE S111V 1 .11 

SUMMARY REALIZED GAZN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 51, 2001 

ASSET ED SECURITY DE~CFEIP710M MAI DATE MAT RATE END DI STt Ol SELL "'It 
SEE SELL/117C L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GN/tS MET SECIV GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GN^S BASE CURR GN/LS NET OAS SEVY rN/LS 

912827633 TOTAL 
366 .946,679 7D 360,354,175 04 6,592 .504 Ed I no 6 592 .504 66 1 

912327SCI UNITED STATES 7REAS NIS 2002/04/30 6 375 25SEPOI 26SEPOI 1 000000 
- WBIA 11 

562 51,164 062 50 49,966 907 42 1,197,155 Do 00 1 .197,155 00 
50 000,000 000 

- WbIA P . 25SEPOI 26SEPOI I obooso 
566 25 502,031 25 24 .983,463 73 595,577 54 go 590 577 54 

25 .000 000 Duo 

WBIA . 25SEPOI 26SEPOI 1 000000 
567 25,579,101 56 24 .963 ASS 71 59S .647 85 00 595 6A7 85 

25 000,000 coo 

9128276C) 70TAI 
. . . . . . I . . . . . . . . . 107,525,195 31 99 .~53 1514 14 21391 .3BO 41 1 DO 2,391 SBO 47 1 

9120276D9 UNITED STATES IREAS HIS 21105/05/15 6 750 14movoo 15FENDI I OBOODO 
WBIE " 

565 11,394,287 19 11,766,562 SO -372 .275 31 go -372 .275 31 
11 000,000 coo 

WITIM . . 05JAND) 09 'AND) 1 000000 
]AS 4 .566 943 75 4 310 .876 07 256 .067 68 no 256 067 AR 

4 240 .000 000 

WD]E . . 13FEDDI 16MARDI I DOOODO 
D25 11 .754 848 30 11 .731 221 15 23,627 23 00 23 627 23 

11,000,0139 Dan 

WBIE - - 20FEDO) 20FESO) 1 000000 
454 11,739 062 50 11 .697 392 BE 41,679 69 00 41 .479 A9 

11 .000,000 Boo 

W02L 11 ISHOVOI 19NOvel 1 DOGOOD 
28B 208,473 05 209 860 94 -1,387 89 Do 1 367 F9 

190,000 ODD 

152L - IsMovol 19NOVOI I floocco 
289 214,562 99 215 .303 59 -1 .020 70 00 -1 020 7n 

195 000 Duo 

W12L -- 16NOVOI 20NOVOI I GODOOD 
30B 60,11117 50 60 744 90 -657 40 DO -657 40 

55 000 coo 

WB2L , 16NDval 2DNnvoI I ODOODD 

4 

HILLiAM H 6AIkS ECUNDATION PAGE 707 
- COMPOSITE - 8AIII D47E 3IDFCIlI 

SUMMARY REALIZED GAIN/LOSS REPORT Statement 2 
JANUARY 1, 2001 10 DECEMBER 31, 2001 

ASSET ED SECUR17Y DESCRIP710M MAT DATE MAE RATE TIED DT STL III SELL RATE 
SEE SELL/17C EDE LOCAL PRINCIPAL NET LOCAL C057 LOUL SEC7Y GIVES NET SECTY GH/Lls 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECIY GWLS BASE CURR GYVLS NEI OAS SEC7Y GM/LS 

9128275ZI 70TAL 
350 .500 .218 98 324 .701 .732 49 25,798 .4119 49 1 Do 25 .798 .466 49 L 

739,300 76 734,309 29 4 .991 49 S 00 41991 49 
917977653 UNIIED STATES IREAS HIS 2002/91/31 6 566 29AUGGI. 29RUGUI 1 000000 

WlIA -- 
443 50,910 .156 25 50 .032,235 35 977 .920 37 Do $77,920 37 

50 .000,000 000 

WBIA -- 29AUGOI 29AUGOI I DODOOD 
444 10 .112 .031 25 10,006,447 17 175,584 09 00 175,5114 Do 

10 .000 .000 ODD 

WDIA - 29AUGUI 3DAUGGI I totttt 
468 25,455 .07A 13 25,016,044 95 439,033 is of 439 033 in 

25,000 .000 009 
WOLA " SOAUGOI SIAUGOt 1 000000 

493 50,923 .023 13 50 .047 .4SA 33 876,373 80 Do 876 .373 90 
50,OOD .OOO 000 
WNIA " 3DAUGOI 31AUGO] 1 000000 

497 50.923,1520 11 50 .062.964 74 A60 663 39 00 940 963 39 
50 .000,000 coo 

WDIA - 26SEPOI 27SEPOI 1 000000 
577 2S,51? .69S 32 25 027 .596 45 495 .096 67 Go 495 .09t &I 

25 .000,000 000 

WBIA -- 26SEPOI 27SEPDI I college 
570 51,025,390 62 50,055,192 89 970 .197 73 go 970 . 197 73 

5D .000 .DOD ODD 

WBIA - 26SEPOI 27SEPOI 1 000000 
579 51 .025,390 62 50 .055,192 89 970,197 73 go 97n 397 75 

soloso .040 etc 

WIIIA - 10OC701 IIOC701 1 DOODOD 
6AB 50,908,291 25 50,051 "S 74 937,25S 51 Do 937 735 ~l 

90 OOO .ODO 000 

I 

4 

4 



Wb2C MONTHLY WILLIAM H GA7ES FOUNDATION Statement 28 PACE 704 
- 

COMPOSITE - AS-OF DATE 31DECOI 
SUMMARY REALIZED GAIH/LOSS REPORT 

JANUARY 1, 2001 10 DECEMBER 31 . 20D] 

ASSET ID SECURITY DESCRIPTION MAT DATE MAI RATE IRD D7 S71. ITT SELL RATE 
IN IELIllIC 107 LOCAL PRINCIPAL MIT LOCAL COS' 101-AL SICIY IN/LS MET SECIY ~LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GWLS BASE CLOUT GKILS NET BAS SECTY (;N/LS 
Big 442,652 34 447 .303 37 ~.651 as go 03 

405,000 000 

W82L -- 19NMOI 21NOvol 1 000000 
327 477 .276 56 460 .402 01 -3.126 25 00 -31126 25 

A35,000 can 

WB2L -- 19NMOI 21MOVII 1 000000 
329 685 .89A 67 690,233 92 -41345 75 go -4,345 25 

625,000 000 

W82L - 2OHOVO1 23NOWBI 1 600000 
357 454 .749 22 459,250 18 -3.500 96 00 -31500 96 

415 .000 000 

WDZL -- 20HOval 23waval 1 000000 
550 219,500 00 220,043 46 -1,545 46 Do -1 .343 46 

200,000 goo 

W32L -- 21HCFVDl 26NOW01 1 000000 
369 09,726 56 496 .791 83 -7 .065 27 00 -7 .095 27 

450,000 000 

W12L - ?INUVDl 26NOVOI I Docooo 
379 1 .621,454 so 1,639,413 04 -17,976 66 00 -17 .979 69 

11465,000 coo 

W12L -- 27MOVOI 29MOvol 1 000000 
397 624,SO3 91 634,654 17 -10 .150 26 00 -IQ .ISO 26 

575 DOC 000 
W12L . . 27NOVOI 29HOVD) 1 000000 

41D 716.975 43 725 .472 61 -11 ..599 11 00 -11 .599 Is 
660,000 000 

WD?L - 27"Ovol 29MOVOI 1 000000 
421 716,973 44 726 .472 62 -11 .599 ]a 00 -11 .599 Is 

660,000 coo 
B?L .. 27MOvol 29HOVOI 1 080000 

CXL 421 -716 .973 44 -728,472 62 11 .599 is 00 11,599 19 
-660 .000 000 

1171. -- 29NMOI 05DECOI 1 000000 
444 426 .471 09 430,538 6S -5 .567 b6 go -31667 56 

390,000 goo 

WB?L - 30NOVDI DADECOI--~-] 000000 
460 1 .454,601 56 1,461,943 97 -7,342 41 

1 .325 .000 000 

W82C MONTHLY WILLIAM H GATES FOUNDATION PACE 705 
- COMPOSITE - AS-OF DATE 31DECOI 

SUMMARY REAL17ED GAIWIOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECURI TY DESCRIPTION MAI DATE MAI RATE 7RD III S7L D7 SELL RATE 
IN SELL/BTC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GN/IS NET SECTY GM/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECIY W LS BASE CURR GWIS NET BAS SEClY GM/LS 
Wj?l .. D5DFC0I 07DECO) 1 000000 

492 1,174,017 57 1,135 .852 38 -11,954 31 Do -11,934 111 
1,075,000 000 

W32L . 15DECOI 17DECOI 1 000000 
549 408 .779 30 413 .575 11 -4,595 91 00 -4,595 81 

375 009 BOB 

Wl?L -- ISDECOl 17DECOI 1 000000 
550 502 .136 72 507 .073 44 -4 .936 74 go -4,936 74 

460,000 coo 

'02, .. 14DECDI IBDECOl 1 000000 
551 979,152 35 992 .029 62 -15 .5?7 27 Go -13,1177 27 

900 .009 000 
Wl?L -- 27DECOI 31DECOI I coccoc 

628 2 .079 .323 24 2.ilg .372 52 -40,049 20 an -40,049 28 
1,925.000 000 

9)29276D9 707AL 
. . . . . . . . . . . . . . . 52 .693 .152 16 52 .1197 .3113 06 -2D4 .230 90 1 Do -204,230 90 L 

9129776F4 UNITED STATES IREAS NIS 7002106130 6 375 03HAY01 04MAY01 1 000000 
IBIA -- 

733 51,281 .250 60 50 .151 .&D& 51 1 .129,644 09 Do 1 .129,644 09 
59,000 .000 Goo 

IDIA -- 03"Yol 04MAYOI 1 DooDoo 
724 51,281 .250 60 50 .151,606 51 1 .129 .644 09 Do 1,129,644 09 

50,000,000 coo 

WRIA -- 03MAY01 04MAYI)i 1 000000 
785 51 .281 .250 60 50 .151 .606 51 1 .129,644 09 00 1 .129.644 09 
000 

03MAY01 04MAYDI 1 ODOODO 
726 51,251 250 6D 50,151,606 51 1 129 .644 09 Do 1 .129,644 09 

50,000,090 000 

'BIA . . 03MAYDI 04MYCI 1 000000 
787 51,291 .250 60 50 .151 .606 51 1 .129,64A 09 00 1,129,644 09 

50,000 .000 000 

WBIA -- 36MAYOI )7MAYDI--A 000000 
074 51 305 .593 75 50 .147 .053 34 1 .161,51D 41 go 1 .161 .510 41 

so coolooo ODD 

WDIA 51 6KAYQI 17MAY4 000199 - a AT f- ir 
075 51 .308 .593 75 50,147 .0113 34 1 .161 . 0 41 

6 



ASSET ID SECUR17Y DESCRIPTION 
SH SELL/07C L07 LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NET 

50,800,000 000 

WBIA -I 
076 51 .305 .593 75 

50 .000,000 age 

NITA -- 
077 51,308,593 75 

50 .000,000 coo 

WBIA I, 
130 S1,299 062 50 

solocoloco 000 

111A -- 
131 51 .219,062 50 

SO .OOO .000 coo 

1111A -- 
143 51,239 ?A] 2S 

50 .000 .000 coo 

WDIA -I 
144 51 .235,251 25 

Selene Doe coo 

WNIA P, 
192 S1,300,593 75 

50 .000,000 000 
W", . . 

LIS 51,509 .593 7S 
50 000,000 000 
WBIA -- 

261 51 .236,328 12 
SO .000 .000 coo 
WIIA . 

262 51,236 328 13 
50 coo noo coo 

111A -P 
647 51,4S3 125 00 

50 .000,000 coo 

111A -- 
749 59.10D .556 79 

59 .000 .Doo 000 

16MAYO 1 17myel 1 000000 
50 .147 .013 34 1,161,510 41 00 1 .161 .510 41 

I&MAYDI 17MYCI 1 000000 
50 .)47,083 34 1 .191 .510 41 08 1 .161 .510 41 

24MAYDI 25MAVIT 1 cannot 
50,144 .299 05 1 .144 .762 65 00 1 .144 .762 65 

2~01 25MYOI I onooon 
50,144 299 85 1 .144,762 65 00 1 .144,762 65 

25MAYDI 29MAYO) 1 000000 
50,142,908 11 1,095 .373 14 00 1,095,373 14 

25MAYGI 29"Yci 1 coccoo 
50,142 909 11 1 095,373 14 Do 1 095,373 14 

14JUNDI 11JUND) I D00900 
S0 .135 949 39 1 172 644 36 go 1 .172,644 36 

IAJUNOI ISJUNOI 1 000000 
50,155 .949 39 1 .172 644 it 00 1 1172,644 56 

D9JUL01 IIJULOI 1 000000 
50 .127,894 44 1 1109 433 fie Do 1 1103,435 60 

09JULGI IIJULOI 1 000000 
50 .127 094 41 1 .101 433 65 00 11109 .433 69 

IOOCIDI )JOCIO1 1 000000 
50,095 445 95 1 .557 679 IS 0 D 1,351 .679 05 

094OVDI 09movol 1 Deacon 
59 100,556 so a) on 0) 

WILLIAM H rAlES FOURM71ON PAGE 707 
- COMPOSITE - AS-DF DATE 31DILOI 

qUMMARY REALIZED CAIN/LOSS REPORT 
JANUARY 1 2001 10 DECEMBER 51 , 2n0I 

MAI DATE MAI RATE IRD DT S7L DI SELL RATE 
LOCAL COST LOCAL SFC7Y CN/IS NET SFCIY GN/LS 
BASE COST BASE SECIY GN/LS BASE CURR GN/LS NET BAS SECIY GN/IS 

09HOVDI 09MOV01 1 000000 
-59,100 556 80 a] no III 

20DECOI 21DECOI I ODnDDO 
29,040 516 71 649 .366 10 00 649,566 ]a 

?40ECOI 26DECOI I occono 
19 .91SI605 54 21% 425 71 to 216 .425 71 

902 543 915 44 20 .694 369 01 L Do 20.694 368 91 L 

59 .054 122 25 A67 791 81 S Do B67 .791 63 S 

7002/07/3) 6 250 09MAROI 14MARGI 1 000000 

35 091 .591 54 684 .971 16 on 684,971 16 

13MAROI ISMARDI 1 000000 
25,065,295 98 510 B7% 90 on 510,1175 90 

ISMARDI 20MAROI I Deacon 
100 259,655 99 2 264 7AI 51 00 2,264 781 51 

15MARO) 20MARDI I nooone 
-100 .251 455 99 2 264 701 51 on 2,264.731 51 

15MAROI 20MAROI 1 000000 
InO .256 655 99 2 264 711 51 no 2,294,781 51 

23MARDI 26MAROI I GODOnO 
10 025 562 74 231 .469 01 00 231,469 01 

29MARCI SnMAROI 1 000000 
50 126 mnO 05 1 119 295 70 no 1 .119 .293 70 

19APROI 20APRDI I Deacon 
40,097 193 07 948 431 -3 Do 966 .431 95 

ASSET ID SECURITY DESCRIP710H 
SH SELL/17C L07 LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NEI 

IIIA -- 
CXL 749 -59,100,556 79 

-59,400 .000 goo 

welu . . 
774 29 689 862 al 

29 000,000 000 
"ILL . . 

796 10 .252 CST 2S 
10,060 000 coo 

9128276F4 707AL 
. . . . . . . . . . . . . . . 923,233 294 25 

59 921 .914 Of 

9129276HO UN I TED STATES IREAS NIS 
- WBIA I, 

A97 35 .776 .5&2 So 
35,000,000 coo 

- WBIA I- 
514 25 576,171 BE 

25 .000 000 ODD 

WEIA - 
549 102 .525 .457 50 

100 000,000 Ono 

. . "I' ' . 
CXL 549 -102 523 437 50 

100 .000,000 coo 

WBIA - 
551 102 .523 A37 50 

100 one coo 000 

-- WDIA -1 
597 10 .257 .031 2E 

10 .000 .000 000 

W51A - 
619 51,246 093 75 

50,000 Ono 000 

WDIA -- 
712 41,065,625 OB 

40 000 .000 coo 

lid 

W!'2C MONTHLY WILLIAM H (AlES FOUNDATION PACE 706 
- COMPOS17E - 8 AS-OT CAIE SIDECOI 

SUMMARY REALIZED GAIN/LOSS REPORT Statement 2 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

MAI DATE MAT RATE TED DI STE DT SELL RATE 
LOCAL COST LOCAL SEC7Y GWLS MET SECIY GRAS 
BASE COST BASE SEC7Y GN/LS BASE CURE GM/Is NET OAS SECTY GM/LS 

W92C MDNYHLV 

d 

d 



W212C MONTHLY WILLIAM H GAIES FOUNM110N PAGE 709 
- COMPOSITE - AS-OF DATE SIDECOI 

SUMMARY REALIZED GAIH/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

ASSET To SECURITY DESCRIP71ON MAT DATE MAI RAIE TRD D7 SlL 01 SELL RATE 
SK SEIL/57C L07 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECIY GM/IS MET SECTY GM/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GN/LS BASE CURR GN/tS NEI OAS SECIY GM/LS 

50 000 .000 goo 

WBIA - 2BAUGOI 29AUGOI I DOODOO 
447 51,295,1120 13 50,070,445 96 1,223 .354 17 Do 1 .226 .354 17 

50,000,000 goo 

WBIA -- 29AMOI SCAUGGI 1 000000 
465 51 .300 .701 25 50.070,239 54 1 .230,541 71 on 1 .730,541 71 

50,000 .000 goo 

WDIA -- 29AUGGI 3CAUGOI 1 DDOODD 
466 51 .500 .751 26 50,070,239 5A 1,230,541 72 00 1 .230,541 77 

52,000,090 Duo 

IOTA - 29AUGOI 30AUGOI I oogooo 
467 51 299 028 13 50,070 .239 54 1 .226 .580 59 00 1 229,589 59 

50 .000,000 Goo 

WBIA I- 29AUGOI 50AUGOI 1 002000 
471 51 .304 .687 50 50 .07D .259 54 1,234 447 96 00 1 .254.447 96 

50,ODDIOOD 000 

WDIA . . 30AUGOI SIAUGOI I ODDOOO 
495 SI 312,500 00 50,070,035 12 1 .242,464 58 Go 1 .242,464 55 

50,000,000 000 

WBIA -- 30AUGOI 31AUGG) 1 000000 
496 25,656 250 00 25,035,017 56 621 .232 44 00 621,232 44 

25,000 .000 000 

WBIA - 25SEPOI 26SEPOI 1 000000 
563 S1,592,031 26 50,064,720 21 1 517 .511 05 go I .S17 .511 05 

59,060,000 000 

WBIA -- 25SEPOI 26SEPOI 1 000000 
5&4 51,592 .031 2S 50 066,647 55 11515 .383 70 

00 
11515 .393 70 

50 .000 .000 000 

WIJA -- 28SEPOI 28SEPOI 1 000090 
608 25,787 .109 30 25,033,254 91 753,524 47 00 753,324 47 

25,000,000 000 

NITA -- 28SEPOI 28SEPOI I coocoo 
609 25 .791,015 63 2S .033 .214 91 757 .730 72 00 757 .730 72 

25,000 .000 000 

WBIA D9NUV9I 09NOVOI . V 000000 
00 111 751 402 063,308 05 402,065 .305 D6 01 

401 600,000 000 , - <~- r- 
- L 

re 

re 

W92C MONTHLY WILLIAM M GATES FOUNDATION Statement 28 PAGE 703 

- 
COMPOSITE - AS-OF DATE SIDECOI 

SUMMARY REAL 
I 
ZED GAIM/LOSS REPORT 

JANUARY 1 . 2011 10 DECEMBER 31 . 2001 

ASSET 10 SECURII-Y DESCRIPTION MAT DATE MAT RATE 7RD 07 SIT. D7 SELL RATE 
SH SELL/DTC LOT I OCAL PRINCIPAL MET LOCAL COST LOCAL SECIY GN/IS NEI SEC7Y GWLS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SEC" GN/IS BASE CORR GWLS NEI SAS SECIY GNILS 

WBIA , OSMAYQI 04HAvol 1 000000 
781 50 .452,324 76 SO .117 .952 19 364 .572 57 cc 364 .37? 57 

50 .000,000 090 

NITA , 03MAY01 04MAYDI 1 accocc 
CXL 795 50 .462,324 76 -50,117,952 19 -364.372 S7 00 -364,372 57 

-50,00D .000 000 

WDIA - 03MAYGI 04MAY01 1 000600 
759 51,2115,15A 25 50,117 .952 20 1 .167 .204 05 00 1 .197,204 05 

50 .000 .000 000 

NITA - 03MAYCI 04MYDI 1 GODOOD 
790 51 .285,156 25 50 .117,952 19 1 .167 .204 06 00 1 .197,204 06 

59 009 .000 000 

USIA - GIMAY01 04MYOI I coacoo 
791 SI .255,156 25 SO .117,952 20 1 .167,204 05 go 1 .167 .204 05 

50,000,000 000 

WDIA ., 03MAY01 D4MAY0I 1 000000 
792 51 .215 .156 25 50,117 .952 19 1,167 .2D4 09 cc 11167 704 06 

50,000,000 000 

IIIA P, I OKAYS I I I MAYOI 1 000080 
027 51 .347 .656 25 50,116,132 62 1 .251,473 63 00 1 .23IIA75 65 

50 0901000 000 

WBIA . . IGMAYDI 11MAYO) I DOODOO 
028 SI .347 .6S6 25 5D .116 .182 63 1 .251 .473 62 00 1,231 473 62 

50,000 DOD 000 

WBIA , 10MAY01 IlMAYcI I ODDOGD 
032 51,361,650 00 SO .116 .182 62 1,2A5,467 39 00 1124S.~67 so 

50 000,000 000 

WSIA . . IDMAYDI I)MAYD) I DOODOO 
ass SI .391 .650 00 SQ .116 .182 93 1 2AS .467 37 go 1,245.467 37 

50 .000,000 000 

WBIA - IcMAYOI I IMAYDI I ODDOOD 
054 51,361,659 go 50.116,192 62 1,245,467 3B Do 1 .?AS.467 36 

50,000,000 goo 

WBIA , I DKAYOI I lMAYDI--- 1 000000 
035 51 .361 .650 00 50.104,022 53 1,257,627 67 00 1 .2S7,627 67 

Soloooloon DOD 

WDIA ?IAUGOI 29AUGOI 1 000000 
446 SI .504 .607 SO 50,970 .443 96 1 .234 743 5A 0 .'l-j 



WILLIAM H ~ILS ~UUNUAIJOM PAGE Tin 
- COMPOSITE - 8AIII DATE 311TECIII 

SUMMARY REALIZED CAIN/LOSS REPORT Siatement 2 
JANUARY 1 . 2001 TO DECEMBER 31, 2001 

MAT DATE MAI RATE EAT) DT STL DI SELL RATE 
LOCAL COST LOCAL SFC7Y GN/LS NET SIXTY CN/Lk 
BASE COST BASE SEVY GN/LS BASE CURR CWLS NET OAS SECTY f-U'Ll 

09NOVOI D9NOVOI 1 000000 
02,063 .308 06 a] go BE 

09NMOI 09NOVOI 1 000000 
402,063,309 06 Do 00 no 

09NOval 09NDVOI 1 000000 
441 .996 842 21 51 Do 31 

09NOVOI 09NOVOI 1 000000 
-449,996,842 21 . 31 Do 31 

09movol 09NOval 1 coccoo 
445 .996 042 21 00 Do an 

27NMOI 29NOVOI I Doccoo 
100,107 062 54 2 611,697 46 Do 2 611 .6117 49 

30NOVal CSOECOI I occooo 
SO .052 438 77 1 .369,436 23 an 1 369 436 23 

IDDECOI IIDECOI 1 000000 
25 025.345 50 671,920 25 00 671 920 25 

IIDFC0I 12DEC01 1 000000 
25 025,236 13 679,842 00 Do 679 842 00 

I)DECOI 12DECOI I coacce 
25 025.236 13 685.74A 25 no 663 748 25 

12DECOI 13DEcol 1 000000 
2S 025,176 BE 6111 .904 37 00 691 904 37 

?DDECOI ?IDFC0I 1 000000 
55,545 $05 75 1 .7%11525 50 go 3 .2B5.525 It 

20DECO] 23DECOI 1 000000 
10 009,701 It 257 486 34 00 . - 257 .496 34 

ASSET ED SECUR17Y DESCRIPTION 
SH SELL/17C L07 LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

WNIA P- 
CXL 751 02,065,309 OS 

01 .600 .000 coo 

WBIA -- 
752 402,063,301 06 

401 600,000 000 

- NITA 11 
753 446,999 .042 52 

448 .SQD .000 000 

NITA -p 
cX1 753 445 .996,042 S? 

448 .500 .000 000 
WBIA . . 

754 448 996 342 21 
44B .Sof 000 coo 

Wall) . . 
680 102,7111 .751) 00 

100 000 .000 000 
'BID . . 

6118 51,421 .175 00 
50 .000 coo Goo 
WO)U , . 

710 25,697 265 93 
25,000 000 000 

WBIU . . 
714 25 .705,079 15 

25,000 000 Dog 
Walu p 

721 25.709 984 3A 
25 .000 coo Dog 
We]U . . 

726 25,707 031 25 
25 .000,000 coo 
WBIU " 

775 511ss? 031 25 
50 .00111,001) coo 
WIT], . . 

777 10 .267,1V 50 

WIjI,jAM H GATES FOUNDATION PACE 71 1 
- COMPOSITE - AS-OF WE 1114r~j 

%UMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 2001 10 DECEMBER 31, 2001 

MAT DATE MAI RATE IRD D7 STL DI qELL RATE 
LOCAL COST LOCAL SECTY GWLS HE] SECTY GNIL~ 
BASE COST BASE SECTV GN/LS BASE CURR GN/LS MET OAS SECTY rH/j~ 

?IDECOI 24DECO) I Doccoo 
10 009 570 05 256,445 59 Go 256 .44S St 

2]DECQI 24DECOI 1 (100000 
15,014 355 07 379,394 93 00 579 .394 93 

2~DECDI 26DECOI I onnoca 
10 .009 492 66 222,548 59 00 222,541 59 

?4D[CDI 26DECOI I UDDOOD 
-ID .009 4112 66 -222,546 59 Do 222 .543 59 

24DECOI 26DtCO) 1 (100000 
5 004 TAT 33 125,336 90 Do 125 .336 30 

24DEcol 26DECOI 1 000000 
- 004 .741 is 125ISS6 to 00 121, IS6 to 

76DECOI 27DECO) 1 000000 
50 .047 194 76 1 .259 .914 62 Go 1 239 914 6 ; 

?6DECOI 2?DECcI 1 000000 
10,009 SIT BE 245,110 52 Do 241 110 52 

76DECOI 27DECOI 1 000000 
10,009 .063 69 247,967 56 00 747 967 S6 

ASSET ED SECURITY DESCRIPTION 
SH SELL/17C LOT LOCAL PRINCIPAL NET 

SHARESIPAR !A~E PRINCIPAL NET 

10 goo 000 000 

NEW . . 
779 111 .2" ols AS 

10 .000 .000 DOD 

WETJU ' . 
782 15,393 750 00 

15,000 .000 DOD 

WITIU . . 
754 10,232 051 25 

10,000,000 ago 

Well) - 
cxk 754 -10 .232 031 25 

-10 000 000 000 

WBIU v . 
705 5 130 Oll 13 

5 .000 000 000 

W,ju . . 
7117 5 114,019 is 

5,000,000 000 

WBIU . . 
003 51 287,109 311 

50,000,000 000 

WBIU . . 
004 10,257 .421 86 

To coo .onG 000 
WBIU . . 

005 10 .257 051 25 
10 000 .000 can 

9)28276HO TOTAL 
. . . . . . . . . . . . . . . . . BSI .060 .150 27 

1 .319 .24& 990 67 

140, SSI .060 .150 27 00 

1 2117,546 679 74 31,700 .311 45 1 

W12C MUNINLY 

Wo?C MONTHLY 

Do on 

00 31,700,311 45 1 

0 
1 



MONTHLY WILLIAM H GAIES FOUNDATION Siatement 28 PAGE 712 
- 

COMPOSIIE - 31 C I L 
E I 

REPORT 
AS-OF DATE DE SUMMARY REA IZ D GA N/tOSS 

JANUARY 1 . 2001 TO DECEMBER 31 . 2001 

MAI DATE MAT RATE IRD DI S71. DI SELL RATE 
I OCAL COST LOCAL SECTY CWLS MET SEC7Y GM/LS 
BASE COST BASE SECTY CWIS BASE CURR GM/LS NET BAS SECTY GM/LS 

W92C 

ASSET 10 SECURI TY DESCRIPTION 
SH SELL/BYC LOT LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

42& .279.697 S4 

9123276J6 "TIED STATES IREAS HIS 
WIIH -- 

160 634,593 75 
600,000 000 

WBIO . . 
513 943,875 00 

900 .000 Ono 
We]" . . 

424 31593,671 57 
51420 .000 000 

WITO . . 
S54 1,197,712 50 

I .jqO,COO 000 
We]" . . 

614 3,033,943 44 
2 ."91000 goo 

WDIN . . 
707 956 .260 14 

965,000 DOD 
Well, . . 

162 404 835 22 
390 000 coo 

walu . . 
690 592,710 94 

57O .QOC 000 
Welm . . 

735 41191 .975 Do 
4 .DDD,CQD 000 

912827AJ6 TOTAL . . . . . . . . . . . . . . . . . . 12,1135,137 50 

10 .9&2 .057 21 S 

05JANDI IOJANDI 

5,482 as 

IIJANOI 19JANDI 
5 .796 07 

DIFEIVI DBFESOI 
32 866 90 

OIFEIDI 05FEBOI 
42 33 

)6FEBOI 20FENDI 
-32,497 53 

23MYDI 25myol 
-10,144 92 

20JUNDI 27JUNOI 
9 .003 64 

17JUIDI IBJULDI 
2,429 IS 

14DECOI 19DECOI 
104 .556 42 

109 .267 49 1 

6? 13 

-32,497 53 

-10,144 52 

9 .003 64 

2,429 15 

104 .556 42 

199.267 49 t 

395 834 64 

599,2111 79 

4,057 .315 59 

12,70S .920 0) 00 

WILLIAM H rA7ES FOUNDATION PACE 715 
- COMPOS17E - AS-01' DATE 31DECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

MAT DATE MAI RATE IRD DT SIL DI SELL RATE 
IOCAL COST LOCAL SEC7Y GWLS NEI SECIY GW/LS 
BASE COSI BASE SECTY GN/LS BASE CURR ~LS NET SAS SECTY GN/LS 

2,728 010 09 612011 35 5 00 6 .288 35 S 

2002/011/31 6 125 26DECOI 27DECO) 1 000009 

100,022,607 91 2,727 .392 09 Do 2 .727,392 og 

24DECOI 27DECOl I cocoon 
25 DDS1651 98 681,048 02 00 6111,11411 02 

26DECOI 27DECOI I coccoo 
19,002,260 79 271,567 34 Do 271,567 34 

27DECOI 27DECOI 1 000090 
30 006 732 37 814 .702 01 00 814,702 01 

29DECOI 31DECOI I GOODOO 
50101319~2 64 1,557,145 11 00 1 .557,145 11 

28DECOI 31DECOI I Boom 
50 .020 S42 42 1 .350,551 35 00 1 .350,551 53 

28DECOI 33DECOI I DDOOOD 
50,020 SA2 42 1,562,270 Of Do 1,362,270 On 

W02C MONTHLY 

2 .734,295 44 

9129276K3 UNITED SIAIES IREAS HIS 
WILA . . 

060 102,750,000 00 
100 .000 .000 coo 

-- WBIA -- 
061 25 .697 .500 00 

2S .000 000 DOC 
WITA - 

062 10 .273,626 13 
10 .000 .000 ODD 
WBIA . 

06t 50,121,404 38 
30 .000 coo coo 

WBIA - 
06e SI .571 .093 75 

50,000 .000 coo 
WSIA , 

06S 51,371 .093 75 
50,000 000 coo 

WBIA , 
070 51 .362,917 50 

50 .000,000 000 

912527693 70TAI 
. . . . . . . . . . . --- 325 .657,912 51 

9125276N7 UMIICD SIAIIS IWEAS MIS 
.1 

WS 
I 
N v, 

]so 1 .1111] loan 00 
11300,000 Due 

- WITH ., 
174 4 .190,000 00 

4 .000,000 coo 

WIIH " 
295 2,261 .546 55 

2,)7D .DDO DOD 

WILD . . 

315,092, "6 53 

2905/11/15 5 750 

1 084,375 00 

4,1114,57S 00 

2 .251,701 56 

8,565 .475 99 1 go 5,565,475 99 L 

05JANDI IDJANDI 1 000000 

-5,375 00 Do -3,375 00 

05JANCI ICJAMOI 1 000000 
-4,575 00 go -4 .575 00 

IBJANOI 19JANCI-'- 1-000000 
00 9,645 52 91BA5 32 

(7 - -A 28FEIG) 01MARGI.X~-1-J, 00000 NT T E STRIV --T 

0 

ASSET IV SECUR17Y DESCRIPTION 
SH SELL/BIC tO7 LOCAL PRINCIPAL MET 

SHARES/PAR BASE PRINCIPAL NET 

415 .417 .630 33 

2010105115 5 75D 

629,110 97 

940,079 13 

3,560 $04 97 

1,197 .650 17 

S .Dfifi,445 97 

996 .404 98 

00 

000000 

Go 

1 000000 
00 

1 000000 
00 

1 000000 
cc 

I access 
00 

GODOOD 
00 

1 000000 
Do 

1 000090 
00 

I Come 
Do 

16.962,057 21 S 

5 .482 be 

3.796 67 

32.966 go 



WILLIAM N GATES FOUNDATION PAGE 714 
- COMPOS17E - 

SUMMARY REALIZED GAIN/LOSS REPORT Statement 28"" DATE B]DEcol 
JANUARY 1 . 2001 To DEFE"SER 31 . 2001 

MAT DATE MAY RATE TRY) DI SIT. ITT SELL RATE 
LOCAL COST LOCAL SEVY GN/LS NET SECTY GNA 5 
BASE COST BASE SECIV GN/LS BASE CURR GM/LS HEY BAS sEciy rN/LS 

S71 675 76 aid 41 on %16 AT 

ISMAROI [SHARD[ I onaGag 
0 350,625 an 3 125 00 Do 3 125 Be 

29KAROI 3PHARDI I oncGOD 
%91 045 71 465 74 go 469 74 

29MAROI 30MARRI I oftoono 
391 845 70 439 46 no 439 46 

30MAROI D2APROI 1 000000 
2 344 Bid 51 27 .477 2 . 00 27 .477 24 

30MARDI C?APROj 1 000000 
391 . ?a? 31 1 816 41 00 1 116 41 

02APRDI 03APROI 1 1100000 
481 203 13 1 968 75 00 I .BAB 75 

06APROI ICAPROI I Coccoo 
6 496 .05& Do 21,536 17 00 21 .336 17 

19APROI 23APROI 1 000000 
is 629 .296 all )9 .921 BY Do 19,921 37 

20APROI 24APRO) 1 000000 
4,436 054 72 -20 351 12 00 -20 353 12 

POAPROI ?QAPROI I DDOOOD 
4 400 .052 15 8 .491 so Do a 491 60 

23APROI 75APPOI I Doccoo 
25 956 451 85 110 .950 96 00 110 .950 96 

73APROI 25APROI 1 000000 
-25 956 .431 85 .110,950 9( no -Ilo .950 96 

ASSET TO SECURITY DISCRIP71ON 
%IT S[tL/21C LOT LOCAL PRINCIPAL NEI 

SHARFS/PAR BASE PRImrIPAI. NEI 

020 S74 457 19 
550,000 000 

'810 . . 
167 B,3S3 750 an 

A .000 coo goo 

'110 . . 
223 392,514 45 

375 coo Goo 

Wall) . . 
274 392.295 16 

575,000 000 

WITH -- 
]so 2,372 .293 75 

2 .260 Ono 000 

Half) . . 
230 593 603 52 

575 .490 %to 

'BID . . 
304 493 571 go 

460 .1100 Doc 

WBl" . . 
195 6 S17139? 97 

61190 Ono 000 

Holz . . 
Ica 15 "91710 75 

is ongloca ODD 

WITH . . 
313 4 415 613 60 

4 250 000 Roo 

WBIH -- 
311 4 417,343 75 

4 .2so Ono 000 

WITH - 
32) 26,067,392 11 

25 Ono 000 goo 

WIIIH . . 
CXL 321 -26,067 552 a] 

-25 000 DOD 000 

WILLIAM H GATES rOi,uCAlInN PAGE 715 
- LOMPOS17L - AS-()F DATE 31DECnI 

~UMMARY REALIZED rAIH/LOSS REPORT 
JANUARY 1 2001 10 DECEMBER 31 . 2001 

MAT DATE MAY RATE IRD DI SIL nI SELL RATE 
LOCAL COST LOCAL SECIY GNIL~ NET SEC7Y GM/jS 
BASE COST BASE SECIY CH/It EASE CURR GN/LS NET OAS SFC7Y GN/LS 

03MAYBI 07MAYOI I occooo 
5 .0971~00 a? -25 642 99 00 -23,642 99 

OIMAYDI 07MAYDI 1 000000 
5 097 .00 02 23 642 99 Do 23 642 99 

03MAYOI 07MAYO) I Docooo 
5 071 fill 02 11116 ol Do I Bad ol 

04MAYO1 07MAYOI 1 000000 
3 .252 375 54 271 16 00 271 16 

OIMAYOI n7MAYDl 1 000000 
-5 252 325 A' 271 16 00 -271 16 

04"Yol 07MAYCI 1 000000 
31235,976 44 16 673 56 Do 16,625 56 

14JUN01 ISJUNCI 1 (100000 
25 779 609 04 189 14) 96 00 139,141 96 

20JUNDI 22JUNDI I ODOODO 
37 166 663 19 155 5S4 Do Do 130 554 DO 

09JULGI IDJULOI 1 000000 
51965,32A Is 5 990 62 Do 5 890 62 

21SEPOI DIOCIO) 1 000000 
26 924 447 66 -2,572 66 00 -2,572 66 

28SEPOI clocial 1 000000 
26,915,125 43 -1 .015 93 00 -) .CIS 93 

2ESEPOI DIOC7111 -1 000000 
26,913 125 43 1 CIS 93 no 11013 93 

28SEPOI loociol I Cocoa 0 1 - , 
26 .913 123 45 -1 .015 93 Do -1 .013 93 

W12C mnui "I y 

ASSET 10 SFCURITY DESCRIPTION 
SIT 'ELL/07C 107 LOCAL PRINCIPAL NEI 

SHARESIPAR BASE PRINCIPAL NEI 

wolm . . 
4?2 S .075 .7S7 03 

41990 coo coo 

"IN . . 
CXL A2 ; -5,073,757 03 

-4 .1190,D00 one 

"I" . . 
476 5 .073 7S7 03 

41"O ."s Ono 

451 3 252 600 Do 
3 12O .CC0 000 

WITH . . 
CAL 431 3,252 600 00 

-5,12D .000 000 

'$IN . . 
475 3.252,600 00 

3 .320 .000 coo 

WBIA - 
194 25,963 .7SO 00 

2S 000 000 000 

WITH - 
165 37 .525,217 19 

35 860,000 000 

Halo . . 
576 5,991,218 75 

S 000 coo coo 

'81, . . 
143 26,921 .575 00 

2S Doo,noo ooo 

WFIH -- 
152 26 912.109 50 

25 000 000 DOD 

Hal" . . 
CXL 152 -29,912 .109 50 

-25 .000 .00C 000 

WITH . . 
364 26 .912.109 SO 

A 

4 

4 



W52C MONTHLY WILLIAM H GATES FOUNDATION Statement 28 PAGE 711 
- 

COWOS17E - AS-OF DATE suxcoi 
SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1, 2 

00 
1 TO 

OECE No ER 
3 

1 . 
2 
001 

ASSET in SECURITY DESCRIPTION MAI DATE MAI PATE IRD 01 STL OT SELL RATE 
I" SILL11IC LOT LOCAL PRINCIPAL N17 LOCAL COST LOCAL SIVY GNILS NET SECTY GM/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECIY GM/LS EASE CLAIR QN/LS NET BAS SECTY GH/LS 

25 .0410,000 000 

WBIH . . 03DC701 QsOCIG1 1 000000 
376 5,714 .479 5A 5.703,955 72 10 520 54 go 19 .5~0 84 

5 .500,000 coo 

WIIQ .. )4NOVIII 14NOvol 1 000000 
398 102,510 94 103 .415 63 -907 69 Go -907 69 

95 .000 coo 

WBIH - 14NOVDI )LNOVDI 1 000044 
506 3 .735 .073 13 3 .22?,723 20 12.554 93 go 12,354 93 

3 .000 .000 coo 

Will" . . 20NOVOI ZAMOV01 1 000000 
561 5 .537,812 SO 9,592 .006 71 -54 .194 2) 00 -54 .194 21 

5 .000,000 000 

WDIQ . . 23NOVGI ?6NOVOI 1 000001 
496 1110,603 52 102,430 40 -1 .1126 08 go -1 1526.8a 

9s .oDD 000 

WRIN . . 14DECOI 19DECOI 1 0110000 
739 41101,095 75 4 .184,11A6 77 -B3 .7S3 02 00 -65,753 02 

5.900,000 000 

WBIH I- IBDECOI 21DEC01 1 000000 
779 3,050.437 50 31113 .905 53 -65,551 53 go -63,551 35 

2 900,000 000 

WDIR " IDDECO) ~IDECOI 1 000000 
7110 2 .993 734 37 3 .060,299 37 -Al .565 Do 00 -41 565 00 

2 050 000 000 

9128276M7 701AL 
. . . . . . 194 .786 .421 25 194 .625 .219 DO 161,202 25 1 Go 161,202 25 1 

16 .783 .950 41 16 .772,159 59 11 .690 92 s 00 11 690 112 S 

9128276P2 UNITED STATES IREAS NIS 2DD2/11/30 5 625 I&APRDI I&APROI I DODDOO 
WBI2 . . 

090 7 .655,351 56 7,635 .055 59 292 97 Do 292 97 
7 .500,000 000 

t 

WOPC MONTHLY WILLIAM H GATES FOUNDAI)ON PACE 717 
- COMPOS17E - AS-OF WlE SIDECOI 

SUMMARY REALIZED GAIN/ LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 51 . 2001 

ASSET 10 SECURITY DESCRIPTION MAI DATE MAT RAIL IRD D7 SIL 01 SELL RATE 
SH SEiL/DIC LOT LOCAL PRINCIPAL NEI LKAL COST LOCAL SEC7Y GN/[S MET SECIV GN/LS 

SHARES/PAR BASE PRINCIPAL Nil BASE COST BASE SECIY GN/LS BASE CURR GWLS NEI BAS SEC7Y GN/L5 

912827600 UNITED STATES IREAS HIS 2002/12/31 5 125 16APROI IBAPROI I BODOOD 
'DIZ . . 

099 7,595 .507 91 7,59?m5?4 22 13,183 59 Do 13,183 59 
7 500 .000 ago 

91ZB276R@ UNITED STATES IREAS HIS 7011/01/is 3 500 26JULDI 30JULCI 1 000000 
WDIA . . 

320 102 .5BO .350 00 102 .356 090 97 224 259 03 00 224 .259 03 
102 .070 .000 000 

- WDIA - 39JULDI 3)JULGI I DGDODG 
374 )02,1138,755 94 302 .355,071 60 463 664 34 go 463.664 54 

102 095,000 000 

- WBIA . . 06AUGGI OBAUGOI 1 990000 
562 103 096 .553 17 103,047,927 cc Ab 6n6 12 Do 49.606 12 

102,139 000 000 

- WBIA I- D7AUGDI 09AUGOI I DODOOD 
355 102,973,920 00 103,328,402 74 -354 .4112 74 00 -354,4112 74 

102 144 .000 DOG 

WIIA - ORAUGOI IOAUGOI 1 000000 
3S4 103,123,617 18 102 44S,920 02 679,697 It 00 679 .697 16 

102 .150,000 000 

- WDIA . . 09AUGOI 13AUGOI I DDOODD 
358 20,669,661 19 20 .934 .59b 13 164 .936 94 00 -164.936 94 

20,433 400 000 

- WDIA ., 07NMOI 09"Ovol 1 00011DD 
741 213,629,083 ?A 209,795,913 72 3,855 .167 52 go 3 .1533 167 52 

204,216 .000 000 

WIIA -- 
0 
7NOVOI 09NOVOI I go 

10 
Do 

742 IS9 .514 974 39 1.57 .309,315 37 2 .425 619 07 11 2 .425 659 02 
IS3,167 008 000 

WDIA - 20DECO) 21DECOI I GODODD 
054 25,435 708 59 26,299 091 S6 -963,382 97 00 -065,352 97 

25,555,500 000 
WBIA . . 20DECOI 21DECCI I cuolloo 

DS5 25,419 .756 41 26 .299 091 56 -079 .35S 15 00 -979 .3SS 15 
25,5SS .SGD DOD 

A 



W12C MONTHLY WILLIAM H GAIES FOUNDATION PAGE 71A 
- COMPOSITE - 8111F DATE SIDEC .) 

SUMMARY REALIZED GAIN/LOSS REPORT Siatement 2 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIP710H MAI DATE MAI RATE 7RD OF SOL OF SELL RATE 
SH SELL/117C LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GMIIS NET SEC7Y GMA 

SHARES/PAR BASE PRZHCIPAL NET BASE COST BASE SECTY GM/LS BASE CURR GM/LS NEI OAS SEVY GH/LS 

91211276118 TOTAL 
9S9 562 318 06 954,149,422 67 5 .AI2,395 39 1 00 5 41? 895 39 1 

91262767, UN17ED STATES 7REAS NIS 2011102115 5 Poo 14FE801 IsfEbol 1 000060 
'110 . . 

752 567 697 SO 565 .676 14 -918 64 no -985 64 
STO 000 Goa 

WIIH . . 02MARD) 06MAR01 I DOOODO 
713 0,100 .290 Go 1 035 114 15 66,315 97 00 66,315 87 

9,020,000 000 

WIIIH - 09MAROI 13"Rol I cloolloo 
BIG 10.064 062 50 10,051 .562 so 12,500 00 00 12 500 no 

IO .ODp .voo 000 

Nola . . 29MARDI 30MAROI 1 000000 
225 250 625 00 750 .351 56 273 44 00 273 44 

250,000 000 

Wela . . 29MAROI 02APROI 1 000000 
226 250,703 13 250 351 57 351 56 00 351 56 

250 000 000 

Wain . . 29MAROI O?APROI I ODOODO 
227 254,664 06 250,SSI sc 512 50 00 112 SO 

250 000 000 

'610 . . 06APROI 09APROI I DOOODD 
319 5US .314 06 507,692 01 631 25 an 651 25 

50S .000 age 

"In . . 20APROI 23APROI 1 000000 
435 427,047 66 426,367 97 679 69 00 679 69 

435,000 000 

Wait) . . 20APROI 23APROI 1 000900 
CXL 435 427,047 66 -426 367 97 679 69 at 679 69 

-435 000 006 

'DID . . 23APROI ?AAPROI I cannot 
439 427.251 56 426 367 97 653 59 Do 913 59 

435,000 000 

'BIG . . 23APROI ?.APRil' 1 000000 
CXL 439 -427 251 56 426 .367 97 -803 59 Do -113 59 

-435 Ono 000 

WIIQ - 23APROI 24APROII- I DOCOOO : 
1~ 

WILLIAM H GATES FOUNDATION 
- COMPOSITE - 

~U.MARY REALIZED GAIN/tOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 2001 

MAI DATE MAI RATE IRD DI sit OF SELL RLAII 
LOCAL COST LOCAI SEC7Y GH/I~ 
BASE COST BASE SFC7Y GN/LS BASE CURR GN/LS 

426 .567 97 683 59 Do 

24APROI 27APRO) 1 000000 
976,364 73 -27 649 10 00 

03MAYDI 04MAYOI 1 000000 
575,233 59 717 19 00 

09MAYGI 15MY01 1 000000 
1 .576 .100 42 -1 021 56 00 

09MAYDI ISMAYDI 1 000000 
_I .S76 .1110 42 1 .021 56 go 

09HAVOI ISMAY111 1 000000 
1 576,100 42 -1 028 4? 00 

09MAYO) ISMAY111 1 000000 
51316,419 49 -526 As Do 

09MAYOI ISMAY111 1 000000 
-5 .316 .418 49 526 61 00 

09MAYOI 15MAY01 1 000000 
51316,41B 49 .55D 49 00 

09MAVOI IOMAYOI 1 000000 
221,553 75 567 66 no 

73MAY01 25MAYDI 1 000000 
344 .733 51 -5,174 14 go 

29MAYDI 31MAY111 1 ODODOO 
5,200 .962 16 11600 32 Do 

30MAY01 31MY60-l" I DOOOOG 
5,193 .914 06 6 960 94 00 

PAfE 71~ 
AS-OF MIE 3]DF- ni 

NET SEClY GN/LS 
NET BAS SEC7Y rN/IS 

$83 59 

-27 .649 In 

717 19 

-1 071 36 

1 021 36 

-1 025 42 

526 65 

526 69 

-SS0 49 

557 66 

-5 174 14 

1 600 52 

6 960 94 

ASSET ID SECUR37Y DESCRIPTION 
SH SELL/ITC LOT LOCAL PRINCIPAL NET 

~HARES/PAR BASE PRINCIPAL NET 
440 427,2SI 56 

A35 000 000 

WITH I, 
323 948 .715 63 

965 .000 000 
'BIG . . 

554 S75,950 79 
595 coo coo 

'alz . . 
161 1 575 .079 06 

1 .600 000 000 
,IZ . . 

CXL 1&] -1 575 .079 06 
-1 600 000 000 

WBIZ . . 
175 1 .575 .072 00 

11600 000 000 

WITH -- 
475 S .515,691 a] 

5,400 000 000 

Walm . . 
CXL 479 -5 .515 .691 111 

-5 .400 000 goo 

WOjH . . 
521 5 315,86B 00 

5 400 .000 000 
WGIO . . 

652 221 .941 4) 
225 out Ono 

WB]H . 
697 339.609 37 

350 .000 goo 
WGIH . . 

739 5 .202 562 So 
5 400 000 000 
NO]" . 

748 S .200 .07S Go 
5 .400 000 000 

14 

WB2C MONTHLY 

4 

4 



W12C MONTHLY WILLIAM H WES FOUNDATION Staiernent 28 PACE : 720 
- 

COMPOS17E - AS-OF DATE 31DECOI 
SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31, 2001 

ASSET To SECURITY DESCRIPTION MAT DATE MAI RATE IRD 07 STE 07 SELL RATE 
SH SEIL/l 

I 
C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SEC" CWLS NET SECTY GM/tS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GIVES BASE CURIE GN/tS NET $AS SECTY GN/LS 
WNIA ., 14jumal Isiumal 1 000000 

187 A9 .093 .750 00 49 .250 .945 S6 -197 .195 56 00 -IB7 .195 56 
50,000 .000 002 
WBIA - 14jumal 18JUNDI 1 000020 

196 49 .156 .250 00 49,250,945 S6 -124,695 56 Do -174 .695 S6 
5Q .D0O .ODQ 000 

WBIA - 2BJUNDI 02JULO) I coolloo 
23b 195,250 .00a 90 197 .132 .751 40 -1 .812 .751 40 00 -1 .552 .7SI 40 

200,000,000 000 

- WBIH -- IODECDI 19DECOI I DOODOG 
775 5 .677,568 75 3 .665,974 07 9,694 68 00 0,694 68 

3 .720,000 ago 
Welm " 27DECOl 25DECOI 1 200000 

019 21509,155 91 2 .495,302 55 12,056 43 go 1218S6 43 
21530 .000 ago 

W&IH . 27DECO) 28DECOI I DOODOO 1 020 2.500,549 22 2 .494 .915 34 5,733 03 00 5 .733 Be 
2 .5SO.000 000 

912627674 107AL 
. . . . . . . . . . . 335,933 .241 95 541,047 .624 50 55 1 00 -2 .114.382 55 L 

2.BS3 .137 SO 2 .ASG .368 95 2 .768 55 S 00 2,769 55 S 

9128276V9 UN17ED STATES IREAS N7S 2OD3/03/31 4 250 IBAPROI 19APRO) I cocogo 
WBIE . . 

all 50 .023,437 50 49 .9sa .291 25 35,156 25 Do 55,156 25 
50,000,000 000 
WBIE " IBAPROI 19APROI I 000BOD 

012 50 .023 .437 50 49 .919 .291 25 35,156 25 00 35 .156 25 
So.000 .000 ODD 

9)2B276V9 101AL 
. . . . . . . . . . . . . . . . IDO .C46.975 Do 99.976,562 50 70 312 50 E Be 70 312 50 1 

9120276X5 UNITED STATES 7REAS NTS 2006/05/15 4 62S IIMAYOl ISMAYDI 1 000000 
WB]Q ' . 

697 594,575 00 819,750 00 5,625 00 00 5,625 aO 
900 .0co 000 

'BIQ )IMAYDI l5myll~ I-000000 
689 596,203 13 592,500 00 31703 13 1 703, 13 

&00 .000 coo 
Do- 

SfRil )TAI 

W12C MONTHLY WILLIAM H WES FOUNDA 7ION PAGE 721 
- COMPOSITE - AS-OF DATE SIDECOI 

SUMMARY REAL12ED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 2001 

ASSET ID SECUR17Y DESCRIPTION MAI DATE MAT RATE IRD D7 STE DI SELL RATE 
SH SFIL/17C L07 IDCAL PRINCIPAL NET LOCAL COST LOCAL SECTY CN/LS NET SEC7Y GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GIVES BASE CURD EWES MET BAS SECTY GM/LS 

WBIE -- IAMAYOl 15MAY01 1 000000 
403 24 .768 .&Ol S6 24.762 .711 75 5 .992 51 00 S .802 BE 

2S .100,000 000 

WBIE . . 14MAY01 22MAYDI 1 000060 
473 24,755,97a 05 24.699,969 75 53,909 20 00 53 .909 28 

25,100 .00a coo 
WDIE . . IAKAYOl 22MAYDI I ooaooo 

Cxt 473 -24 .753,97a 03 -24.699 .966 75 -53,909 29 00 53 .909 29 
-2S .100 .000 000 

. . WDIE . . 21MYOI 22MAYOI 1 000900 
Y 667 24,699,969 75 24 .755 .B76 03 53,909 2B Do 53,909 28 

2S .100,000 coo 

WBIQ . . 22"Yal 23MAY01 1 000000 
767 384 .302 34 383,936 72 36S 62 00 365 62 

390 .000 DOD 

WBIE -- OAJUNOl 16AUGOI 1 000000 
LOS 24,676,973 13 25,39B,411) 58 -523 439 4.S 00 -523,439 4S 

25 .100 .000 000 
WBIE . . 04jumol 05JUNDI 1 000000 

Y 669 24 .7a6 .250 00 24 .698 .973 70 -97 .276 30 cc -97 .276 30 
25,100 .000 coo 
WBIO . . (15JULDI 06JULDI 1 000090 

457 39S .437 SO 595 945 61 -50A 11 DO -506 11 
409,000 coo 

WBIE - 09AUGGI IOAUGO) 1 000000 
TV 5 125.500 00 5,096,912 50 28 .617 50 00 21,687 So 

5 coo ODD 

;IN 
I 
3AUGOI 15AUGOI I DODOOD w 00 : 

570 11 067,031 25 10,975 117 35 91,915 
9 
a 

00 
91,913 99 

11,000 .000 009 
WBIE . . 14AMOI 20SEPOI 1 000000 

424 20,049,512 00 20.475 .000 00 -425,499 00 00 -425 .488 00 
20,000 .000 000 
We]" . . 17AUGUI 21AUGGI---i 000000 

613 8,055,625 00 3,809 .966 ]a 4S,65a 90 00 45,651 90 
51900,009 coo 

"SEPOI 06SEP-n 13 00020 WBIE 01 
OFA FIE- 305 4 .314,445 31 4,317,~68 75 -3,025 44 



WoZC MONT "t Y WILLIAM H GATES FnuHm7zoN PACE 725 

- 
COMPOS17E - AS-OF DATE 51DECIII 

SUMMARY REALIZED r.AINliOSS REPORT 
JANUARY I 2ou To bErEKBER 31, 2001 

ASSET To SECURITY DESCRIPTION MAT DATE MAE RATE IRD DI SIL OT SELL )LATE 
SIT SELL/fITC L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECIY GN/tS NET SEC7Y GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SEC7Y CNILS BASE CURTI GN/LS NET OAS SECTY GN/LS 

Walm . . 76SEPOI DIOC701 I cocalle 
146 18 072 .200 00 17,542 .623 28 529 .576 72 no 579 .576 72 

17 .440 .000 000 

W12L . . c2OC7cl 040clol 1 oocooo 
055 IG .SS7,1112 50 10 362 105 61 -4 793 11 Do -4,293 11 

10 Ran 000 one 
WSIE 

y -436 .539 19 00 -416 .539 19 

. . W31E OSOCIIII 090clol 1 bullon 
v CXL 055 -25 .203,656 25 -24,797 137 06 416 .S39 19 Do 416,539 19 
-24,300 ago 000 

. . WITIE . . 050C701 D90CIDI 1 000000 
y 089 25 .203,656 26 24 972 624 15 -331 .052 11 go -331 .032 11 

24,500 000 000 

WBIE - 150CIOI 160clul 1 000000 
Y 260 25,170 .125 00 25 . 129,370 67 9 .245 67 Do 9,245 67 

24,300 goo 000 

W821 . . 36OC701 laccial I Goollan 
122 5,354 507 02 S . 360 960 99 -6,453 17 00 -6 453 17 

5 .175 000 000 

WSIQ - )70CTOI 170C701 1 000000 
073 516 .719 75 517,734 37 -1 ols 67 00 -1 .015 62 

500,000 000 

NOTE . . 220C701 23OCIOI 1 0000110 
Y 316 25 .104,937 50 25 .193 .125 16 75,587 66 on 73 .587 66 

24,300,000 000 

welo . . 23OCTOI 240clol 1 COODOO 
312 11062 .831 25 1 064 799 10 -1 .967 15 Do .1,967 05 

1 030,000 Doe 

WEIQ " 24OC701 saacial I Cloccoo 
115 515,738 64 516 093 75 355 11 00 -3S5 11 

500 .000 000 

IBIE - 29OCIO] SOOCT01 1 000000 
y 392 2S 256 .1112 50 25 .101 .732 57 -155 .079 93 00 -155,079 93 

?4 300,000 000 

WITIF . . 29OC701 OAMOVOI 1 000000 
476 25.258,040 02 25 .396,651 52 -151,616 50 Do -153,619 50 

24 .500,000 San 

4 

WB?C MONTHLY WILLIAM N CATES FOUNDATION PACE 722 
- COMPOSITE - DATE SIDECOI 

SUMMARY REALIZED GAIN/LOSS REPORT Statement 28"" 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

A~SFT To SECURITY DESCRIPIIOH MAI DATE MAI RATE IRD DI SIL D7 SELL RATE 
SIT SELL/17C L07 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GN/LS MET SECIY GRAS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST SASE SECTY GWLS BASE CURR GN/LS MET BAS SECIY GM/LS 

41500,000 000 

WITH -, 05SEPOI IASEPOI 1 000000 
301 41315 .321 46 4,317 337 12 -11565 69 Do -11565 66 

41300,000 goo 

WITH - OSSEPOI 14SFPDI I collooo 
CXL 501 -4.315 .521 46 -4 .317 .387 12 1,565 66 00 1,565 66 

-4 .300,000 000 

WITH -P 95SEPOI 20SEPOI 1 000000 
559 4,315 921 46 4,437 .062 50 -121 241 04 go -121 .741 04 

4 .300 .000 000 

WITH -- 13SEPOI IOSEPOI 1 000000 
409 24 872 624 15 24 .175 770 25 -3 .146 10 Do -3,146 10 

24 .300 Doc 006 
WIIE . . 13SEPOI ISSFP0I I engage 

CXL 469 -24 .072.624 15 24,975,770 25 3 .14A 10 Go 3.146 In 
-24 30a .000 000 

- WBIC . . 14SEPOI 230C701 1 000000 
541 2S .051 60S 23 25,033 041 94 17,766 79 00 17.766 29 

24,300,090 coo 

- IIIIE - 14SEPOI 02OC701 3 000000 
445 75,051,605 23 25 038 642 70 12,965 53 go 12,965 53 

24,300 .000 000 
WBIE . . IASEPOI 020CIDI 1 000000 

CXL A45 -25 .DSI .605 23 25 .039 6A2 70 -12,96S 53 00 -12,965 S3 
-24 .300 .000 000 

WITIA, 11 26SEPOI 27SEPOI 1 000000 
S72 51,643 .500 00 49 432,115 6S 2,211,504 35 00 2,211,394 55 

50 .000 .000 Doe 

IBIA -, 26SEPDI 77SEPOI I accolla 
573 51 .643 Sao 00 49 43?1)15 65 2 .21113114 35 go 2.212 .504 35 

50,000,000 coo 

WBIA . . 26SEPOI 27SEPOI I coccoo 
574 51 .643 .500 00 49,432,115 65 2,211 384 35 Do 2,211 .5114 SS 

59,000 .000 000 
WJIA " 26SEPOI to 

0055 57S 51,943 .500 01 49 437 115 64 2 .211,364 37 11 2 .211 .3114 37 
50 090 .000 Ono 

A 

a 



W12C WILLIAM H GA7ES FOUNDATION Statement 28 - COMPOSITE - 
SUMMARY REALIZED GAIN/tOSS REPORT 

JANUARY 1 . 2001 TO DECEMBER 31 , 2001 

"AT DATE MAT RATE TRO DI SET. 07 SELL FLATE 
LOCAL COST LOCAL SFC7Y GN/tS 
BASE COST BASE SECTY GNvIS BASE CORR GM/LS 

31OCIO) DINOVOI 1 000009 
25 .136 .&28 73 272 .05 

a 
7 
7 00 

01HOWIll OSNOVO) I VOODOO 

MONTHLY 

ASSET III SECURITY DESCRIPTION 
SH SELL/IITC LOT LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

WBIE -, 
416 2S .403 .657 50 

24,300 .000 000 

W32L - 
217 5,046 .533 23 4.996 .671 29 51,861 94 Do 

4 .025,009 000 

WBIH - 2006/05/15 A 97S 16MAY01 21MAY01 1 000000 
664 5,412,773 44 5.491,115 98 79 .342 54 00 

12JUNDI 13JUNDI 1 1100900 
33,239 .821 so -111,421 60 Be 

51500,000 coo 

W51H - 
075 13,127 400 00 

15 .260,000 002 

9122274XS TOTAL 

111 .421 a 

8,016,977 67 1 OR 3,016 .977 67 L 

51949 06 s 00 S 849 CS S 

20JMDI 2~JUHDI I 06DOOD 

276 93 go 276 98 

OBAUGOI ISAUG01 I OODOOD 

14 .593 80 Do 14 893 so 

DBAVGOI 15AUGO) I VOODOO 
113,000 40 Do 15,000 40 

n4sEpal 05SEPOI 1 000000 
-1 .328 12 00 -1 329 12 

05SEPOI n6SEPOl 1 000006 
-40 .750 00 Do -45,750 00 

06SEP01 07SEP 01--- --1 000000 
-3,375 00 00 -3,375 00 

D6SEPvI 07SEPDI-- -,1 000000 
-6 .406 24 Do 

. . . . . . . . . . 592 .190.520 47 S85,290 .551 34 

4 .365 .906 61 4 .359 .757 55 

912827AY3 UNITED STATES IREAS DID ODORS 2003/05/3) 4 250 
WDIH " 

161 80,437 50 so 160 52 
10 .000 coo 

9128277112 UNITED STATES IREAS HIS 2011103115 6 Dug 
- WITH . 

505 2,062 .410 20 2,047 .516 40 
21060,000 000 

WITH .. 
507 11,493,451 60 11,410,431 20 

11,490,000 coo 

W02F . . 
014 1,013,281 25 1 014,609 57 

]'Goo Duo 000 

W62F . . 
025 4,009 .697 40 4 055 .457 48 

4 .000 .OUD coo 
wb?F ~ . 

029 808,312 50 111 687 50 
goo goo 000 

W12F . . 
030 2 .022,512 50 2 029 .216 74 

ASSET ID SECURITY DE~CRIP71ON 
SH SELL/BIC L07 LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL MET 

2 .000,000 000 

W112F -- 
032 2,032,968 74 

2,000 .000 000 

W92F -- 
013 203 .218 75 

200,000 000 

112L -- 
124 1,031,796 67 

11000,000 can 

W121 -- 
214 414 .496 67 

3901DOO goo 

WDIH I- 
526 2 .156,449 22 

2,150,000 000 

W92F -- 
146 602 .937 50 

790,000 000 

W12L -- 
330 896,926 75 

SOS .Doo Doc 

W921 . . 
331 471,266 61 

465,000 ago 

W02L -- 35, 
1,339,561 72 

1 

.315 .coa 000 

WD2L -- 
404 45,787 59 

45,000 000 

WB?L -- 
396 1,494,943 75 

11500 .000 000 

W12L - 
CXL 383 -1,494 543 75 

-1,500 000 000 

DISFPS1 Basooll 
2 029 215 ?4 31750 00 so 3,750 00 

07SEPOI JOSEPOI I cocoon 
202,921 37 296 88 no 296 RD 

16OCID) IBOCTOI I Voodoo 
1 036,562 50 -4.765 63 00 -4,765 63 

OIHOVDI 05NOVOI 1 000904 
405,525 13 9,971 74 ad 5 .971 74 

15HOVDI 20NOVDI I VOODOO 
2 234,315 49 -47 366 27 Do -47 .864 27 

19NOvel 20MOVOI I ODOBOD 
9211,1147 79 -26,010 29 ad -26,010 28 

19NOVDI 21MOval 1 DDODOO 
894,539 30 2 337 45 00 2,3117 AS 

19NOVDI 21movol 1 allocca 
469,351 40 11908 21 00 1 902 21 

20NOVOI 23NOVOI 1 00 :0000 
1 .327,319 93 12 54 

1 
79 12 S41 79 

2DNOVOI 23NOVOI 1 000009 
45,063 23 724 22 00 724 22 

27NOVOI 20MOVOI 1 GOOD" 
1 503 .190 56 a] go -9,346 91 

27NOVD) 28HOV-01,~ --i;oooooo 
1,503,190 S6 5 346 31 00 51546 81 

Is 

AS-OF DAIEPASCEIDEC72041 

NET SECIY GN/LS 
NET RAS SECTY GM/LS 

272 .05a 77 

51 1863 94 

-78,342 54 

W02C MONTHLY WILLIAM H GATES FOUNDATlION PACE 725 
- COMPOSITE - AS-OF D47E SIDECO) 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

"AT DATE MAT UIE IRD DT STL III SELL ELITE 
LOCAL COST LOCAL SECTY GWLS NEI SECIY GM/LS 
BASE COST BASE SECTY GN/LS BASE CURD GN/LS NEI RAS SIXTY GH/I.S 



W52C MONTHLY WILLIAM N GATES FOUNDATION PAGE 724 
- COMPOSITE - Statement 28hS-0F DATE SIDECOI 

SUMMARY REALIZED GAIN/ LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 7001 

ASSET 10 SECUR17Y DESCRIPTION MAT DATE MAT RATE 1RD DI SIX. OT SELL RATE 
SH SELL/BTC LOX LOCAL PRINCIPAL NET LOCAL COST LOCAL SECIY GWLS MET SECIY GM/Lk 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SEC7Y GN/LS BASE CORR GIVLS NET OAS SECTY GNILS 

W12L -I 27MOVOI 28NOVOI I Goocoo 
591 1 .494 943 75 1 .502,109 38 -7 .265 63 cc -7 26S 43 

11500 000 coo 

Wo2t . . 27NOVOI 29MOV91 1 occooo 
CXL 391 -1,494,843 75 -1,502 .199 39 7,265 65 cc 7,265 AS 

-1 .50D .Det ODD 

W02L - 27NOVOI 30NOVOI 1 ouccoo 
390 994,609 CA 996,393 60 -1 .709 54 an -11709 54 

995,000 Coo 

W02L -- 27NOV01 29NOVOI 1 000000 
409 797 .a57 03 796,117 72 1 .739 31 go 1,739 31 

795 .000 coo 

W52L -- 27MOVOI 26NOVDI 1 000001) 
412 1,494 .943 75 11502 467 23 -71623 48 00 -7 623 40 

1,500 .DDO 000 

WB?I. . . 27NOVOI SONOVQI 1 000000 
420 174,94S 31 175 245 91 -300 67 00 300 67 

175 .DCD DOD 

WDIO . . 21NOVOI 29NOVOI 1 000000 
527 4 .565 200 00 4 .5&0,257 40 -3,057 40 an -3 .057 40 

4 .520 000 000 

WB?F -- 29NOVOI BONOVOI 1 000000 
160 335 .259 31 346,190 76 -10,931 31 00 -10 .931 32 

330 DOD coo 

WITO . . 29HOVD1 So"Ovol I DOOODD 
526 267 442 97 247 691 41 -?As 44 00 -248 44 

265 000 000 

WITH - 03DECO) 04DECOI I ooooac 
62C 3,276,350 00 3,214 530 77 -9 030 77 00 -8 030 77 

3,22n .ace out 

WB2L -- 14DECOI 11DEC01 1 000000 
552 1 549 .DDS 91 1 .347 599 75 1 405 16 00 1 405 16 

1 365 000 ODD 

WB2L -- 19DECOI 21DECOI 1 000000 
600 1,50S .137 50 1 .293 385 41 21 .752 02 00 21 .752 02 

1,315 000 000 

WB2L I- 24DECOI 27DECOI 1 000000 
618 1 .112,169 75 1 113,175 go 1 ICC6 25 Do -1 .004 21 

W1?C MONIHIY WILLIAM H GATES FOUNDA71ON PArF 7~, 
- COMPOS17E - AS-OF MTE ~111T- ~1 

SUMMARY REAL 12ED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET To SECURITY DESCRIPTION MAT DAIE MA7 RATE 7RD D7 SIX. DI SELL RA7E 
SH SELL/17C LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY CHItS NET SECTY GH/tS 

SHARES/PAR BASE PRINCIPAL NET BASE rGS7 BASE SECTY GN/L~ BASE CORR GN/LS NET OAS SEClY Cfl/L~ 

J .120 000 coo 

912927?B? 107AL 
41,675 .800 75 41,690 533 40 -14 .732 65 L no -14 732 AS L 

4.132,642 97 4 635,941 51 -31305 94 s as -3 .3as 94 

912827ICC UH17ED STATES TRIAS NIS 2003/09/5) 3 625 OSSEPOI 06SEPOI 1 000000 
Wj]Z " 

314 74,794 .921 19 74 600,791 25 -5,859 57 00 -5 .559 17 
75 Qua Goo out 

912R277DO UN17ED S7A7ES TREAS NIS 2003/09/30 2 750 25SEPOI OIOC701 1 000000 
W110 . . 

456 11,973 .360 00 11 962 440 00 10,920 00 go 10 .920 00 
12 000 ODD DOD 

WBIO . . 14NOV01 14NOVOI 1 080000 
388 1 .067 .662 50 1 .064,919 34 2 743 16 no 2,743 16 

1 065 Ott tot 

W,]O . . 14NOVD) 19NOVDI 1 Concoo 
390 1 .067 745 70 1,067 542 90 202 Do on 202 so 

1,065 .DOG DOC 

912227705 107AL 
. . . . . . . . . . . .

. 
14 .108 760 20 14 D94 902 24 13,065 96 S on is 865 96 S 

9128277E6 UNIIED STATES 7REAS NIS 2DD3/10/3) 2 75D 06"Ovol OBNOVOI I DDOODO 
WBIZ . . 

033 37 .476,992 19 37 426,974 61 4a 017 59 on 49 017 5b 
37,250 000 000 

WBIH . . 06NOVOI OBNOVOI I occove 
440 6,459 .121 37 A 45D .146 09 8 .275 7A Do 6 275 79 

6 .420 .000 OGG 

'Djy . . 06NOVOI nBNOVOI I Dooono 
4" 6,366,573 44 6,360,413 68 6 .159 76 00 B 159 76 

6 33c COO DOC 

WBIQ 14NOVOI 14NOVDI 1 000000 
392 4,nOM 750 00 A Oil 750 00 -10,000 no 00 -10 000 00 

4 ODD coo Ono 

B)Q . . I~HOYOI 19HU1191 1 006000 
399 4,009,216 75 4 COB 206 04 1 012 7) 00 1 012 71 

4 coo ODD 000 

is 

4 

a 



PAGE 725 
AS-OF DATE 31DECO 

I 

NEI SFC7Y QkILS 
NET BAS SECIY GN/JS 

-10.7al .25 

2,049 20 

21548 28 

-1 .747 To 

-6 .690 54 

WILLIAM N GATES FOUNDATION Statement 28 
- COMPOSITE - SUMMARY REALIZED GAIN/ JOSS REPORT 

JAMUIARY 1 . 2001 10 DECEMBER 31 . 2001 

MAI DATE MAI RATE IRD 07 SIL ITT SELL RATE 
LOCAL COST k OCAL SECTY GM/IS 
BASE COST BASE SEC" GM/tS BASE CDRR GWLS 

1 
6MOVVI 16ROVOI 1 00 

1: 
00 

2.996,711 75 -10.711 25 0 

19NMOI 19NOVOI 1 000000 
2,467 .794 55 2 .049 20 Go 

19NOV01 20NDVOI 1 000000 
2,964 .201 72 2,549 21 Do 

?oNCVOI 06DECOI 1 000000 
2 .494,531 2s -1 .747 10 00 

07DECOI )IDECOI 1 200006 
6 .219,654 29 -2 .690 54 00 

ASSET 10 SECMITY DESCRIP710H 
SH SELL/27C LOT LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NEI 

wolu " 
468 2,915,937 50 

3,000 .000 coo 

WBIQ . . 
472 2,489 .545 75 

2,500,000 ago 

WBIQ . . 
473 2.998.750 00 

3 .000,000 000 
WBJQ p 

475 2.492.784 07 
2 .500,000 000 

WB2L - 
505 4,210,993 75 

6,240 .000 000 

9]2B277F& TOTAL 
. . . . . . . . . . . . . . . . 56,53S,651 25 

IB,975 .284 07 

912B277FB UNITED STATES 7REAS 
We]O . . 

440 979 657 So 
1 .000,000 coo 

W12L -- 
526 1 .527,750 90 

1 .575,000 000 

WB2L -- 
352 11571 .004 69 

1 .410 .000 Doe 

W52L -- 
353 184 .782 42 

190 .0co goo 

W52L -- 
CXL 353 -194 .792 42 

-190 .000 000 

W12L -I 
3S4 773,168 55 

795 .000 goo 

55 .762 SB 1 00 55 .762 so L 

-16,918 ~ 5 00 -16 .915 24 S 

15NOVOI ISNOVOI I cocoon 

-4 .697 50 no -4,6B7 50 

19NOVOI 21NOVOl 1 000000 
5,475 59 00 5 .475 59 

20NOVOI 23MOVOI 1 000000 
7 .110 54 Do 71110 54 

?ONOVOI 23NOVOI I DODOOD 
972 26 on 972 26 

20NOVOI 23"OVOI 1 000000 
-972 26 go -972 26 

?oHDVD) 23NOVDVI-~, I DOODOD 
4 065 16 Do- 066 1~ 16 

56 .459 .913 67 

15,992,202 31 

2006111115 5 Soo 

994 .375 00 

1 .522,274 42 

1 .3&3 .694 15 

183 lip I& 

-183,510 16 

U9 .100 39 

WILLIAM H GATES FOUMDA71ON PAGE 729 
- COMPOS17E - AS-OF DATE SIDECOI 

SUMMARY REALIZED GAIN/ LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

MAI DATE MAT "I[ IRD DI SU OF SELL RATE 
LOCAL COST LOCAL SECTY GN/LS NET SECTY GM/LS 
BASE COST BASE SECTY GN/LS BASE CURR GWLS NET OAS SECTY GM/LS 

znmMOI 23NOVOI I DOOODD 
-769 .100 39 ~IDAB 16 Do ~10&11 16 

?ONOVOI 23NOVDI 1 001000 
947 .139 06 In all 91 00 10 .811 91 

27NOVDI 28NOV21 I DOODDO 
1,442 .343 75 -6,396 72 up -6 336 .72 

27MMOI 30NOVOI 1 000000 
91,34a -287 &1 of -207 82 

2BHOVOI 26NOVOI 1 020000 
194IB95 57 -3 .459 07 00 -31458 07 

29NOVOI 03DECOI 1 000000 
1,644,465 01 -16 74D 01 Do -18 .740 01 

somoval OSDECOI 1 000000 
1 .16B .500 Go -258 36 00 -238 36 

DSDECOI 05DECOI I ODDOOD 
1 .930 Big U 22 .5&4 45 Do 22 .564 45 

06DECol 07DECOI 1 000000 
24 .996,562 50 95 .469 75 00 95,498 75 

07DECOI IIDECDI 1 000000 
36 .12a .906 25 87 

89 
0 63 

00 
87,890 63 

12DECOI 29DECOI 1 000000 
24 452,169 46 92,330 54 go 9Z .530 54 

12DECOI ISDECOI- I-ODOOOD 
4,165 .996 53 15,705 47 00 IS .703 47 

-1 SDECCI 19DEC 
1 .238 .198 44 2 4il 75 

ij~~ 
31 1~4rli-7 FA T )Ti,-~l 

ASSET ID SECURITY DISCRIP11ON 
SH SELUATC 107 LOCAL PRINCIPAL NET 

SHARFS/PAR BASE PRINCIPAL NEI 

W02L -I 
COL. 354 -773 .163 55 

-795,060 000 

W12L . . 
436 9S7 .950 97 

985,000 000 

W12L -I 
317 1,435 .957 03 

1 .500,080 DOD 

102L - 
399 91,140 63 

95,000 DOG 

WBIO . . 
514 193,437 so 

200,000 goo 

Wain . . 
S25 1 .675 .92S 00 

11650,000 000 

WBIQ . . 
535 1 168,261 64 

11200 .000 ago 

WB21. - 
471 1,903 .352 31 

1,950,0DO DOD 

WSJ" ., 
6S7 25,092,031 25 

26 . :NOO .000 000 

No I . 
659 5& .216,796 98 

37,500,000 000 

WD]z . . 
512 24,574 .500 00 

25 .400,090 000 

'Bly . . 
591 4,179 .&00 00 

4 .520 .000 000 

WBIQ . . 
117 1,240 .6J7 19 

re 

W52C MONTHLY 

Wl?C MONTHLY 



100 .000,000 goo 

9128277149 T07AL 
- - - - - - - - - - - - - 224 .919 .750 00 224 764,900 00 135,750 00 1 00 135,75a 00 L 

912912AM4 U S WEST CAP rDG INC N7 2002/07/15 6 125 09AUGOI IAAUGOj I OODOOD 
W117 - 

750 1 oil 2~0 to 1,00?,557 57 1q .907 is Do 14 902 is 
I Ono DOD Goo 

91292nAJA U S WEST CUMMIINTCAII N7 2002/10/15 6 375 09AUGOI 14AUGO) I ODnODO 
WITIZ . . 

737 9,777 965 00 9.7" .477 24 31 .490 76 00 31,490 76 
9 560,000 000 

91299G9ze ONlTED RENTALS INC TERM LOAN 20D7/05/31 1 000 D?JULDI (12JULOI 1 000000 
WSIX . . 

Jos 1 .250 00 1 .246 04 3 16 00 3 16 
1 250 000 

WSIX - n2OCTDI 02OCIO) 1 000000 
452 1 250 00 1,746 84 3 16 an 3 16 

1 210 ODD 

4 

WILLIAM H "HES EnUNDATION PACE 730 
- COMPOSITE - AS-OF DATE . 51DECOI 

SUMMARY REAL12ED GAIH/LOSS REPORT Statement 28 JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAT RATE TRD 07 STL ITT SELL RATE 
SH SELL/SIC LOT LOCAL PRINCIPAL MCI LOCAL COST LOCAL SECIY CM/LS NET SECTY GH/Is 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GN/LS BASE CURR GN/LS MET OAS SFCIY GN/l.S 

1 .290 .000 coo 

W021. -, 14BECOI IIDECOI 1 000000 
560 2,445,019 54 2 .446,954 09 -3 .934 55 on -3,934 55 

2 .550 .DOD 000 

WB21. - 14DEC01 ISDECOl 1 000000 
561 2 .443.019 55 2,450 .766 46 -7,746 95 Do -7 .746 9S 

2 .550,000 000 

WB21. - 14DECOI ISDECD) I Doccloo 
CXL 591 -2 .445,019 53 -2 .4SO .766 48 7,746 95 go 7,746 95 

-7,550 .000 Gas 

W32L -- 24DECOI 27DECOI 1 000000 
614 1 .439 .179 69 1 .443 Old 22 -5 056 53 00 -3 .836 55 

1 .500 .DOD 000 

912927IF3 70TAL . . . . . .. . . . . . . . . . . . 101,232,315 49 100,909 .325 23 322 .990 26 1 00 322P990 26 1 

5 .207,928 33 5 732,634 02 -24,705 19 S Do 2A .705 19 S 

9121277GI UN27ED S7A7ES IREAS HIS 2003/11/30 3 000 14DECOI 19DECOI 1 000000 
102L -p 

576 354,112 50 3S4 .587 96 -475 46 go -475 46 
555 .000 000 

WBIQ P, 27DECOI 29DECOI 1 000000 
246 7 432,421 31 7IA69 .531 7s 12,990 63 Do 12 890 63 

71500 000 Ono 

912A277G] 107AL 
. . . . . . . . . . . . . . . .. 354,112 50 354 .SB7 96 -475 46 L no -475 46 L 

7 492 421 90 7 A69 .531 25 12 190 63 S 00 12 590 63 S 
9229277119 UNITED STATES 7REAS HIS 2005117131 3 250 27DECOI 31DECOI 1 000000 

WBIZ . . 
495 74,992 .750 00 74,920,900 00 54,750 00 Do 54,750 00 

75,000,000 000 
'112 . . 27DECOI SIDECO1 1 000000 

Asd 99 962 .000 00 99 9D4 Boo go 55 .000 00 00 59 .000 00 
100,000 000 000 
'012 - 27DECOI SIDECOI I OODDOO, 

CXL 496 -99,962 000 00 99,904 .000 Do -55,000 On 00 -bi.nno of 

W62C MOMI"Iy WIL11AM IT ~IES FOUNMIION PAGE 731 
- COMPOSITE - A~-GF DATE 31DECUI 

~UMMARY REALIZED GAINILOSS REPORT 
JANUARY 1 . ?DIII 10 DECEMBER 31, 2001 

ASSET ID ~ErUR17Y DESCRIPTION MAI DATE "I RATE 1RD 01 STL ITT SELL RATE 
IN SELI./BIC LOT LOCAL PRINCIPAL NET LOCA L COST LOCAL S[C7Y GN/LS NET SECTY GN/LS 

SHARES/PAR BASE PRimrIPAL NET BASE COST BASE SECTY GN/LS BASE EURR GWLS NEI SAS SECTV GH/LS 

-100.000 .000 000 

WBIZ . . 77DECOI 31DECOI I OODDIHO 
497 49,976,000 Do 4919S21000 Do 24,000 00 on 24 .000 00 

50,000 .000 000 

WBIZ . . 27DECOI 31DEC01 1 000000 
497 99 .9d] .000 00 99 904 000 go 57 .ODG 00 Go 57,000 00 
000 

WBIZ . . 27DECOI SIDECOl 1 000000 
CXL 497 -99 .961,000 Do -99 904,000 00 -57,000 00 00 -57,000 00 

-100,000 ODD 000 

"Iz . . 27DECO) 31DECOI 1 000000 
Sol 99 .761 .000 on 99 904 .000 Do -143 .000 00 Do -143,000 00 

IOD DDGIDOD Ono 

WFIZ . . 27DECOI 31DECOI 1 000000 
CXL Sol ~99,741 ODD 00 -99,904 000 00 IA3 000 Do Do 14510DO 00 

]DO ODD DOD Goo 

WSIZ . 27nEral 31DErol 1 000000 
S23 99 961 000 00 99 904~000 an 57 ODD 00 00 S7 .DCC 00 

4 

4-- 



W112C MONTHLY WILLIAM H GAlES FOUNDA 71ON PACE 733 
- COMPOSITE - AS-DF DATE 31DECOI 

SUMMARY REAL12ED GAIN/ LOSS REPORT 
JANUARY 1 . 2001 10 DECLMDER 31, 2001 

ASSET ID SECUR17Y DESCRIPTION MAT DATE MAT RAIL IRD III STL III SELL RATE 
SH SELL/SIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECIY GHJLS NET SECTY GM/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECTY GWLS BASE CURR GWLS NET SAS SECTY GN/LS 

4 .992 20 1. Do 4,988 20 L 

20DECOI 20DECOI I 000coo 

3,555 a4 Do -3,155 84 

?DSEPO) 2ISEPDl 1 000000 
. ol 00 - 01 

02MAROI 07MAROl I ODOOOD 

52 .250 DO no 52,25D 00 

20JUNGI 20JUNOI 1 000990 

- 07 00 07 

26SEPOI 28SEPOI 1 000000 

21,113 49 go 21,113 49 

27JULDI CIAUqgl 1 900000 

3 960 00 00 3 960 Do 

26JANDI DIFEb9l I CDCOOD 

78,750 76 00 73,730 76 

05MARGI DRHAROI 1 000006 
1 205 .230 08 Do 11205,230 US 

OSMARQI DBMAROJ 1 000000 
591,647 2B DO ~91,647 28 

05MROI OBMARn,-,-~l 000000 
1,2SS .520 57 go Tl- 1`253'-%20~57 

To 

1~ 
io 

Wl?C MONTHLY WILLIAM M GA7ES FODNDAIJON Statement 28 PAGE 732 
- COMPOSIIE - AS-OF DATE 33DECGI SUMMARY REALIZED GAIN/LOSS REPORT 

JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECURI TY DESCRIPTION MAT DATE MAT RATE JAG DT STL DT SELL "IF 
SH SELL/STC 107 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECIY GWLS MET SEC7Y GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COS7 BASE SECTY GWLS BASE CURR GN/LS MET GAS SECTY CN/LS 

91299G9ZB T07AL 
2 .500 00 2 .495 &B 6 32 L an 6 32 L 

915290934 UMONA INC TERM LOAN 2004/67/12 1 000 O?NOVD) 02MOV01 1 00DOOD 
WBIX .. 

634 13,333 34 15 .200 0) 133 53 00 Iss 33 
13,333 340 

92344"A4 VERIZON GLOBAL FD CO 144A 2005112101 6 750 2GAUG01 ?SAUGQJ 1 000040 
-- WBIH - 

620 5,228 .)50 00 5,119,542 98 109 607 02 00 106 607 02 
5 .000 .000 000 

925524AD2 VIACOM INC SR N7 2OD5/06/01 7 750 3)OCT01 05MOval 1 0OGDDD 
Waly . . 

436 3 .294,430 00 3 IS2 .424 23 152,005 77 00 152,00s 77 
31000 .000 coo 

92139UA03 VIS7EOM CORP ?DID/oa/al A 250 75JANDI 50JANO) 1 000000 
Will" . . 

347 1,532,595 00 11498.291 33 34,313 67 DD 34 .315 67 
1 .590,000 000 
WSJ" ' . 07MAY01 D?MAY0J 1 000000 

405 A05 .000 20 376,395 10 26,605 10 00 25,905 10 
390 .000 Goo 

92839" 53 701AL 
. .. . . . . . . . 1,957 .595 20 1,874,676 43 62 .916 77 1 Do 62,916 77 L 

929577AD9 VOCAFOME AIRIOUCH PL NT FLIG R 709)/12/19 1 coo 17MAY01 IAMAYOI I OSGOOD 
WBIZ . . 

193 1 .001,749 00 11000,572 41 1 .179 59 00 1,176 59 
11000 Doa 000 

Wb)Z ., 12JUNDI 15JUNDI 1 000000 
251 1 .001,168 00 1 .000,495 33 672 97 GO 672 67 

11000 .000 age 
Willy - 2DOI/12/19 6 660 DSJUlGJ 05JUL01 1 000000 

792 1,005 ASS 00 7 .002 .314 06 31156 94 Do 5 .138 94 
71000 .000 000 

7: 

928577AD9 TOTAL 
9 008,370 00 9 005,381 so 

9299511SO WFS FINI OWNER IR 1997 D AD 2005/46/20 6 400 
WBIZ . . 

400 1 .037 .5S& 47 1,041,412 31 
1,037 556 490 

92195]DA7 WFS FINI . OWNER IR 2000 A AD 2003103/20 6 915 
WIJU . . 

372 1 .175,699 OS 1,175,659 06 
1 .175 .699 060 

92925CAD6 WCJ CMNTYS INC SR SUB HT 201 1/42/15 10 625 
WBIJ . . 

766 1 .952,250 00 1 .900 .0co Do 
1 .900,000 000 

92928SAA2 WMC M7G IN 7R 1993 A M7 2028106120 1 DOD 
WBIE . . 

244 6 .062 52 6. 062 59 
6,062 590 

92977]AR4 WACHOVIA CORP 7003/10/15 6 925 
wb2j . . 

309 2 .121 .640 Do 2,100 .726 51 
2 .000,000 coo 

931142%04 WAL MARI S70RES INC N7 2004/09/10 6 550 
WBIZ . . 

619 4,191,560 00 q .11,71600 00 
A 000,000 DOG 

931142BE2 MAL HART SIORES INC M7 20091na/lD 6 575 
Walm . . 

359 ? .)27 .967 80 2 049.237 04 
21050,000 coo 

WSIA -- 
474 21,169,40D 00 19,963,169 92 

20,000,00a DOD 

WDIA -- 
476 10,572 600 00 9,900,952 72 

10,000 .000 Goo 

WBIA ., 
477 21,179,200 00 19,925 .679 AS 

20 .000 .000 coo 



Wb?C MONTHLY WILLIAM H GA 7ES FOUNDATION PAGE 7%4 
- COMPOS17E - 

Statement 28AI-01 DATE 
31DErai 

SUMMARY REALIZED C~AIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET To SECUR17Y DESCRIPTION MAT DATE NO 7 RATE IRD 01 SIL III SELL RATE 
SH SFLL/STC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SEC7Y GM/LS NET SEVY GH/LL 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SEC7Y GN/LS BASE CURR GM/LS NET BAS SEC7Y GFI/LS 

- NITA -- 06"ROI 09MROI 1 000000 
475 21 .131,400 00 19 .946 .161 61 1 .185,238 59 Do 1 .135 239 39 

20,000,000 000 

- WDIA 11 D6MAROI 09MARD) 1 000000 
CXL 475 -21 .131 .400 00 -19,946 .161 fil -1 .165,235 39 00 -1 115 23B 39 

20 .000 .000 000 

WBIA - D6MAROI D9MAROI 1 000000 
478 21,131,400 00 19 950 238 07 11181 .161 93 00 11161 ]&1 93 

20,000 .000 Due 

WITH -- 2009/09/10 6 ale OIMAROI 06MARDI I cougoo 
700 634,952 no 677 .323 27 7 .505 73 Go 7 508 73 

640,000 000 

NOT" . . OIMAROI 06MROI 1 000000 
703 299 926 80 296,32a 93 3 .497 87 no 3 497 07 

790 000 000 

93114?BE2 707AL 
. . . . . . . . . . . . . . . . . . 77 .164 226 60 72 342,929 38 4,321 .297 22 L 00 4,521,297 22 L 

931142BC7 WAL MART STORES INC FIT 70021DA101 A 675 O?NOVOI 07NOVOI I DODOOD 
WBIU . . 

579 5,169 200 00 5 .036,907 62 82,292 3ft Do 52,292 so 
5,000 000 DOD 

931112IM4 HAL MARI STORES INC SR UNSEED 2005,08101 4 375 76JULOI SIJULDI I OnDOOD 
D)z . . 

609 31996 .520 00 31994,160 00 2 .360 Be Go 2 SAO on 
4 000 .000 coo 

93933VAAS WASHINGTON FUJI BK FA IRANCHE S 2DO4/OS/14 I coo 19DECOI 23DECOI 1 000000 
'DIU . . 

771 14,90,250 00 35, DOD 000 00 -36 7SO Of DO 36 75n no 
is 000 000 000 

%I06KAA9 WASTE MGMI INC FIT 2002/07/15 6 625 09NOval 09NOVOI 1 000000 
IIIA -- 

755 450 740 17 450 .741 17 00 Do an 
450 000 000 

NITA -- 09movol 09HOVUI 1 000000 
7S7 2 1 US 870 36 2 108 870 36 00 Do no 

7 100 000 000 

W112C MONTHLY WILLIAM H r~7ES FOUNM71ON PACE 7- 
- COMPOSITE - AS-OF DATE IjUrrnj 

SUMMARY REAL12ED GAINILOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION MAI DAYE MAT RATE IRD 01 Sit DI SELL RATE 
SH SELL/17C L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GM/LS NET SECTY GM/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SFCIY GM/LS BASE CHAR GN/LS NEI PAS SECTY rN/LS 

94106"A9 107AL 
2 .Ssg AID S3 21559 618 55 go 00 on 

~4971DCF9 WELLS FARGO - ED %I 2tU2/59103 6 Set 25CEIS1 260cial 1 Dugout 
Welo . . 

524 5 .780 .013 40 5,444 371 35 335,647 05 on 335.647 05 
91490,000 ago 

949746CC3 WELLS FARGO -ED NEW GLOBAL FIT 2005/011/24 7 250 31JULVI 07AUGO) 1 000000 
-- WBIH -- 

453 2 .67S .575 00 2,609,139 45 67 .156 S5 00 67 .156 55 
2,500 000 000 

94975RASO WELLS FARGO AUTO 7R 2001 A FIT 7003/12/15 4 250 15DECOI 35DECDI I DOODOO 
WB2J . . 

674 192 .795 13 194 .222 AS -1 .427 35 00 -1 427 35 
197 795 130 

969455AN7 WILLIAMS COMM GROUP SR MI 201 0/08/01 11 875 090cial 120CY01 1 OUGOOD 
WB?L - 

084 16,375 00 70 .992 69 -4 .517 09 00 -4,517 09 
50 000 000 

1921 -- 09OCIal I?GCIGI I nonage 
Ups 46 500 00 62 AID 66 -16 .178 66 00 36 179 64 

150 .000 DOD 

W12L - loocloi ]social 1 000000 
091 20,150 00 77,169 50 -7 .018 50 on 7,011 50 

65 .000 coo 

W02t -- 11OC701 160C701 1 000000 
106 44 897 50 56,259 95 -11 372 45 Do -11 372 45 

135 000 000 

9694S5AH7 707AL 
. . . . . . . . . . . . . . . . . 327,917 50 167 .DUO 00 -39,037 50 k 00 39 .097 50 1 

969457BDI WILLIAMS COS INC SR "1 2031/06/15 7 750 160001 190CTOI I DOODOO 
W52L -- 

119 102 .785 00 99,372 25 3,412 75 go 5 .412 75 
100 DOD 000 

152L -- 170clol 2?OCIQI- 1 engage 
125 951,302 00 394 347 75 S6,954 25 Do 36,954 25 

900 000 000 

W,2L 07DUCCI 12DECOI-, 1 00 
00 

go 
Soo 64 .732 70 94 654 37 -9 .972 17 DO 

Is 

4- 

4 



Wo2c MONTHLY WILLIAM H GATES FOUNDATION Statement 28 - COMPOSITE - 
SUM~ARY REALIZED GAI WIOSS REPORT 

JANUARY 1 . 2001 10 DECEMBER 51, 2001 

ASSET To SECURITY DESCRIPTION MAI DATE MAI PAT[ IRV DI STL ITT SELL RATE 
SH SELL/BIC L07 LOCAL PRINCIPAL MET LOCAL COST LOCAL SECTY CN/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECTY WLS BASE CURR GN/LS 

PAGE . 736 
AS-OF DATE 31CIECOI 

ME] SECTY QH/LS 
NET BAS SEC7Y GN/LS 

-3,772 79 

26,722 05 L 

-1 .867 99 

2 .403 00 

11100 go 

-21455 fie 

90 .000 020 

Wb2L -- 
S09 43 .062 75 46,335 53 

45 .000 000 

969AS71D] 701AL 
. . . . . . . . . . . . . . . . . . 1 .161,932 45 1115S.210 40 

9BI52DAB7 WORLD OMNI AUTO RECE 2040 A HI 2003/04/15 7 050 
Wa2j . . 

399 215,346 32 217,216 31 
215 .343 520 

91155"F9 WORt MOM INC ml 2001/ob/15 6 125 
WE)" IF 

791 a 097 .955 Be 9 .995,550 Do 
11900,000 coo 

90157MAA WOFLDCOM INC GA NEW WT FLTG R 2001/11/76 1 Due 
WBIZ . . 

393 2,000,000 Be 1 .998 .900 Do 
2 .000 .000 coo 
woly 1, 7001/31/26 6 920 

002 10,000,000 go 10,002 .458 60 
10.090,000 coo 

99157DAA4 107AL 
. . . . . . . . . . . . . . . . . ]? .Doo.Duo 00 12 001,35B 60 

99157DAJS WCRtDCO" I MC GA NEW HI 2011/05/15 7 500 
Weir IF 

160 1 .5117 .9S2 go 1 .592 464 Go 
11600,000 000 

91115710, K2 WORLDCOM INC GA NEW MI 2031/0s/15 8 2SO 
IF W1121 . . 

]is 532 .745 20 525 .530 77 
529 .000 coo 

WB?L -- 
168 224 .343 00 227 .392 46 

ZZ5,000 000 
W82L IF 

418 264,172 35 257 .709 57 
255 .091) 000 

WB2L -- 

26 .722 05 t to 
ISOCTOI 150CT01 I coulloo 

-1 .867 99 Do 

09MROI 14"Ral 1 000000 
2,403 00 00 

IIJUL01 16JULDI 1 agagoo 

1 .140 00 00 

IIJU101 16JULDI 1 000020 
-2 .4so 60 no 

-1,358 60 1 go -1 .358 60 L 

09MAYBI 16MAY01 1 Boom 

5 .453 Do an 5 .400 go 

160clol 2?OCIDI 1 college 

7 .214 45 00 7,214 43 

260clol SIOCTQI 1 000900 
-5,049 46 so -5,049 46 

27HOW01 sumoio=]-~=l 000000 
6,462 79 go 6,467 79 

IDDEC01 I IDE Cc I I onagail- ATE Flz rE c~ 'M 

PAGE 737 
AS-DF DATE 3113ECOl 

MET SECIY GN/LS 
NET BAS SECIY GN/LS 

432 07 

41146 56 

15 .204 55 L 

-1 .325 .974 22 

-70 90 

-2311,192 39 

-443 .50B 15 

-606,500 54 L 

-" 6,714 90 

S96.784 90 

00 L 

ASSET To SECURITY DESCRIPTION MAI DATE MAI RATE IRD DI STL III SELL RATE 
SH SEtL/5IC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GN/lS 

SHARES/PAR BASE PRINCIPAL NEI EASE COST EASE SECIY GM/LS BASE CURR GN/LS 

523 212.662 30 2)2.239 73 432 07 an 
210 .000 000 

IF W02L I . 12DECOI 17DECOI 1 900902 
539 297.226 90 293,91o 24 411AA 56 00 

00 L cc 

STATE STREET 

rb 07DECOl 1201cal I colmoo 
-3,772 7a go 

wo2c MONIHkY WILLIAM H GAIES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIWIDSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

290,000 coo 

9BIS7DA K2 TOTAL 
- . . . . . . . . . . . . . 11531 .1so is 1,515,943 77 

991587AC2 WORLDWIDE FIICHI SVC SR SUB MI ~007/03/15 12 250 
WBIJ I . 

717 5,432 .000 00 9 .760,814 22 
91929 .000 000 

9"245AC4 YPF SOCIEDAD ANONMIA S7S7RUClU Z00211OIZ6 7 000 
WITH . . 

144 ZI .&S9 33 21 .730 23 
21 659 33D 

957406AA3 YOSEMITE SEC TRUST 1 99 A LINK 2004/11/15 6 250 
W12t . . 

433 76,500 00 314,692 39 
30c,oac coo 

W02L , 
466 84,000 00 532,308 15 

600 .000 coo 

9117406AA3 TOTAL 
------- --- ----- 160 .500 00 547,009 5~ 

99GMFGII9 GRUPO INDL DURANGO I? 625PCI 2003/06/01 12 625 
WAIN 

an 496 .7114 90 
sooloon all 

WPIN . . 
CX1 400 go -496,7114 90 

-500 .000 due 

99GMFGIIB 10TAI 
------ --- . . . . . . OD Do 

15,206 59 1 
IDJANOI 16JAND) 

1,525,374 22 

26SEPOI 26SEPOI 

-70 90 

21NOVOI 03DECOI 

-239,192 39 

30NOVOI 05DECOI 
.449 aeb 15 

-656 .50D 54 L 

05SEPOI 05SEPOI 

-496 .704 90 

05SEPDI 05SEPOI 
496,754 90 

00 

1 000000 

00 

000000 

00 

1 000000 

go 

0000110 
Be 

00 

go 



00 00 00 1 00 go I 

s9KI At 1 1 . PINW 0111 FIN MXURI 10 25PCI 2002/10/01 To 250 04mlol 100clol I colvans 
WPIN ' . 

414 78 000 00 594 .094 93 -516,094 9P 00 -516,094 90 
650 ODD coo 

99KYPTIJE CITICORP SELL D VAR 2002/05/20 1 coo 06JUNDI IIJUNOI 1 000000 
w,IU . 

702 20 029 .000 Do 70,005 504 90 20 495 In 00 20 .495 10 
20 000 .000 age 

99KZZXIIS OMW US CAP CORP FRM ]DIED 2003102110 1 000 19APROI 2~APROI 1 000000 
'DIU " 

D55 14 915 coo 00 14~995 .253 21 -253 21 Go -753 21 
15 .DOD .000 000 

WBIU - ?QSEPOI 25SEPOI 1 000000 
371 19 908,600 00 19 .953 .A93 91 -75 293 9) Do -75 .793 91 

70 Doo,nou coo 

~f 

WILLIAM H GPIES FOUNDATION PACE 735 

- 
COMPOSITE - 8 A111 DATE 3IDECOI 

SUMMARY REALIZED GA IN/LOSS REPORT Statement 2 
JANUARY 1 . 2001 10 DEFENDER 31 . 2001 

ASSET ID SErURIlY DESCRIPTION MAI DATE MT RATE IRD OF STL DT SELL RATE 
SH SELL/07C LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GN/LS NET SFCIY CH/tis 

KHARES/rAR BASE PRINCIPAL NET BASE COST BASE SECly GWLS BASE CURR GN/LS MET BAS SECTY GEL/LS 

99GMZHI 4 ACINDAR IND ARG ACEFRO SA 2004/07/15 11 250 14NOVOI IIDFCOI I ODOODO 

4 
39 225 DOD 00 772 .409 09 -547 409 09 00 -547,409 09 

900 000 

00 

, 

99"CPPIIB ALL ]ED IRISH BANKS FRM [MIN 2006109/07 1 000 D7SEPOI 07SEPOI 1 000000 WBIH . . 
169 5 110010DO Do 5 DOD 591 79 -191 79 Do -5va 79 

31000,000 coo 
'Bly . . 2006109107 7 052 07SEPOI 07SEPOI I Doocce 

240 7 000 .000 00 7 00a .947 42 947 42 00 -9A7 42 
7 .000 000 coo 

99HCPPIIB 707AL 
. . . . . . . . . . . . . . . In 000 DOD 00 10 001,346 21 -1 346 21 L Do -1 346 21 1 

~9HONDI16 INDAH RIAI FINANCE MAURITIUS 2007/07/01 To coo 22OC701 ?BNOVDI 1 000000 
"IN . . 

431 220 .500 00 1 065,259 54 -EA4 .7st 14 go -14417sa 34 
1 Ann 000 Ono 

99HWMR]13 Pimno DELI FINANCE M 10 75PCT 2007/]D/01 10 750 D40ET01 IDOC70) 1 000000 

415 14 000 00 530 240 12 446 .240 32 Do -446 240 82 
700 coo 000 

99Hw7SIl, VIETNA M REP OF (PAR) 2028103112 1 coo OAFEIDI 13FED01 1 000000 
W 
, 
1, . . 

566 56 625 On 51 514 15 5 Ho 95 no 5 .110 as 
w5:50 .1100 Ono 

S - 23FEDDI 02MARDI 1 000000 
608 75,500 00 74,902 31 -1 402 33 00 -1 402 31 

700 Due 000 

WBIS - 792BI03112 3 250 23F[Bcl 02MAROI I occollo 
617 38,625 00 19,235 an -410 so no 610 as 

50 TOO DDO 

99w7SIj4 707AI 
. . . . . . . . . . 145 750 00 145,652 34 3 097 66 5 00 3 .097 66 S 

wo2r MnHTHLY WILLIAM H GATES FOUNDAIION PAGE 739 
- comrosm - AS-OF DATE 3ID[CnI 

IUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 2001 10 DECEMBER 51, 2001 

ASSET ITT SECURITY DFSrRIPIIOM MAI DATE MAI RATE TRD 07 SIT. 07 SELL RATE 
SH SELL/BIL LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECIY CN/L5 HE] SECIY GN/LS 

SNARIS/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GN/LS BASE CURR rM/tS NEI OAS SFCTY GN/tS 

99JGVDI]7 MA57ELLONE HERMANOS SEC REG 1 200910~101 11 750 SCAUGOI 31AUGOI I Doolloo 

394 1 .035,039 To 1 .035 039 11 - al 00 - 01 
1 200,090 000 

In), . . 30AUGOI 31AUGOI I coccoo 
CXL 354 -1 .035 039 10 -1 035, 039 11 a] 00 111 

3,200 000 000 

99JGVDI17 TOTAL 
-- . . . . . . . . . . 00 Do 00 t 00 00 1 

99JMvRI IF VICAP SA DE 11 375PCT 2007/05/15 13 375 PONOVOI O&DECOI 1 000000 
-- W31N - 

441 1,064 .000 90 1 301 046 11 257 046 11 Do -237 .046 11 
I ~OOIDOD ago 

99KHOK113 PFIROLIOS MEXICAMOS In 3 EXCH 2D]R/03/30 9 250 3DAUGOI 31AUGOI I ODOODD 
We', . . 

393 546 675 20 546,975 21 - ol Do - al 
550,000 000 

WS1N - 30AUGOI 31AUGOI 1 000000 
CX1 3113 ~546 .67S 20 -54~ 675 01 an Ill 

-550,000 coo 

99KROKI13 107AL 

0 

0 



MONTHLY WILLIAM H GIFTS FOUNDATION 
- COMPOSITE - 

SUMMARY RFAL12ED CAI WJOSS REPORT 
JANUARY 1, 2001 10 DECEMBER 31, 7021 

Statement 28 PACE 740 
AS-OF DATE 31DECO 

I 

SAL ITT SELL RATE 
NET SECTY GJI/LS. 

BASE CUTATE ~tS NET BAS SECIY "/tS 

W82c 

ASSET ID SfCuRjT`Y DESCRIP711111 KAT DATE MAI RATE IRD 07 
SH SELL/11IC L07 LOCAL PRINCIPAL NET LOCAL COST IDCAL SECTY GNJLS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY WAS 

2 024 7S 40 2 .0114 25 S 

09 Do Do 

125 .171 .959 Qo i go 125 .171,959 42 1 

32 021 .239 17 F Do 32 D21 239 17 S 

26,740 .475 .2&7 45 26,611 .479 437 11 

1 224 510 972 11 A 191 .942 . .03 11 

WIPC MONTHIY WILLIAM H QA1FS FOUNDA71131, 
- COMPAIS111 - 

SU~MARV REALIZED GAIN/tOSS REPORT 
JA.UARY 1 . 7001 70 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAI DATE MAY "IF 7RD DI STE IT SELL "AT 
SH sEtt/111c LOT LOLAL PRINCIPAL NEI k0CAL COST LOCAL SEC7Y CHIA' 

SHARES/PAR BASE PRINCIPAI NET BASE COST BASE SFC1V GWL~ EASE CURR GWLS 

SOUTH AFRICAN RAND 

6fi2l?slll SIN AFRICA REP 13pel LN 2111,11011131 13 DOD IDJANGI 16 IAND) 7 975000 
WDIR . . 

]OF 7 251,091 9~ 7 .376,187 71 -127 .095 81 
7,200 000 DOD 909,227 B! 91141152 03 )51956 75 -56 937 42 

'BIR . . 05APRI) 06APROI 9 122200 
All 10,340 .797 00 10 .225 955 05 134,331 95 

To .000 logo DOD 1 273 009 A4 1 311 .532 07 14 076 48 -S2 .SI9 01 

WIIR . . OZMAYDI 07M.Avol a 036200 
507 9 402 419 03 9 346 .291 85 56,126 it 

5 .950 .000 000 1 .170,007 97 I .L&41270 St 4 .9114 it -1 .?Afi 77 

IBIR -- 12jukol 16jutol a 775000 
is, 19 502 .00 01 19 551,515 30 -49 115 2 ; 

17 Boo .000 DOD 2,354 .755 SO 2 .422 252 a] -5 .935 BE 59 551 93 

WDIR . . 12JULOI IIJULD) 5 27SOOD 
cyl 35~ -19 502 .40a O~ -19 .551,515 30 49 .115 27 

-17 B911 .0110 COL -2,356,785 56 2 .422,252 01 51935 32 59 .531 93 

Welp . . 12JUIOI I&JUtol 6 275000 
5S7 19 551 055 9, 19 942 .991 23 206 135 3~ 

17 800 DOD GOD 2 .363 396 27 2 474,934 1- -54 57B 25 -77 . 039 55 

WIIII . . I?JULOl 16JULDI a 275coo 
CXL 357 -19,556,155 81 -19 .647,991 23 296 .13b 39 

17 goo goo DOD -2,363,366 ?-, -2 .474,904 1- 34 .578 25 77 .1139 50 

WIIR - 12JUL 01 1 6JUL 01 a 275000 
359 19,514,551 IE 19 .551151S 3D -36 .964 1 ; 

17 000 DOD 000 2 353,253 9 ; 2,42? .752 01 -4 .446 96 -59,531 93 

W 

Bin , 

. 
I 
2JUL 01 1 6JUL All A 275000 

BID )9 .569 .006 7 ; 19 04219vi -273 984 5 
1 

17 .804,000 000 2 .36A .834 65 2,474 .934 Iz -33,109 91 -77 .039 SB 

6B?179111 701AI 66,077,354 95 66 .344,941 19 -267 SB6 34 1 
. . . . . . . . . . 3 D75,413 a] 9 .357 191 5E -32 .453 01 1 -249 .324 76 

-127 09S 8. 
-74,924 20 

114 .331 95 
-38 .442 56 

56 .1241 It 
SIIST 39 

-49 .115 27 
-65 467 31 

49 115 27 
65,467 31 

-204.135 39 
-111 617 17 

296,135 39 
1111637 87 

-36 964 12 
-63 993 89 

-273 .qb4 51 
-110 .149 A9 

-267,596 34 
-281,777 77 S 

Apo 

0 

99KZZXIIS TOTAL 
34,193 600 00 34 .969,147 12 

99LF7P112 WIWI KIMIA FINANCE S E C RE 2004/05/01 10 ODD 
WBIM .. 

All 216 COD go 1,196 .294 47 
1111101000 ODD 

99twillfi CEMEX SA REC~ I 75PC7 1 2003/07/11 a 625 
WITH . . 

410 1 68DIDDO 00 1 .612 667 73 
1 6110 .0110 goo 

991.XPEII? CORPORAC71 (IN DURANW 13 125PC7 200610&/Dl 15 125 
HAIN -- 

44Y 449 .937 50 496.977 14 
$15 .000 DOE 

99MGACI17 ABBEY MAIL TREASURY ARM AMIN) 21111211011f 1 000 
" WBIU " 

33D 20,006,200 cc 20 .004,195 75 
29 .000 .000 000 

" Well) . . 
ENL Bar. 20 009,200 go 20,004 .195 75 

20 ODD DOD DOD 

WBIU " 
400 ?a 806,200 on 20 OCA .195 75 

20 000 001 000 

99KGKC117 I0IA1 
. . . . . . . 79 .006 704 so 70 1111A.195 7s 

USTI TWAT 
. . . . . .

. 
1 579 943 143 31 1 579 943 343 5t 

-75 .547 12 S so -75 .547 12 5 

04OC701 jam7ol 1 000000 

990 .294 47 at -980.294 47 

03MID) ICK701 1 000000 

67,332 71 Do 67 .337 71 

?ONMOI OSDIECOI 1 (1009110 

-27.039 64 00 -27 039 44 

24SEPOI 27SEPOI 1 000000 

2.004 25 Do 21004 25 

24SFPSI 27SFPCI 1 000000 
-2 004 25 Do -2 004 25 

?ASFPOI 27SEPOI 1 000000 
7 004 75 go 2 .004 75 

PACE 741 
XS-QF DATE 11MCCI 

NEI SECIV GN/ts 
NEI BAS SECIV "/IS 



-ICIIAM N CAIIS FOUWDA110M PAGt 747 
- composill - NIDFCOI 

SUMMARY RFAt12Ib GAINIIOSS REP0117 Staiement 28"' VAI( 
JANUARY 1 . 2001 70 DECEMBER 31 . 7091 

ASSEI ED S[CURI7Y DISCRIPI]ON hAl DAll MI RATE IRV DI sit DI SELL RAIF 
SH SFIL/Oll JOI IDCAL PRINCIPAL NEI IOCAL COSI 10C.At SICIY GH/LS MET SECTY GHAS 

SHARI$IPAR BASE PRINCIPAL NEI IASI EDSI EASE SIEIV GN/15 EASE fURR f1wis NEI bhS StEIV U-Nil 

2AR JOIAt 64 .077 354 Ob 66 344 .941 19 -?67 .556 54 1 -267 586 34 1 
E .975,411 01 t 151 .193 5b -52 .455 111 s -245,524 76 -2bi .117 77 S 

FIXED INCOME I07Al 
I Is 10 . 170, 9 is B; 1 580 170 915 9; ob Do nn 

20 .9AB 719 121 22 P6 .776 234 .977 1, 154,010,659 .8 1 10 341 .639 21 164 359 297 74 1 

4 8 61 456 1 .4 03 4 B35 147 292 S. 37 .AZO .466 76 S -6,539 .002 95 30,942 4AS 61 ~ 

d 

fl-k-p I K~ZwTe- 
~~ E- -j, :2~ -vqi,,iqi, rz i 

4 

4 



0 

WILLIAM H GA YES FOUNDA TION 
- COMPOSITE - 

SUMMARY REALIZED GAINILOSS REPORT 
JANUARY 1 2001 10 DECEMBER 31 . 2001 

MAT DATE MAT RATE TRO OT STJ DT SELL RATE 
LOCAL COST LOCAL SEC7Y GMILS 
BASE COST BASE SEC7'Y CH/ts BASE CURTI GN/LS 

MONTHLY 

CASH EQUIV 

TURD CURRENCY 
GERMANY 

99JRwCoG2 EURO TIME DEPOSIT EUR 20011DAID3 4 700 
WBIR -- 

451 67,000 000 00 67 000 .000 00 
67 .000 goo 000 59 BIT 680 51 55,939 .903 56 

WIT -- 2001/04/0, 4 SGO 
477 64 .000 ago Do 64,000 000 go 

64 000 Boo 000 S7 .667,216 91 56 467 216 at 

WITTY -- 
CXL 477 -64 .000 090 00 64,000 000 00 

-64,000 GOO coo -57 .667,216 91 -56 467 .216 51 

-- WlIR -- 
540 64 .016 .1?7 7D 64.000 000 00 

64 000 000 000 57,691 795 ITO S6 467 216 31 

99JRWCOO2 T01AL 131 .116 .177 78 151 .000 000 no 
117 .499,474 41 115 407 .125 37 

99LSGUDOS DRESCHER BANK AG TIME DEPT) ?DOI/01/09 a 760 
WBIR -- 

072 2 .000 ago an 2 coo . 000 00 
2 000 000 000 1 .979,999 62 1 .907,399 57 

WDIR - 2001102101 4 960 
191 6 400 000 go 6 400 goo 00 

6 .400 goo OGG 6 .001 960 86 51929 917 64 

Wall? 11 20n[102102 4 770 
199 6 400 964 go 6 1400 664 Do 

400 B64 000 5 919 611 30 5 .959 .203 59 

WBI 

R , 

. 2001105116 4 790 
540 21000 000 Do 2 coo 000 Do 

2 000 OGG 000 1,78S .999 73 1 527 099 73 

W01R -- 2001/04/30 4 770 
501 1 .900 000 00 1 . coo . coo 00 

1 000 .000 000 197 .250 04 901 1 199 As 

W91R -- 2001105102 A 820 
506 1,000 397 SO 1 000,397 50 

OSAPROI 

00 
go 

D4APRGI 
00 
00 

DIAPROI 
on 
00 

04APROI 
]A 177 7ft 
14,576 99 

16 177 75 S 
14 S76 99 S 

09JANDI 

00 
no 

OIFEDOI 
00 
go 

02FEDOI 
go 
go 

16MARDI 
no 
00 

30APROI 
no 
Do 

02MAYOI 
Do 

-27 .399 95 

OIFEBO) 1 065076 

79 .045 22 

02FEEDI 1 068661 

50 407 71 

16MARDI 1 119821 

-41 .100 00 

SOAPROI - ~l 127079 

44 

O2mAYQi- 11120266- 

0 

00 

ASSET TO SECURITY DESCRIPTION 
STY SEI.t'ITC LOT LOCAL PRINCIPAL MET 

SHARESIPAR BASE PRINCIPAL NET 

AS-OF DATE 
PAGE 743 

SIDEC41 

NET SECTY CM/I.S 
MET $AS SECTY GH/LS 

go 
877 .771 95 

00 
1 200 000 10 

00 

16 177 79 S 
21092 .349 04 S 

Go 
-27 .599 95 

no 
79,043 22 

no 
30,401 71 

00 
-41 .100 00 

00 
-15 949 64 

mr 

ment 

03APROI 1 120072 

077 .771 95 

044PROI 1 109816 

1 .200 .000 To 

04APROI 1 109816 

-1 .200,000 10 
G4APROI 1 129516 

1 .200 goo To 

2,077 .772 05 

09JANDI 1 063530 



PACE 744 
AS-OF DATE 31BECol 

WILLIAM N GJIITES FOUNDATION 
- COMPOSITE - Statement 29 

SUMMARY REALIZED GAIM/ LOSS REPORT 
JANUARY 1 . 2091 10 DECEMBER 51, 2001 

WIILIAK H GAIES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2091 

7RD III 
LOCAL SEC7Y GH/LS 
BASE SKIT GIVLS 

09MAYGI 
00 
00 

09MAY01 
Do 
Do 

09"Yol 
Go 
00 

09MAYOI 
Do 
Do 

09MAY91 
Do 
Do 

09MAY111 

00 

IGMAY01 
no 
Do 

IDMAYDI 
00 
00 

IOMAYO1 
00 
Go 

IGMAY91 

90 

IOMAYDI 
no 
00 

10MAVOl 

00 

IcMAYG1 
cc 

Sit. DI SELL RATE 
MET SECTY GM/LS 

BASE CURR GIVLS MET BAS SECTY "/LS 
09MAY111 1 130391 

00 
-13 .3so 00 -13 .5so 00 

09MAY01 1 130391 
00 

13 .350 on 15,351) Do 

09MAYGI 1 130391 
00 

-13 .5so cc -13,350 00 
q9MAY91 1 130391 

00 
13,550 00 1313so Do 

09MAYGI 1 150391 
Do 

-13,350 an -13 .350 on 

09MAYOI 1 130391 
00 

13 .350 no 13 .551 00 

IOMAYQI 1 137592 
00 

-20,912 51 -20,812 88 

IOMAYoi 1 137592 
00 

-20,625 33 -20,1125 33 

IBMAYOI 1 137592 
00 

20,525 33 20,928 33 

)oMAYOi I 137S92 

-20,629 33 -20,828 35 a, 

IOMYGI 1 137592 
no 

20 .825 35 20 .52B 33 
IOMYDI-1-137592 

=' -1. an 
-0io's 

- 

28 33 -20 .529 35 

T STRI7 -JA] i4;is 

ASSET ID SECURITY DESCRIPTION 
SH SELL/lTC L07 L OCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NET 

NAIR . . 
671 11500,000 00 

11500,000 000 1 .326 .974 47 

WDIR . . 
CXL 671 -1,500 .000 00 

-1 .500 .000 coo -1 526,974 47 

WBIR . . 
724 1 Iscoloto 00 

1 .500,000 OGG 1,326,974 47 

WBIR -- 
CXL 724 -),Soo .000 00 

-1 .500,000 000 -1,526,974 47 

MOIR -I 
760 1 .500,000 on 

11500,000 000 1 .326,974 47 

WPIR I- 
CXL 760 -1,500,001) 00 

-I .SDO .000 ago -1,326,974 47 

WBIR -- 
017 3 S00,200 GO 

3,500 .200 000 3 .076,56S 50 

WBIR . . 
544 31SOU1 .200 00 

S .S90,200 000 3,076,650 GS 

WBIR -1 
cx1 544 -3,500,200 00 

-3,500 .200 coo -3,076,1151) 05 

WBIR . . 
672 3 

Go S .S00,200 090 3 :016 a 1 05 

WBIR " 
Cx1 672 -3,500,200 00 

-3,500,20D 000 -3,076,850 05 

WBIR -- 
725 5,500 .209 00 

5,SOG,20O 000 3 .076 .050 05 

WPIR . . 
CXL 725 -3 500,200 00 

-1,500,000 00 
-1,540,524 47 

2001/05/10 4 760 
31500,200 go 
3,097,679 39 

PAM 0 

WBIL MUNI HIL T 

ASSET ID SECURITY DESCRIPTION 
SH SELL/117C LOT LOCAL PRINCIPAL NET 

SMARES/PAR BASE PRINCIPAL NEI 

040,397 500 893 .004 75 

Bill I, 
Oil 1,500 .10 47 

1 .500,1165 470 1 .341 .107 43 

WBIR I- 
521 i .5oo .a6s 47 
470 1 .341 .097 01 

WBIR I- 
CXL 52) -l,5DD .a6S 47 

-1 .500,865 470 -1,341 .097 81 

Wolf( . . 
670 1 .500 .565 47 

1 .500 .865 470 1 .341 .097 11 

WBIR -1 
CXL 670 -1,500 .11AS 47 

-1,501,16S 479 -1 .341 .097 61 
WBIR . . 

723 1 .500,96S 47 
2,500,865 470 1,341,097 31 

WBIR I- 
CXL 723 -I .SOQ .B&S 47 

-1,500 .965 470 -1,541,097 61 

WBIR I . 
759 1,500,565 47 

1 .500,945 470 1 .341,097 81 

WBIR -1 
CX1. 759 -1 .500.965 47 

1,500mg,IS 470 -1,541,097 81 

WBIR I . 
016 1 1509.000 00 

1 .500,000 OGG 1,326,982 27 

WBIR .- 
532 ]'Soo 000 00 

1 .500 .000 002 1 .326 .974 ~7 

WSIR . . 
CXL S52 -1,500,000 00 

-I,SOG .GGQ coo -1,326 .974 47 

MAT DATE KAI RATE 7RD DT 
LOCAL COST LOCAL SECTY GWLS 
BASE COST BASE SECTY QWLS 
892 .804 71 no 

2001/05/04 4 BIG 04MAYDI 
11500,86S 47 00 
1 .359,747 44 go 

04MAY01 
I .S00,1165 47 go 
1 .339 .747 44 Do 

DAMAYDI 
-1,501,565 47 go 
-1,339,747 44 Do 

04MAY01 
I,SOG,8A5 47 00 
11339 .747 44 00 

04MAY01 
-1,500 .56S 47 .00 
-1,339,747 44 20 

04MAYRI 
1,500.565 47 go 
1 .339.747 44 00 

04"Yol 
-1,500,865 47 go 
-11339 .747 44 go 

04MAYGI 
1,500.865 47 00 
1,339,747 44 on 

04MYOI 
-1,500.565 47 Do 
-1,339,747 44 on 

2001/05/09 4 son 09MAYGI 
1 1500,000 on 00 
1 .340 .324 47 Do 

09MAY01 
1 .50D.000 00 cc 
1 .540,324 47 00 

09MAY01 
-l'soo'coo 00 

0 
a 

-1,540,324 47 

0 

a 

MAI DATE MAI RAIE 
LOCAL COST 
BASE COSI 

STL DT SELL RATE 
NET SECIY WLS 

BASE CORR GWLS MET BAS SIXTY GN/LS 
200 .04 200 04 

04MYCI 
00 

1 .559 97 1 .359 97 
04MAYGI 1 119132 

00 
1 .350 37 113so 37 

DAMAYDI 1 119132 
00 

-113so 37 -1 .350 57 
04MAY111 1 119132 

00 
1 .5so 37 11350 37 

04MAYOI 1 119132 
02 

-1,550 37 -1,350 57 
04MAY111 1 119152 

00 
11350 37 1 .350 37 

04MAY111 1 119132 
00 

-1,350 37 -1 .350 37 

CAMY01 1 119132 
00 

I,3SV 37 1,350 37 
04MY01 1 119132 

00 
-1,350 37 -1 .350 37 

09MAY01 1 130391 
Do 

-13 .342 20 -13,342 20 
09MAY111 1 130391 

00 
----13 .350 00 -13 .350 00 

00 
35 

00-- 350 YMES 

PAGE 745 
AS-OF DATE 31DECOI 



-ILLIAM M ~IES PUUNUAIJUN 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

MAI DATE MY RATE IRV OT 
LOCAL COST LOCAL SEC7Y GH/LS 
BASE COST BASE SEETY GN/LS 

-3 .097 .678 38 cc 

10MAY81 
3,500 .20D 00 00 
3,097 670 58 00 

IDMAY01 
-3,500,290 00 00 
-3,097 .67a 39 go 

2001105111 4 760 JIMAY01 
3 .000 .662 90 do 
2,654 .535 29 00 

IIKAYDI 
5 .000,662 60 00 
2,654 .S35 29 go 

11MAY01 
-3 000 , 667 90 go 
-2 .654,535 29 00 

IlMAY01 
3 .000 662 BE cc 
2,654 .535 29 go 

I I MAYO I 
3 . 000,662 90 00 
-2 .654,535 29 00 

IIMAYOI 
S . 000,662 90 cc 
2 654 535 29 Do 

I)MAYCI 
-5 .000,662 60 00 
-2 .654,535 29 00 

I I MAYO I 
3 .000 662 80 Do 
2 .654,53S 29 cc 

11"A"I 
-3 000 .662 80 00 
-2,654,535 29 00 

2001/05/14 4 760 14MAYDI 
3.001,061 22 cc 
2,638 032 21 cc 

PAGE 7A6 

Siatement 29 Al-DF DATE 31DECOI 

ASSET 10 SECURITY DESCRIPTION 
SH SEIL/BTC LOT LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL MET 

-31500,200 000 -3 .076 .850 05 

WEIR -- 
761 3 .500 .200 00 

3 .509,200 000 3,079,350 05 

WEIR - 
CXL 761 -5,500,200 00 

-3,500,200 000 -3 .076,950 05 

WEIR I- 
als 3 .000,662 30 

31000,667 Sao 2,621,591 55 

WITS ' . 
S45 31000 .662 no 

3 .1100,662 800 2 .6211,579 49 

WEIR . . 
Cxt. 545 -3,000,662 SO 

-3 .DOG .662 800 -2.623,579 49 

WEIR " 
673 3 000,962 10 

3 .000 .662 900 2 628,579 49 

WEIR P- 
CXL 673 -3 .000 662 30 

-3,000 .662 800 -2,628,579 49 

WEIR , 
726 31090,662 so 

31000,662 Sao 2 .628 .579 49 

WEIR - 
CXL 726 -3 .000,662 80 

-51000,662 goo 2 620 .579 49 

WEIR . . 
762 3,000 .662 90 

3 000 662 500 2,625.579 49 

WEIR . . 
CXL 762 -3,000.662 90 

-3 000,662 goo -2 .625,579 49 

WEIR -- 
019 3,001,061 22 

3,001 061 220 2 .625 .212 55 

STL DI SELL RATE 

BASE CURR GWIS 

20,828 33 

10MAY01 1 157592 

-20,928 33 

lo"YOI 1 137592 

20 028 33 

11"Yol 1 141553 

25 .943 71 

IIMAYpI I IA1553 

-25,955 50 

I IMAY01 1 141553 

25 955 80 

11"Yol 1 14ISS3 

25,955 00 

I IMAYOI 1 141553 

25.955 90 

]]MAYO] 1 IA1553 

-25 955 50 

I IMAYO) 1 141553 

25,955 so 

IIMAYQI 1 141553 

-25 .955 60 
11MANDI I 141-SS 

25 .955 go 

14MAYOI 1 143394 

-22,869 66 , 
I 

00 
-12,869 66 

4- WILLIAM H GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

MAI DATE HAT RATE 7RD ITT 
LOCAL COSI IOCAl SECIV GN/IS 
BASE COST BASE SEC7Y GN/LS 

2DOI/05/15 4 560 15"Yol 
3,002,256 A' 06 
2,629,975 69 00 

15MAYGI 
5,002,256 64 Do 
2,629,975 69 Do 

ISMAYCI 
-3 .002 256 64 Do 
-2 .fi?9 975 69 Go 

15MAYOI 
3 002,256 6A 00 
2 .629,975 69 cc 

15MY01 
-3,002 .256 64 00 
-2,629,975 69 00 

35MAYDI 
3,002,256 64 Do 
2 629 .975 69 00 

15MAYOI 
-3 002 .256 64 00 
-2 629,975 69 00 

15MAYOI 
3 .002 256 64 Do 
2 .629 .975 69 no 

ISMAY01 
-3 002,256 64 Do 
-2,629,97S 69 go 

20(11/05/16 A 520 16MYCI 
3 .002 636 95 an 
2 .626,556 12 00 

16MAYDI 
3 .002 636 95 00 
2 .626 556 12 00 

16"YGI 
-3 002 .636 93 Go 
-2,626 .556 12 TO 

IAMAYCI 
s OU2,636 91 cc 

WB2C %nNl "I Y 

ASSET 11) SECURITY DESCRIPTION 
SIT SELL/VIC LOT IDEAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL WET 

WEIR . . 
020 5,002,2S6 64 

3,002 .256 64D 21635,245 51 

WSIR . . 
546 3 002,256 64 

3,002 .256 640 2,638,233 22 

WEIR -- 
CXL 546 -3 002 .256 64 

-3,002,756 645 .214sa .23S 22 

WEIR . . 
674 3,002,256 64 

3,002 .2S6 640 7 635 .253 22 

WEIR -- 
CXL 674 -31002,256 64 

-3 .aQ,2S6 640 -2,638 .253 22 

WEIR -- 
727 3,002,256 64 

3,002 .256 640 2,633 .233 22 

WEIR -, 
CXL 727 -5,002,256 64 

-3 .002,256 640 -2,638,233 22 

WEIR I- 
763 3 .002,256 64 

3,002,256 640 2 .6311,233 22 

WEIR -- 
CXL 763 -3,002 .2S6 64 

-3 .002,256 640 -2 639 .233 22 

WEIR ~, 
D26 3402 .636 93 

3 .002 .636 930 2,654,795 49 

WEIR . . 
555 3,002,636 93 

3,002 636 930 2,654.780 99 

WEIR -- 
CXL 555 -3,002,636 93 

-3,002,636 930 2,6S4,790 9a 

WBIR . . 
675 1 002,634 93 

A 

NET SECTY GM/Lk 
NEI DAS SECTY GM/LS 

20 .825 35 

00 
-20,929 53 

go 
20 .328 33 

00 
-25 .943 71 

a D 
-25 .955 00 

do 
2S .955 00 

00 
-25,955 80 

go 
25 .955 80 

00 
-25,955 80 

go 
25,955 80 

Be 
-2S .955 80 

go 
2519S5 so 

PAGE 747 
AS-OF DATE 31DECOI 

SIL D7 SELL RATE 
NEI SECIV GN/15 

BASE rURR GM/LS NET BAS SECTY GN/LS 

ISMAY01 1 137950 
Do 

9,270 12 8,270 12 

15MAYOI 1 337980 
Do 

6,257 53 9,257 53 

ISMAY01 1379110 
00 

-9 .257 SS -S .757 53 

15HAVOI 1 137900 
go 

9 .257 53 1 .257 53 

15MY01 I 1379BO 
cc 

-9,257 53 -3 .257 SS 

ISMAY01 1 137950 
go 

8 257 53 0 .257 53 

15MAY01 1 137960 
go 

-9,257 53 -6 .257 53 

15MAYDI 1 137950 
cc 

3 .257 51 S .2S7 -53 

15MAYOI 1 157990 
00 

-8,257 53 -1,257 53 

16MAYGI Isloso 
go 

28 .239 57 21 .259 37 

16MAY01 1 151030 
cc 

28 274 66 211 .224 16 

16KAYDI 1 131030 
00 

-29,224 96 -28,224 96 

16myol 1 .15103 9 
! : , I ~ ad 

t 



W32C MONTHLY WILLIAM H GATES FOUND&7ION PACE 748 - COMPOSITE - Statement 29 AS-OF DATE 31DECI 
I 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1, ?001 70 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAI DATE MT RATE 7RD DI STL DI SELL RATE 
SH SELL/'IC 101 LOCAL PRINCIPAL MIT LOCAL COST I OCAL IECIY WLS MET SECTY GM/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY CM/LS BASE CORR QVLS NET BAS SECTY GN/LS 

3 . 

D:" : 

63A 930 2,654,730 96 2,626 .556 12 00 211,224 86 25 .224 86 
Will I )6MAY01 16MYDI 1 151030 

GKI. 675 -3,102,656 93 -3 002,636 93 go 00 
-3 .092 .6sg 930 -2 .654 .780 99 -21626 .554 12 00 -25,2?4 BA -25 .224 86 
WEIR .- I&MAY01 I6M&Yol 1 131030 

728 3,002,06 93 3,092,436 93 go of 
3 .002 .656 930 2,654,790 98 2,626,SS6 12 00 29 ."4 aA 73 .224 N& 
WDIR ., 16MAYDI I&MAYGI 1 131030 

CXL 726 3,002,636 93 -3,002,636 93 Do 00 
-31002,636 930 -2,654,790 98 -2,426 .556 12 00 -20,224 86 -ZO .224 96 

WDIR I 16MY01 16myol 1 131030 
794 3 .002 .636 93 31002 .&36 93 on Do 

31002,636 930 2,654,730 99 2,626 .55A 12 00 25 .224 36 25.2?4 ad 

WBIR -- 16MAYDI 16MAYDI 131030 
CxL 764 -5,002,636 93 -5 .002,636 93 00 00 

-3 .002,636 950 -2,654,780 99 -2,624 .556 12 00 -29,224 86 -28.224 a& 
WDIR . . 2001105117 4 530 I?MAYOI 17"Yol 1 132495 

027 31003.013 93 31003 013 93 00 Do 
3 .003,013 950 2 .651,225 49 2.653 .990 69 00 12 376 90 12.329 Be 
WEIR . . 17MY01 I rMAY61 I lszdqs 

570 31003,013 93 31003 .013 93 00 Go 
31005 .013 930 2.451 .211 43 2.638 898 69 00 12,312 .74 12 312 74 
WEIR . . 17MAYD 1 17MYOI 1 132695 

CXL 570 -3.003,013 93 51003 013 93 Do 00 
-3 .003,D13 950 -2,651 .211 43 -2,630,890 69 Do -12 .512 74 -12,312 74 
WBIR .- 17MYOI 17MAYCI 1 132695 

976 31005,013 93 5.005,013 93 00 00 
31003,013 930 2 .651,211 43 2,638,890 69 00 12 312 74 12,312 74 

WEIR 11 17"Yol 17MXYDI 1 132695 
CXL 676 -31005 .013 93 -3 .005,013 93 go Do 

-31005 .013 950 -2 .651,211 43 -2 .633,395 69 Do -12 312 74 -12 .512 74 

WGIR -I 17MAYDI 17MYOI 1 132695 
729 3 .003,813 93 3,603,013 93 00 00 

3 .003 .013 930 2,651 .711 43 2 .639 .99B 69 00 12 .312 74 12,312 74 

WDIR 17MAY01 17MAY21--1 .13269S 
CXL 729 -31003,015 95 -3 .003.013 9~ 00 A ~~ Do 

-3 .003 .015 930 -2,651,211 AS -2 .655.59M 69 Go ~--12,512 74- ~12 312~71 
A it 

W32C "OWTHIV WILLIAM H GAIES FOUNDA IION PAGE 749 
- COMPOS17E - At-OF DATE SIDECOI 

SUMMARY REALIZED GAIN/ LOSS REPORT 
JANUARY 1, 2001 TO DECEMBER 31 . 2001 

ASSET 10 SECURITY DESCRIPTION MAT DATE MAT RATE 7RD D7 S7L III SELL RATE 
SH SELL/117C LOT LOCAL PRINCIPAL NET LOCAL COST L 0~1. SECTY GN/LS NET SECTY GM/L5 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GNJLS BASE CURR WLS NET BAS SECTY GNILS 
WBIR -- 17MAYDI 17MYDI 1 13269S 

7AS 5 .003,013 93 3 .003,013 93 00 00 
31003,013 930 2,651,211 45 2,658,995 69 Do 12,312 74 12,312 74 

WDIR -- 17MAY111 17MYCI 1 132695 
Cxl 765 -3 .003 .DIS 93 -3,003 013 93 Do 00 

.31003 .613 930 -2 .651,211 43 -2 .633,59B 69 00 -12 .312 74 -12 .512 74 

WDIR -- ?DDI/05/16 4 530 ISMAY01 ISMAvol 1 139666 
026 31015,391 91 3 .005 .591 *1 go ad 

3,005,391 030 2 .635 .535 34 2 .655 445 41 Do 20,110 07 -20 .110 07 
WBIR . . 18MAY01 IsKAYDI 1 139666 

57, 31003,391 111 3 003 391 111 00 Be 
3,003 .39) BID 2,635,326 52 2,6S5 .4AB 41 00 -20 .122 09 -20 .122 09 

WDIR -- IBMAYGI ISMAYO) 1 139666 
CXL 674 -3,003,391 81 -3,003,391 $1 00 00 

-sponps9l BID -2p635,376 32 -2,655,445 41 do 20 .122 09 20,122 09 

WEIR -- IRMAY21 IBMAYOI 1 139664 
677 3,003,391 111 3 005 .59) 111 Do Do 

31003,391 810 2,63S,326 52 2,6S5,449 41 00 -20 .122 09 -20,122 09 

WDIR -- IsMKYOI 18"Yol 1 139666 
CXL 677 -3 .003,391 al -3 .003 .391 91 00 00 

-3 .003,391 BID 2 .635,524 52 -2,655,448 41 Do 20 .122 09 20 .122 09 

WBIR -- Is"Yol IBMAYGI 1 139666 
73D 3 .003,391 91 31003 .391 8) 02 go 

31205,391 BIG 7,635,526 32 2,655,449 41 Do -20 .122 09 -29,122 09 

WDIR -- 18MAY01 IBMAYGI 1 159666 
CXL 730 -3 .acs.391 al -3 003,391 111 00 go 

3 .005,391 910 -7 .635,326 32 -2,655 .445 41 00 29 .122 09 20 .122 09 

WD 

IR 
. . ISMAY01 IBMAYQI 1 1396&6 

766 51005 393 a] 3,DD3,391 A] go Do 
510051391 BID 2,655,526 52 216SS,448 Al an -20,122 09 -20 .122 09 

WBIR -- 18MAY01 IBMAYOI 1 139666 
CXL 766 -3 .003,391 a] -3 .003 .391 81 Do 00 

-31003,391 BID -2 .635,326 32 -2 655,448 41 Go 20.122 09 20.122 09 

WEIR -- 2001/05/24 4 420 24MYOI 24MWYDI~ ---1 166521 
029 3 .000 .000 no 3 .000, coo 00 Do 00 

31000,000 000 2 .571 .755 94 2,596,960 66 cc ~%25~196 7? -25,194 72 
-- -~lk 

" I 
WDIR -- 24"Yol 24MY01 I-aI66521v .- 

S99 3 .000,000 go 3 Duo boo 00 00 



WILLIAM H GAIES FOUNDA710H PAUL 75n 
- COMPOSITE - 9 Al-10F DATE SIDErn) 

SUMMARY REALIZED GAIN/LOSS REPORT Staiement 2 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET TO SECURITY DESCRIPTION MAT DATE MAT RATE IND 07 S7L DI SELL RATE 
SH SELL/BIC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY WLS MET SECTY GM/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SEC7Y GK/LS BASE CURR GM/LS NET BAS SECTY GN/LS 

3 .000 coo coo 2 .571,749 67 2 $94,950 66 00 -25,200 99 -25 .200 99 

WVIR , 24MAYCI 24MAY01 1 166521 
CXL 599 -31000 000 00 -3 .coo .OQD on Do Go 

-3 . 000,000 000 -2,571,749 67 -2,596 .950 64 go 25 .200 99 25 .200 99 

WBIR - 24MAYOI 24MY01 1 16021 
479 3 .000.000 Go 3.000, 000 go go 00 

31000,000 000 2,571,749 67 2.596,950 66 00 75 .200 99 -2s .200 99 

WBIR - 24MAYGI 24MAY11 1 196521 
CXL 679 -3,000 .000 00 -3 .000, Doc 00 go Do 

-3 .000 000 000 -2 .571 .749 67 -2,596,950 66 go 25,200 99 25 .200 99 

WDIR . . 24MY01 24MAYOI 1 166521 
731 3 .000,000 00 3. 000 .000 00 00 an 

31000 .000 coo 2 .571 .749 67 2 .596 950 66 00 25,200 99 -25,200 99 

WDIR - 24MAYOI 2AMY01 1 166521 
CX1 731 -3 .000 .000 00 -3 . 000 .000 00 go Do 

-3 000,009 coo -7,571 .749 67 -2 594 .950 64 Do 25 .200 99 25,200 99 

WBIR . . 24MAYOI 24MAYDI 1 166521 
767 3 .000 000 00 3 . coulaou Do go Go 

3 coo 000 Doc 2 .571 .749 47 21596 .950 66 00 -25,200 99 -25 .200 99 

WBIR - 24MAVOI 2~myol 1 169521 
CXL 767 -3,009 000 00 31000 .000 00 00 Do 

-3,000 Duo Goo -2,571 .749 67 2 596,952 66 00 25 ?at 99 25 200 99 
WBIR - ?DO]/0by25 4 520 25MY01 25MAYDI 1 165773 

030 4 coo 368 55 A .000,361 33 Do 00 
4 000,365 350 3.451 .521 79 3 439 .715 36 Do -B 193 57 -0,193 57 

WBIR - 25MAYOI 25MAYDI 1 165775 
604 4,000,368 33 4 000,368 33 00 on 

41011D .3611 550 5.411 .51S As 3 439 .715 56 Do -1,199 6% -1,199 fit 

WBIR 1, 2SMAY&I 25MY01 1 165773 
CxL 604 4.000 365 35 4 000 .365 33 00 Do 

-4 000 36B 330 -5.431,515 68 -5 439 .71S 36 00 3 199 66 51199 6e 

WDIR . . 25MAYDI 25"Yol 1 165773 
979 4 060 .368 33 41000 .368 33 00 go 

4 000,36B 33D 3 .431,515 60 3 459 .715 36 00 --B.399 An -1 IV9 An 

WBIR 25MAYDI 25KAYOI 1 165773 
CX1 679 -4 .000 .369 33 -4 coo 369 33 00 Do 

-4,000 .368 330 ~3 431 .515 68 -3 439 .71s 36 Do 8.199 As 11199 65 

W92C MONTHLY WILLIAM H GATES FOUNDATION PAGE 751 
- COMPUS17E - AS-OF DATE 3ID(rol 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET To ~ECURIIY DESCRIPTION MAT DATE MAT RATE IND D7 S71- DI SELL RA7E 
SH SELL/17C LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GM/LS NET SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GN/LS BASE CURR CN/LS NET OAS SfCTY rN/L~ 

WPIR -- 25MAYOI 25MAYDI 1 165773 
732 4 .000 .365 33 4 .DDQ .369 33 go 00 

4 GOU .S69 350 3 .4511sis 66 a 439 .715 56 go -9 .199 65 -6,199 63 

WBIR -- 25MYDI 25MYCI 1 165773 
CYL 732 .4 .000 366 33 -4 coo 368 33 Go Do 

-4 .000 343 330 -3 .451,515 As -3,439.715 36 go A .199 68 81199 69 

WBIR -- 25mikyal 25MYOI 1 165773 
768 4.000 368 53 41000,365 55 an Do 

41000,365 550 3,431,515 fig 3 .459,715 16 at 9 .199 6% -1,199 At 

IBIR -- 2SMAYO) 25MAY01 1 165773 
CXL 768 .4 .000 .368 35 -4 000,56a 33 00 00 

-4 .00D .369 350 -3.431 515 69 3 .439,715 36 Be 9 .199 68 8 .199 An 

WBIR . 2001/05/29 4 540 29MAYDI 29MAY01 1 169A54 
D40 is 000,870 so 16 DUO 870 60 00 Do 

16,00D .B70 600 13,6B2 .41V 14 13 716,744 SE 00 -34,525 44 -54 525 44 

'BIN . . 29"Yol 29MAYO) 1 169454 
620 16.000,970 60 16,000,970 60 00 on 

16 .000,870 600 13.682,542 07 15, 716,744 515 cc .34,401 71 -34,401 71 

WDIR . . 29"Yol 29MAYDI 1 169454 
CxL 00 -1& .000,970 40 -16 .000 .970 60 go 00 

.16 .000 .1170 600 -13.692 .342 97 -15 .716,744 55 cc 34 4DI 71 34,401 71 

WDIR -- 29MAYDI 29MAYDI 1 169454 
690 16,000 .570 60 16 000 870 60 Do 00 

16 000,870 600 13,682,542 07 13 716 744 56 00 -34,401 71 -34 401 71 

WBIR . . 29MAYGI 29MAYDI 1 169454 
cxt Ago -11.000,970 60 -16,000 970 60 Go an 

-16 .0(10 .370 600 -13 682 .342 37 13,716,744 51 cc 34,401 71 34 4D) 71 

WBIR -- 29MAYO) 29MAYDI 1 169454 
733 Id 000 .870 60 16,000,870 60 00 on 

16 .000 B70 600 13 .982 342 37 15,716,744 58 00 -34,403 73 -34 401 71 

WBIR . . 29MAYDI 29MAYDI 1 169454 
CXL 751 .16 550,872 65 -16 .000 .570 fit at at 

.16 .000 070 600 .13,912,342 17 -13 .716 .744 5a go 34,401 71 34 401 71 

'BIR . . 29MAYDI 29KAYOI--,-I 169454 
769 16 .000 170 60 16,000,170 60 cc I go 

16 .000 870 600 13 .632 342 97 13,716,744 58 Do ~34,401 71 -34,401 71 

WBIR . 29MAYOI 29MAYCI 1 169454, 
CXL 769 .16,000 .970 60 -16 .000 .670 60 go no 

I 

a 

4- 



PACE 
752 AS-OF DAIE 316ECOI 

WILLIAM H GAIES FDMDA710H 
- COWOSITE - Statement 29 

SUMMARY REALIZED GAIM/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

IRD DT 
LOCAL SEC" GWLS 
BASE SECTY GfVLS 

00 

SDMAYQl 
cc 
go 

30MAYDI 
go 
Do 

SOMAY01 
Go 
00 

SOMAYO) 
go 
Do 

SOMATA] 
00 
Do 

30MAY01 
go 
00 

50MAY01 
00 
00 

SIMAY01 
00 
20 

olimol 
Do 
Do 

DIJUNDI 
Do 
00 

oliumal 
00 
00 

OIJUNDI 0 

1: 
16,013,002 46 
13,735,151 24 

WILLIAM H GATES FOUNDAIION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/I.OSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31 . 2a0l 

1 RD Of 
LOCAL SECTY CWLS 
BASE SECTY GH/LS 

olimal 
00 
go 

o4imol 
Do 
00 

04JMCI 
so 
go 

04JUNDI 
go 
00 

o5jumal 
DO 
DO 

OSJUNOI 
Do 
Do 

05JUNDI 
cc 
Do 

06JUNDI 
Do 
Do 

06JUM01 
00 
no 

06JUNOI 
no 
Do 

VJUNDI 
00 
no 

07JVNCI 
00 
00 

07JUM01 
00 

SIL DT SELL RATE 
NET SECTY GM/LS 

BASE CURR GWLS NET BAS SECTY GN/LS 
cliumal 1 152372 

go 
197,750 61 197,758 51 

04jumol 1 IBS502 
an 

-11,200 15 -11,200 Is 
D4JUHOI 1 185502 

ad 
-11 .214 42 -11 .214 42 

04jumal 1 193502 
00 

11,214 42 11,21A 42 

osiumol 1 175710 
00 

82 .522 76 B2.522 79 
osiumol 1 175710 

Do 
32 .506 75 52,506 75 

05JUNDI 1 175710 
00 

-62,506 75 -92 .506 75 

06JUNDI 1 183012 
00 

S .615 17 S1615 12 
06JUND) 1 193012 

DO 
5 .607 71 51607 71 

O&JUMO) 1 183012 
00 

-5,607 71 -5,607 71 

O?JUMDl 1 175572 
00 

11616 ?A 1 .916 24 

97JUN01-1 175577 
Do 

1 600 04 11600 04 

07JU NOI- "1 175577- FE C MA ~-TREERi 

ro 

-16,025,148 73 

Arm 
0 

WB?C MONTHLY 

ASSET ID SECURITY DESCRIPTION 
SH SELt/AIC LOT LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL SET 

-16 .000 .870 600 -13 .&82 .342 87 

NAIR . . 
041 14,0011,942 15 

16 .005,942 ISO 15 .731 .693 10 

NAIR . . 
62a 16 0011,947 is 

16 .003 .947 150 13 .751 .668 51 

WBIR . . 
Cal. 626 -16,006,942 15 

-16 .003,942 150 -13,751 665 51 

WDIR . . 
631 16 008 .942 15 

16 .003,942 150 13,731 .668 51 

NAIR . . 
Cal. 651 -16,0011,942 15 

-16 .003,942 150 -13P731,6611 51 

NAIR . . 
734 16,0011,942 Is 

16,002 .942 150 13,731,663 51 

WBIR 11 
CXI. 754 -16 ODS,9A2 15 

-16,009 .942 ISO -13,731 .645 51 

WEIR , 
DA2 16 010 .974 40 

I&IOID .974 402 33 .539 694 17 

WEIR - 
043 16,013,002 46 

16 .013 .002 460 13 .537 .391 91 

WDIR , 
647 16 .013,002 46 

16,013 .002 460 13 .537,392 43 

WBIR -, 
CIL 647 -16 .013,002 46 

-16,013,002 460 -13,537,392 43 

WBIR .1 
632 16 .015 .002 A6 

16,013,002 460 13,537,392 43 

W52C MONTHLY 

ASSET ID SECURITY DESCRIPTION 
SH SELL/WTC LOT LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NEI 
MOIR . . 

CXL 662 -16 013,002 46 
-16 .013 .002 460 -13 .537 .392 45 

WBIR .. 
046 J& .015,070 81 

16 DIS .070 110 13,531,946 12 

WEIR -- 
654 16,015 .070 a] 

16 .015,070 810 13.531,933 68 

IBIR I- 
CXL 654 -16,015 .07D of 

-16,015,070 510 -13.551 .933 BE 

NAIR -- 
047 16 021,129 AS 

16 021,129 $50 13 626 .756 12 

NAIR I- 
735 16,D21 .329 As 

16,021 .129 850 13 .626,770 08 

IDIR -- 
CXL 735 -16,021,129 95 

-19 .021,129 850 -13,626 770 09 

NAIR -P 
940 16,023,145 54 

16,023,145 840 13,544 .370 00 

NAIR I- 
736 16 023,145 84 

16,023,145 840 13,544,364 59 

NAIR - 
cxI. 736 -16,023,145 64 

-16,923,145 940 -13,544,364 59 

Wall? I, 
049 16 .025 .148 73 

16,025,14a 730 13 .631 .804 so 

D]R . . 
737 16 .025 .149 73 

16 .025,149 730 13,631 .7ag 38 

WBIR -- 
CXL 737 -19,075 .145 73 

MA7 DATE MT DATE 
LOCAL COST 
BASE COST 

-13 .716 .744 56 

200110V 50 4 570 
146 .003,942 15 
13.732,469 49 

I&IOUS .942 is 
13.732,469 49 

I&IOUS .942 Is 
15.732,469 49 

16,003,942 is 
13 .732,469 49 

16,008,942 15 
13 .732 .469 49 

16 .008,942 15 
15,732,469 49 

-16.00a .942 15 
-13.732 .469 49 

2001/05/3) 4 560 
16,010,974 40 
13.690 .962 63 

2001/06/0) 4 650 
16,015 .002 46 
13,735,151 24 

16,015 .002 46 
13,735,151 24 

-16,013,002 46 
-13.735,151 24 

MAT DATE MAI DATE 
LOCAL COST 
BASE COST 

-16,013 .002 46 
-13 .75S .151 24 

2001/04/04 4 540 
16 .015 .070 of 
13,543,14a 50 

ld .015,070 If 
13,543 .140 30 

.1& .015 .070 91 
-13,543 .145 30 

2001/06/05 4 S50 
16 .021,129 as 
15 .544,265 33 

J4.021,129 65 
13,544 .263 33 

16 .071 .129 as 
-13,544 .263 33 

2DOI/06/06 A 500 
IL .023 .)45 94 
13,538 .756 60 

16 .023,34S 54 
13 .538,756 AS 

-16 025,145 84 
-13 .538,756 99 

2001/06/a7 4 520 
16,025 .146 73 
13,63D .Iss 34 

16,025,149 73 
15.630,189 34 

STL ITT SELL RATE 
MET SECTY GN/LS 

BASE CURD GN/LS MET BAS SECTY QM/LS 

34 .401 71 34,401 .71 

30MAY01 1 165541 
on 

-776 39 -774 .39 
30MAY01 1 165141 

00 
-500 95 -900 96 

3OMAyol I 16SB41 
no 

Boo 98 Boo 98 
30myol I 16SR41 

00 
-800 98 -900 98 

30HAY61 1 165941 
00 

Boo 98 ago 96 
5OMAyol 1 165841 

Do 
-900 93 -300 9a 

30MAyal 1 1651141 
00 

Boo 99 Boo 9a 

31MAYDI 1 182522 
go 

-151,292 46 -151,295 46 
DIJUNG1 1 152572 

00 
-197,759 33 -197,759 33 

OIJUNDI 1 132872 
go 

-197 .755 81 -197 .758 81 
OIJUNDI 1 332672 

Do 
i97~758 III 197 .7SB 81 

OIJUNOI ~-l 182872 
00 

-v"197.756 51- 19J,756 51 

7 va 

PAGE 753 
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~ .L . I ..M.11UM 
COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31 . 2001 

TRO DI 
LOCAL SECTY GWLS 
BASE SECTY GN/LS 

00 

08JUN01 
go 
00 

IIJUNIII 
Do 
Do 

12JUNDI 
Do 
Be 

13JUMIll 
Do 
no 

14JUNDI 
ou 
Do 

ISJUN01 
00 
00 

19JUND) 
an 
go 

20JUN01 
00 
00 

21JUMOI 
Do 
an 

22JUNOI 
go 
ob 

25JUNDI 
00 
00 

26JUND) 
00 
00 

MAI DATE MAI RATE 
LOCAL COST 
BASE COST 

-13,630,183 34 
2001106102 4 510 

16 027 .190 71 
13 .547,758 42 

2001/06/11 4 470 
Id .029 .1611 63 
13 .635 .207 91 

200]/D6/12 A 520 
16,035,139 50 
13 .639,4116 46 

20DI/06/13 4 510 
16,031,152 no 
13 .512 .902 14 

2001/06/14 4 Sig 
16 .039 .161 90 
13 .603 612 02 

2001106111 4 Sig 
16 043,130 15 
13.794,723 66 

2001/06/19 4 510 
10.049,219 41 
8 .677.992 19 

2001106120 4 Soo 
10 050,469 35 
9.653 455 49 

2DO1106121 4 Soo 
10,051 .725 66 
8 .402,769 75 

2001106122 4 510 
10,052 .932 33 
I .S52 579 45 

2001/06/25 4 280 
30,DS4,241 S5 
S .590 842 99 

2001106126 4 500 
10,057 .1127 56 
a 62010A] 62 

ASSET ID SECURITY DESCRIPTION 
S" SELL/BIC LOT LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL MET 

-16,025 .149 730 -13 .631 .713 38 

WEIR -- 
050 16,027,140 78 

16 .027 160 760 15 632 .715 13 

WBIR . . 
079 16.029 .148 63 

16 029 .169 430 15 .506,174 68 

WBIR . . 
090 16.035,139 50 

16,035 .139 Soo 15.600,200 42 

WEIR -~ 
115 16 .037,152 30 

16 .037 .152 ago 15,690 .913 56 

Big . . 
147 16 039 .161 90 

1& 039 .141 990 13 .791 .267 97 

WBIR p 
175 16,045,190 85 

16,043 .1al) 550 13 .91S .180 92 

WEIR - 
193 10 .049 .210 41 

10 .049 .210 410 5,600 .617 09 

WNIR -- 
230 10 .0so 469 35 

10,1150 .469 350 5,550 .432 75 
WBIR . . 

231 10 .051,725 66 
10,051 725 640 S .SSS .693 29 

'SIR p 
241 To 052,962 13 

10 .052 .982 130 5 .635 .908 AS 

WEIR lp 
250 10 .054,241 55 

10 .054 .241 550 0 .657 .709 69 

WEIR - 
256 10,057,527 56 

10 .057 927 560 8 .673 .968 48 

SIL III SELL RATE 
MET SECTY GM/LS 

BASE CURR GIVLS NEI BAS SEVY GN/LS 

-11600 04 -1 .600 04 

OBJUHDI 1 175641 
00 

04 9S7 41 54 .957 41 

IIJUNIII 1 196903 
on 

-129.033 23 -129,033 25 

12JUNCI 1 179037 
00 

-39,296 04 -39 .286 04 
13JUHDI 1 171372 

00 
179.011 42 178,011 42 

14JUNDI 1 162994 
00 

187 .655 95 187 .655 95 

19JUND) I 1614AC 
Do 

18.457 26 10,457 76 

19JUN01 1 160429 
00 

.77 375 11 -77 .375 11 
20JUND) 1 175434 

00 
-103,022 76 -203 .072 76 

21JUNOI 1 170344 
Do 

-14 076 46 -14 076 46 

22JUNDI 1 166793 
Do 

63 339 37 63.338 57 

25JUNDI 1 161305 
Do 

66 B66 70 66,566 To 

26JUNGI 1 159555 
go 

53 Bad a&- ---53.806 Ed 

WILLIAM H GAIES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31 . 2001 

7RD DI 
LOCAL SICTY GHLILS 
BASE SECTY GN/LS 

O?JULOl 
Do 
Do 

03JULD) 
00 
00 

04jutol 
00 
00 

D4JULDI 
go 
00 

04JUL01 
944 19 
795 36 

04JUL01 
-944 19 
-799 36 

04JULDI 
go 
ou 

OSJULDI 
00 
go 

116JULDI 
00 
on 

06JULOI 
00 
on 

06JULDI 
-579 56 
-744 77 

06JULOI 
1179 56 
744 77 

06JULDI 
OD 

SIL D7 SELL "If 
NET SECIY GN/LS 

BASE CURR GN/LS NEI BAS SECTY GN/LS 

02JULCI 1 182102 
go 

-11,047 3a -11 .047 59 

03JUL01 1 179593 
00 

21253 03 2 .253 03 

04JULDI 1 179S93 
go 

01 a] 

94JULni 1 179593 
Do 

al al 

04JULO) 1 102667 
944 19 

-16,506 99 -15,7115 65 

04JUL01 1 152667 
-944 19 

16 506 99 15 .708 63 

D4-ULOI 1 182662 
Do 

-16 S06 99 -16,506 99 

05JULDI 1 194458 
go 

79,175 55 -79 .173 55 

06JULGI 1 160956 
00 

8 .406 72 1 .406 22 

n6jUlD) I IRn9B6 
00 

-6 406 22 -21406 22 

06JULOI 1 110936 
-879 56 

5,407 27 7,662 50 

06JULOI 1 1110986 
979 56 

-9,407 27 -71662 50 

06JULDI ~ 1 111096 
1 
6 . 

; -p-,V7 Do 

ASSET To SECURITY DESCRIPTION 
SH SELL/BIC LOT LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NET 

WBIR . . 
274 6 .500 .000 00 

6 .509 .000 Doe 5 .495 .425 27 

"I' . . 
276 7 .502 .551 25 

7 .592 .SSI 250 61360 .223 04 
WEIR . . 

335 7 .503 495 32 
7,503,49S %20 6 .361 Can 31 
WEIR . . 

CXL 335 -7 503 495 32 
-7 .SUS .495 520 ~6 .361 .013 31 

WBIR - 
549 7 504 439 51 

7 .503 495 320 6 .345,379 75 

WEIR - 
CXL 349 7 504,439 52 

-7,SO3 495 320 .6 545,379 75 

WEIR - 
350 7,SD3 495 32 

7 .503,495 320 6 344,531 39 

WEIR -- 
254 7 .504 439 51 

7,504,09 510 6,7112 .735 26 

WEIR I- 
290 7 005 333 12 

7 .005,3113 120 5 .931 809 37 

WEIR - 
CXL 290 7 005,333 92 

-7 .405,383 820 5 931 .909 37 

WEIR -- 
352 7 005,383 22 

7 .005 383 820 5 93I .E09 37 

WEIR - 
CXL 552 .7 .005 395 52 

-7 .005 383 820 5 931,909 37 

WSIR . . 
38a 7 005 353 82 

4 

-7 .005 .393 92 
5,123 .403 15 

7 006 .?65 39 
51974,146 97 

-7 .006 263 38 
III 

7 .005 313 82 

PA6], 154 

Statement 29 
AS-OF DATE . 31DECOI 

W32C MONTHLY 

MAT DATE "I RATE 
LOCAL COST 
BASE COST 

2001/07/02 4 710 
91500,000 go 
5.506 472 65 

2001/07/03 4 530 
7 .502,551 25 
4.359 035 al 

2001/07/04 4 S50 
7 503 495 32 
6 .361,655 57 

7,503,495 32 
6 361 CBS 37 

7.5113 495 32 
A 361 nag 39 

7 .SO3 495 32 
6 .361 .008 35 

7 .503,495 52 
6 .361 .CRB 30 

2001/a7/05 4 530 
7.564 439 51 
6.363 Aga 81 

2001/07/06 A 520 
7 005,303 92 
5,923 403 15 

PAGE . 75S 
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W52C PACE 75A 
AS-OF ERIE SIDECOI 

I 

MONTHLY WILLIAM H GATES FOUNDATION Statement 29 
- COMPOSITE - SUMMARY REALI 

Z 
ED GAIWLOSS REPORT 

JAMURY 1 . 2001 10 DECEMBER 31, 2001 

IRD III 
LOCAL SECTY QWLS 
BASE SECTY ~LS 

ad 

09JULGI 
00 
no 

IDJULDI 
00 
00 

IIJULOI 
of 
Do 

I?JUIDI 
go 
go 

13JULOI 
00 
Do 

17JULOI 
00 
00 

I&JUICI 
go 
00 

19JUIGI 
go 
00 

?0JULOI 
00 
00 

23JULD) 
on 
as 

GIAUGDI 
Do 
00 

02AUGOI 0 
0 

on 

MAT DATE MAT RATE 
LOCAL COST 
BASE COST 

5 .925,403 15 

2001/07/09 4 SID 
7,006 .263 30 
5,965,&42 31 

2001/07/10 4 520 
5100B .596 57 
4,243,2BS 6) 

2001107/11 4 Soo 
3 .009 .525 46 
6,785 .475 57 

2001/07112 4 Soo 
8 .010,524 65 
6 .954 .604 97 

2001107113 4 500 
a 511 527 97 
7,33D,SS5 77 

200]/D7lI7 4 500 
4,590,000 00 
3,037,373 50 

2001/07/lb 4 500 
4 .SDO .562 50 
3 .843 .430 55 

2001/07119 4 500 
4,501 .175 07 
3 .114a .697 81 

2DO)ID7120 4 500 
4,000 000 00 
3 .451 .200 21 

2001/07/23 4 350 
11000,000 00 
569,849 74 

2001109101 A 600 
7,000,000 Do 
6 .126 .148 34 

7001108102 4 Soo 
7 .000,894 4-
6 .156,254 45 

WILLIAM H "TES FOUNDAIION 
- COMPOSITE - 

SUM~RY REAL12ED GAIN/ LOSS REPORT 
JANUARY 1 . 2091 70 DECEMBER 31, 2001 

STL 01 SELL RAIE 
MET SECIV GN/LS 

BASE CURN ~LS NEI OAS SECTV GN/LS 

03AUGGI 1 131094 
no 

20 .656 58 20,656 55 

SGAUGOI I 09211D 
09 

IS,579 40 15,579 40 

31AUGOI 1 099999 
Do 

-21106 59 -2,106 89 

OSOCTOI 1 ORS791 
00 

15 .763 61 IS .763 &I 

94OCTO) 1 D93553 
Do 

-51247 65 -5,247 65 

05OCTOI 1 090453 
so 

-9 .AAB 95 -9 .445 95 

DROCIDI 1 089017 
00 

25,3)4 24 2S .314 24 

090clul 1 092657 
00 

-12,491 19 -12 .A9) 19 

)OOC701 1 096672 
00 

-42,336 $1 -42 go$ 81 

IIOCTDI 1 110001 
00 

-96,586 D6 -96,519 06 

160clol 1 099747 
00 

9,502 66 2 .502 56 

17OCIOI--- 103205 
00 

~~30;725 59 -10.725 S9 

311 

MAT DATE MAT "IF 
LOCAL COST 
BASE COST 

2001/09/03 4 510 
7 .001 .799 55 
6 .)69160& BI 

2001/08/3D A 450 
3 coo,oca so 
2.731 .220 58 

2001/08/31 4 410 
3 000 .373 53 
2,729 .746 26 

?001/10/95 3 730 
7,500,000 00 
6 .572,625 SI 

2vv)1ID1p4 3 730 
7,590 .777 08 
6 .864 .SS6 40 

2001/10/05 3 710 
6,750 000 00 
6,199 .536 92 

2001/10/00 5 720 
6 .750,695 65 
6 .175,176 45 

2001/10/09 3 700 
6 .752 .738 35 
6 .192,645 03 

2001110110 3 700 
6 .753.492 39 
6 .ZDI .049 49 

2001110111 3 706 
6,754 .176 50 
6,151,424 27 

2001/10/16 3 950 
10 005.250 00 
9 .097 .452 85 

2001/10/17 3 850 
A .250,DOD 00 
7 .488 .936 50 

2001/10/15 5 Soo 
9,250 .682 29 

I RD III 
LOCAL SEC7Y GN/tS 
BASE SECTY GN/LS 

O3AUQOI 
00 
00 

50AU901 
00 
go 

SIAUGOI 
Do 
Go 

03OCT01 
00 
00 

D40CIOI 
Do 
Do 

05DC701 
go 
Do 

DBUC701 
Do 
Do 

o9ociol 
on 
Do 

IOOCTOI 
no 
Do 

110C701 
go 
Do 

160CTOI 
00 
00 

170CTOI 
00 
go 

ISOCIDI 
00 

S 

rp 

ASSET ID SECURITY DESCRIPTION 
SH SELL/B7C LOT IOCAL PRINCIPAL NEI 

SNARESIPAR BASE PRINCIPAL NEI 

7 .005,385 320 5,931,798 66 

WBIR - 
302 71006 .263 3a 

7,00S .263 380 51938 .160 51 

WDIR -- 
306 5.008 .596 57 

5,000,096 570 4P2861117 31 

WBIR , 
336 B .O[Y .S25 46 

5 .009 .525 460 6 .39A .204 09 

WBIR 11 
346 B .010 .S26 65 

6 010,526 650 61633 .591 09 

WBIR I- 
362 B .S11 .527 97 

6,511 .527 970 7 .258.203 21 

WBIR 11 
365 4,500,000 00 

4,500 .000 000 5 .547.725 a2 

WBIR . . 
393 4 .SDD,562 50 

4,500 .562 500 3 .916,939 78 

WBIR 11 
396 4,501,12S 07 

4,501 .175 070 3 .910,801 54 

WBIR .1 
401 4 .000,000 00 

4 .000 .000 ODD 3,486,601 43 

IBIR I, 
409 1 10001900 go 

1 000,000 nos 867 .SSO 24 

WBIR . . 
44) 7,000 .000 00 

7 000,090 ODD 61155 .447 97 

IBIR -I 
445 7,000 .894 44 

7,000 .694 44D 6 .168,835 71 

W112C MONTHLY 

ASSET III SECUR17Y DESCRIPTION 
SH SELL/17C 107 LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NET 

INDIA - 
453 7 .001,769 55 

7,091,769 550 61190 .263 19 

WDIR -- 
SIB 3 .000 000 00 

3 .0001000 OGG 7.746,799 93 

WBIR I- 
520 31000,375 33 

3,000,375 530 2 .727,639 39 

11IR -- 
094 7,501 000 00 

7,500,000 000 618811,389 17 

WDIR -- 
669 7 .500.777 03 

7,500,777 080 6 .B59,089 75 

IBIR - 
672 6 .75D .000 00 

6 .750,000 DDO 6 .190,057 97 

WBIR -- 
650 61750,69S 63 

6,750,695 630 6 .195 .490 69 

WBIR -- 
669 6,752,789 35 

6 .752 .715 350 6 .130,153 BA 

WBIR -- 
711 6,753,482 39 

6,753,462 390 6,158,160 61 

WDIR - 
717 6,754,176 50 

6,754 176 5DD 6 .DB4.538 71 

wl)R -- 
736 10 .003.250 00 

10,003 .250 006 9,095.955 71 

WBIR -- 
747 81250 .000 Do 

51250,000 ODD 71479.211 21 

WlIR -- 
771 5 .2so 992 29 

SIL DI SELL RATE 
NEI SECTY "/LS 

BASE CORR ~LS MET OAS SECTY CN/LS 
8 .585 51 3 .36S SI 

09JULGI 1 179071 
Go 

72 .519 20 72,518 20 
IDJULDI 1 165634 

.60 
44.525 70 44,828 70 

IIJULGI 1 161103 
go 109.723 52 109 .726 52 

12JULO) 1 172294 
so 

-21,225 71 -21 .225.79 
ISJUIDI 1 172677 

cc 
-72.350 56 -72 .350 56 

17JULOI 1 169522 
Do 

IO,3S2 02 10 .352,02 
13JULDI 1 149029 

cc 
68 .429 23 69,409 23 

19JULD1 1 150947 
go 

62 .113 53 62,113 53 
?OJULDI 1 147249 

. 00 
5 .401 22 5.401 22 

25JULDI 1 152671 
cc 

-1 .299 50 -1 .299 50 
D)AUGOI 1 137204 

go 
27 .299 55 27 .299 SO 

02AUGOI -'1 154551 
Do 

12, 601 26 - 12.601 .26 

AS--OF DAlEPA3GE)DEC7S01? 



WbdL NO-] ML I WILLIAM H GAIES FOUNDATION PAGE 758 
- COMPOST IF - Statement 29 11-0F DATE BiI,Er~i 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 51 . 2001 

ASSET ID SECURITY DESCRIPTION MAI DATE MAT RATE 1 RD [)I SIL DI SELL RATE 
SH SELL/BTC LOT LOCAL PRINCIPAL MET LOCAL COST LOCAL SECTY GWLS NET SECTY GN/L~ 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GN/LS SASE CURB GWLS NET OAS SECIY GN/LS 

1 .250 OB2 290 7,457 .977 99 7 .502 .527 66 Do ~41554 60 ~4 .554 68 

WBIR - 20al/lo/19 4 000 190C701 190clol 1 112533 
786 8 .251,753 22 a 251,753 22 00 go 

6 251,755 720 7 .417 D116 25 7 479,900 42 Do -62 .714 17 -42,714 )? 

WBIR - 2001110125 4 550 23OCIO1 73OCT01 1 124554 
096 6,500,000 00 6 .500 .000 00 00 Do 

& .$Do coo coo 5 .711,099 16 5 .142 .525 52 00 -61,434 16 -41 .454 16 

111IR -- 2001/10/24 4 600 240C701 240clol 1 120511 
001 6,500 921 55 61500 521 53 00 00 

6 .500,921 530 5,001,657 93 5,790,609 11 go 11,040 B2 11 .048 52 

WBIR ., 2001110125 3 750 250CIOI 25OC701 1 115357 
coo 7 001 .652 19 7 001 .6S? 19 00 00 

7 001 .652 190 6 .277,329 92 6,227 .266 67 00 50,063 2S 50 043 25 

WDIR . . 2001110126 3 740 26OC701 26OC101 1 120762 
all 7 .002,15t 53 ? .0021361 Ss 00 on 

7 002 .351 530 & .247 A75 5a 6,249 .275 13 go -1,599 5S -1,599 SS 

WBIR -- 2001110129 5 600 290C701 29OC701 1 366439 
014 7 D03 .109 00 7 005 . 109 00 00 no 

7 lous 109 coo 6 .329 .412 65 6.278,636 02 Do SO.776 63 50,774 63 

WNIR . 2001/11/09 5 $20 CANOVOI OBNOVOI 1 122146 
056 1 1260,000 Do I .M . 000 go 00 Go 

1,260 000 000 1 .122 949 54 11134,183 96 ou -11,340 42 -11 340 42 

WSIR -- 2001111117 3 550 12NMOI I?NOVOI 1 115922 
104 1 1519,133 70 1,510 335 70 Do 00 

1 .510 153 700 1 353,562 26 1 .345 .755 30 00 7 .427 16 7,627 16 

MOIR -- 2003/11/13 3 670 13MOVOI 13NOvel I ISAIIII 
107 1 .510 580 45 1 .510 580 45 go on 

1,510 550 450 1 531 1047 44 1,349,703 85 00 -11,656 41 13,656 41 

WIlIR - 2001/11/19 3 290 19HOVOI 19"DVOI 1 339759 
157 12 Soo 000 go 12 360,00c Go go on 

12 .300 000 000 10,801 .241 35 10,841 .837 96 Do -40,596 51 -40 596 51 

WPIR -- 2001111120 3 290 20NOVOI 20NOVOI 1 132182 
234 12 .303,572 25 12 305,372 2S 00 no 

12,303 372 250 10,6&& .956 24 10,109 096 41 00 - .27 . 140 17 -22,340 17 

Wl)R -- 2001111121 3 240 21moval 21NOVOI -7 1 13962a 
167 12 4011,736 34 12,40B .756 34 00 on 

12 408 796 340 10,89B .Old 16 10 .396 .772 04 at 11244 12 1 .244 12 

WB2C MONTHLY WILLIAM H GATES FOUNDA1)OH PAGE 7%9 
- COMPOSITE - AS-OF FIATE 31DEC01 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2DOI 70 DECEMBER 31, 2001 

ASSET IV SECURITY DfSrR)PIION MAT DATE MAI RATE IRD DI SIL DT SELL RAIE 
SH SELL/SIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GH/0 NET SECIY GN/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECIV GM/tS BASE CURB GN/LS NET OAS SECTY GN/L~ 

WlIR - 2001111122 3 240 22NMOI 22NOVOI 1 138679 
J69 12 409 905 is 12 409 903 is Do go 

12,409 903 130 is 590,996 9e 10,961 .049 66 00 -62 .057 68 -42 .OS2 AS 

ll)R -- 20DIIIII23 3 300 23NOVOI 23NOVOI 1 )40251 
103 17.410,995 59 12,410 .995 89 Do to 

12 .410 995 090 to 854,442 at 10 .699 .956 69 00 -15,514 65 -15 514 69 

IIIR - 2n0l/11/26 3 350 26NOVOI 26MOVOI 1 134516 
192 12,412,133 56 12 412,155 56 Be on 

12 412 .133 560 10,957 573 63 10,902,200 so on 35.373 05 35.373 OS 

WIIR -- 2001/11/27 3 260 27MOVOI 27NOVOI 1 154494 
196 12 .415,59A 62 12 .415,596 62 00 no 

12,415 595 620 10 .945 732 29 30.805 476 61 00 5S.255 68 55 .253 45 

WIIR -- 2001111128 3 279 29NONDI 2AMOVD) 1 128550 
201 12,416,722 92 12,416,722 92 an 00 

32 .416,722 920 11,004 .318 62 10,5119,474 17 00 114,944 45 114 844 45 

WBIR .- 7001/11/29 3 270 29NOVOI 29NOVOI 1 126443 
210 12,417 150 77 12,417 650 77 00 Do 

12 .417,850 770 11 023,949 52 10,942,669 50 00 a] 210 02 11,250 02 

WDIR - 2001/11150 3 280 30HOVOI SONOVOI 1 116521 
21S 12,41S .971 77 12 .41% .975 72 00 an 

12 418,97B 770 11 .174 917 22 11 006 .317 55 no 119 .599 39 118,599 39 

WBIR -- 2001/12/03 3 330 03DECOI D3DECOI 1 123"1 
222 11,000 coo 00 11 000 .000 00 00 00 

11 000 1000 coo 9 .797 .900 49 9,765 .252 21 00 22 .545 28 22 .549 28 

WBIR - 2001/12/04 3 260 04DECOI 04DECOI 1 125911 
318 13 .003 052 50 13 .003 052 50 to 00 

Is 003 052 500 11 .569,468 13 11 .643,130 33 go -75 .662 20 79 662 20 

WB]R 2001112105 3 260 05DECOI 05DECO) 1 126923 
15 .004 230 OD 13,004 250 a* go on 

13 .004,230 000 11 .519 147 01 11,571 .164 43 at -52 017 42 -52 017 42 

WBIR . . 2001/12/06 5 240 06DECOI 06DECOI 1 121265 
244 13 .005 407 61 15 005 407 61 00 Do 

13 .00S 407 610 11,593,1170 57 11,571 .563 59 00 27 .306 9a 27,306 99 

WlIR -- 2001/12/07 3 230 07DECOI 07DECOI - 1 123026 
?50 13 506,57S to 15 006,57% It so 04 

13,006 579 100 II .S81,704 20 11,521,226 96 00 60,477 24 60 .477 ?A 

W,IR . . 2001112110 5 240 JUDECOI IODEC01 -]-.125429- - I - 
260 13,007 745 09 13 007 .745 01 00 Do 



WILLIAM H QIES FOUNDAIION 
- COWUS17E - Staiernent 29 

SUMMARY REALIZED GAINJ LOSS REPORT 
JANUARY 1, 2001 TO DECEMBER 31, 2001 

PAGE 76 
AS-OF DATE 516ECO 

10 

TRO DT 
LOCAL SECTY CWLS 
BASE SIXTY GH/LS 

Do 

IIDECOI 
00 
a 0 

12DECOI 
go 
00 

13DECOI 
Do 
Do 

)4DECOl 
00 
no 

14DECOI 
00 
Do 

14DECO) 
00 
00 

17DECOI 
Do 
go 

16DECOI 
go 
00 

19DECOI 
OD 
Do 

2DDICOI 
02 
DO 

21DECOI 
00 
00 

24DECOI 

01 .1 

STL OT SELL RATE 
MET SEC7Y GM/LS 

BASE CUMR GWLS MET OAS SECTY GM/LS 
~2 .922 63 ~21922 63 

IIDECOI 1 122712 
go 

3 .260 9A 31260 98 
I?DECOI 1 117693 

Do 
55 .224 qo 55.224 40 

ISOECOI 1 113096 
00 

-1,330 .641 72 -1,330.441 72 
14DECDI 1 ICS950 

Go 
211 .464 17 211 .464~17 

14DECOI 1 los9so 
go 

-211 .464 17 -211 .464 17 

14DECOI 1 )05950 
Be 

123 .639 56 123,639 56 
17DECOI 1 104195 

go 
25.097 55 115,097 55 

18DECOI 1 109525 
00 

-29 .606 32 -28,606 32 
)9DECO) 1 111358 

00 
-57,265 38 -57 .2D3 39 

20DECO) 1 ))4768 
Do 

-63 526 65 -63 .S2& 63 

21DECOI 1 127596 
Do 

-1,541.47B 45 -1,541 .47% 45 

139731 
00 

-273,375 25- ~273.175 25 

ASSET to SECURITY DESCRIPTION 
SH SELL/BIC L07 I OCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

13 .007,74S 030 11 .555 .952 61 

WBIR -- 
267 13,011 .257 17 

13 .011 .257 170 1I .S89 .131 AS 

WDIR . . 
270 13,012 425 it 

13,012,42a )RD 11,642 .220 3A 

WSIR -- 
277 13,015,595 68 

13,013,595 680 11 602 .955 99 

WDIR - 
231 24 .650 .712 36 

26 .630,712 360 24,079 .490 36 

WEIR . . 
CXL 2al -24 630 .712 34 

-26,630,712 360 -24.079,490 56 

WBIR , 
519 11,014,769 90 

13 014,766 900 11 .7d7 .9S2 3S 

WEIR -- 
320 13,615,945 46 

13,615,945 460 12 501 .911 25 

WDIR 11 
321 )3 .&19 .644 44 

13,619,644 460 12 .206 .276 32 

WDIR -I 
295 )1 620 bal 5% 

15,620,391 590 12,2S6,070 17 

WDIR I- 
354 15,622,115 &1 

13P622 .)18 BID 12 .225 191 at 

WBIR . . 
322 13 623,356 is 

15 .625 .556 150 12,osi .1177 70 

WBIR I- 
343 33,624 601 17 

13 .624 601 170 11 954.225 51 

I 

13 .014.766 90 
ll,d44,31, 79 

PCOI/12/17 3 260 
13 .615,945 A6 
12 .223,713 40 

2001112119 3 270 
13 .619,&44 4f 
12,314 .882 6 . 

2001/12/19 3 270 
13,62D .981 56 
12,313 275 50 

2001112120 3 27D 
11 .622,118 81 
12 .269 .508 43 

200111212) 3 290 
35 .623,3S6 IS 
1~1623 .356 I~ 

2UO1/12/24 3 Doc 
13 .624 .601 17 
12,227 400 5t 

WILLIAM H CAIES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIWLOSS REPORT 
JANUARY 1 . ?Got 10 DECEMBER 11 . 2001 

04 S 
21779,982 33 S 

00 
go 

00 L 
00 t 

14,177 74 S 
-657,633 29 S 

-2 .779 .992 29 

Do 

cc 

-702,210 24 

ISJUNCI 1 159011 

-- UNITED KINGDOM -, 

99LRLYCOS DEUTSCHE BANK AC; 
WEIR 11 

164 16,041,171 25 
19,041 .171 250 11,852,347 91 

WDIR . . 
729 Joloco coo go 

IOIDOO .000 000 q .077,499 is 

WDIR -- 
2?4 21000,000 00 

2 .000,000 DOD 11779 .SOD 53 

WBIR -I 
CXI. 224 -2,009,000 00 

-?,OOD,OOQ 900 -1,779,500 53 

ISJUNDI 

00 
Go 

ISOCTDI 
Do 
00 

04DECO) 
00 
00 

04DECOI 

00 

00 
159 003 90 158,003 so 

15OC701 1 101625 
00 

69,492 26 63 496 26 

OADECOI 1 123911 
00 

-~--3-.995 20 31995 20 

04DEC?3~1,, -125911 
09 2aSTX.'F Sji~M-21 71000 coo go 

1,775,505 13 

PAS 

0 

WB?C MONTHLY 

MAT DATE NAT RATE 
LOCAL COST 
BASE COST 

11 .690 .955 2q 

2001112131 3 2qo 
13,011 .257 17 
11 .5115 .1170 47 

2001112112 3 23a 
13 .012,425 11 
IIIS561995 9q 

20CIII2115 3 24o 
13 .015,595 6h 
13 .013 .595 6h 

2001/12/14 3 260 
26,630,712 36 
23,B611,026 19 

2& .630,712 36 
23 .B68,026 19 

WD?C MONTHLY 

ASSET To SECURITY DESCRIPTION 
SH SELL/07C L07 LOCAL PRINCIPAL NEI 

SHARES/P~R BASE PRINCIPAL NEI 

WRIT? - 
34P 27 .249 .202 3q 

27,24P . ;'92 340 2q .D9& 449 se 

WDIR . . 
cxt 348 -27 .249 .202 3q 

-27,249,202 5AD -24 .096 .A68 So 

WEIR . . 
349 7,123,DD7 32 

7,128,007 520 6,303,296 60 

WEIR . . 
352 ? .129,943 72 

7 .129,943 720 61293,599 

WD]R . . 
356 7 .DGD,DOD 00 

7 .000,000 000 41231,050 93 

99LSGUOOS IOTA[ 929,813,14S 36 
. . . . . . . . . . . . . . . . BIS .096,505 at 

GERMANY 707AL 00 
. . . . . . . . . . . . . Do 

go 
go 

1 060,829 .323 14 
932 S9S .910 22 

MAT DATE MAT RATE 
LOCAL COST 
BASE COST 

2001/12/27 3 230 
27,249 .202 34 
2q .454,801 12 

-77 249,202 34 
-2q .454 .301 1; 

7001/12/27 3 260 
7,123,997 32 
6,321,A75 54 

2001112129 5 SSO 
7 .129 .945 76 
6,255 .a]2 76 

200311213) 3 93D 
71000,000 Be 
6,190 .099 75 

929 .813 .)45 40 
817,376 41B 1. 

Do 
Do 

Go 
00 

1 060 .613 .145 40 
933 .2113,613 51 

2001/06/15 4 SIR 

16 .041 .171 25 
13 .694 .344 11 

20DIII0115 3 90D 
ID,DO0,ODO 00 
91009,009 119 

2001/12/04 5 260 
2.000,000 09 
1,775,505 13 

I RD DI 
LOCAL SFCIY GWLS 
BASE SECTY GWLS 

27DECD] 
Do 
Do 

27DECO) 
Do 
00 

27DECOI 
00 
00 

25BECOI 
04 
04 

33DECDI 
Do 
cc 

04 S 
04 S 

Do 
00 

go I 
00 1 

16 .177 74 S 
14,57& 95 S 

SIL DT SELL RATE 
BASE CURR GWLS 

27DECOI 1 130955 

-358,332 S4 

27DECOI 1 130851 

35a .332 54 

27DECO) I Isclass 

-15,179 94 

20DECOI 1 112908 

57,787 09 

5)DEC03 1 123406 

40,951 20 

PAGE 761 
AS-OF DATE 31DECOI 

NEI SECIY GN/LS 
NET OAS SECIY GH/LS 

no 
-3sa,332 54 

00 
353.532 54 

Do 
-111,171% 94 

04 
37 .787 D5 



.11LI.M M E.Alks FOU .I.11" PAGE r6w 
- COMPOSITE - AS-OF DATE 31DECOI 

SUMMARY REALIZED GAIHILOSS REPORT Statement 29 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET ITT SECURITY DESCRIP710H MAT DATE MAT RATE TRO DT STE D7 SELL RATE 
~H ~EEL/NTC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY (`N/IS NET SECTY GM/LS 

SHARES/PAR SASE PRINCIPAL MET BASE COST BASE SEC7Y GN/LS BASE CURR GWLS MET OAS SEC7Y GN/LS 

WBIR - 7001/12/1B 3 270 I%DECOI IRDECOI 1 108525 
291 is 619 .644 46 Is 619 .644 46 Do Do 

15,619 .644 460 12 2#16 .774 32 13,619 644 44 Do -1 333 369 14 -1 .333,360 14 

WBIR - 18DECOI IRDECOI 1 108525 
CxL 291 -13,619,644 46 -13,619 .644 46 Do 00 

-13 619,644 460 -12,296,276 32 -13 619 .644 46 Do 1 .333 36a 14 11353 360 14 

99LRLyaG3 707AJ 26,041 .171 25 26,041 171 25 00 S 00 S 
. . . . . . . . . . . . . . . . 22,929 947 06 22 703,345 no 00 S 226,502 06 226,502 06 S 

99LIWOOD7 WESIDEL17SCHE LANDESI TIME PEPO 2001/01/29 4 750 29JANDI 29JANDI 1 089021 
WBIR -- 

169 3 .000 coo 00 3,ODQ coo 00 go 00 
3 long coo coo 2 .754 7SQ 11 2 765 .249 66 no -10 499 55 -19 499 55 

WBIR -- 2001101,30 A ?so 30JANDI 30JANGI 1 079273 
173 3 001 .197 50 3,001 187 50 00 00 

3 .001 .)11? see 2 .760,749 37 ? 765 444 42 00 IS .504 75 15,304 75 

WBIR - 200)/01/31 4 750 31JANCI 31JAMOI 1 U74114 
371 3,001 .501 32 S . Dal 51) 82 Do go 

3 001 .5111 920 2,794,472 30 2,756,202 61 Do 38 269 69 31,269 69 

WBIR .- 2001/oS/30 4 550 30MAYOI 30MAYCI 1 165141 
621 9 500 .000 00 9 .500 000 00 00 00 

9 500 000 COO & 143 624 04 81149 099 35 00 475 31 -47 .5 31 

WBIR -- 2001/05131 4 $40 SIMAYDI 31"Ycl 1 192522 
636 9 on] 1200 49 9 Do) .700 69 Do 00 

9 001 200 690 7 .611 367 42 7 696 925 32 no -95,059 40 -05,055 49 

99L TwV007 107AL 27,503 970 01 27 .503 970 01 Do S 00 S 
. . . . . . . . . . . . . . . 24,090,463 04 24 .132 .921 66 00 S 42,458 32 -42,456 62 S 

UNTIED KINGDOM 101A 53,545,141 26 53 545,141 26 Do S Do S 
. . . . . . . . . . . . . . . 47,020 310 10 46 .836 266 96 Do S 194,043 24 IR4 .043 24 S 

- LUXEMBOURG -1 

99tRFAD02 DAVERISCHE tANDESBAN TIME DEPT) 2001102105 4 740 DSFEBOI 05FES01 1 064ass 
WBIR -- 

212 6 400 .000 00 6 40D coo Do Do 00 
6 .400 Ono 000 6 .014 721 03 6 .001 qAo 66 go 5 . 760 17 5 .7A9 17 

MOIR ., CSFEBOI 05FESOI 1 064056 
CX1 217 -61400 000 00 -6,400 000 00 00 Do 

-6 4DO .000 COO .6.014 .721 03 -6 DO11,960 26 00 5 . 760 17 -5 .790 17 

WDIR - CSFEDOI CSFEBDI 11 064iss, i 

Wb?C MONTHLY WILLIAM H GATES FOUNDATION PACE 763 
- compnsiTE - AS-DF DATE SIDECO) 

~UMMARY REALIZED GAIN/LOSS RLPORI 
JANUARY 1 . 2001 TO DECEMBER 31 . 2001 

ASSET ID SECUR17Y DESCRIP710H MAT DATE MAT R,A7E 1RD ITT SIL ITT SELL RATE 
SIT SELL/PIC LOT LOCAL PRINCIPAL NET LOCAL C051 LOCAL SFC7Y GWLS MET SECTY GM/tS 

SHARES/PAR BASE PRINCIPAL WEI BASE COST BASE SECIY CNILS BASE CURR GH/LS NET OAS SECTY GN/tS 

226 6 .400 .000 Do 6 .100 DOD Do Do go 
6 400 coo 000 6,014 .721 03 A 008 960 86 00 5,760 17 S .760 17 

WSIR - 05FEBOI DSFEBOI I D64056 
CXL 226 -6 400 coo go -6 400 coo go Do go 

., .ADOIOOD 000 -6 .014,721 03 -6 001,960 06 00 5 . 760 17 -5,76D 17 

WBIR . . CSFEBOI 05FEVOI 1 064056 
227 6 400,000 00 6 400 .000 go 00 00 

61400,000 coo 6 014,721 03 6 009.960 36 00 5,760 17 5,760 17 

WBIR . . OSFESOI 05FEBOI 1 064056 
Cxt 227 6 400 coo 00 61400 000 00 00 00 

.6 400 .000 000 -6 014.721 03 -6 008,960 66 00 -5 760 17 -5 .760 17 

MOIR .- 05FEBOI 05FESDI I D64D56 
353 61400,000 Do 6 400 .000 00 00 00 

61400 1000 000 6,014 721 03 6 DOS.960 06 Do 5 . 760 17 5 .760 17 

WBIR . . 2001/03/12 4 800 12MARDI 12MARDI 1 075035 
304 6,200,000 90 61200 DOD 00 on 00 

& .200 .000 000 S 767,258 00 5,752,047 7F Go 15 . 190 22 15,190 22 

WNIR ., 12MAROI 12MAROI 1 075039 
CXL 30, -6,200 .000 Do 6 200 .000 an Do Do 

.6,200 .000 000 -5 .767,23B 00 -S 752,047 79 Do -15, 190 22 -15,190 22 

WBIR .- 12MARDI ]?MARC) 1 075035 
346 5 .100 coo 00 3 . 100 DOD 00 Do cc 

3 Too coo coo 2 .693,619 00 2 .976 023 99 Do 7,595 11 7 .595 11 

WBIR ., 12MAROI 12MAROI 1 075055 
CXL 346 -3 .100,000 cc -3 . 100 .000 00 Do 00 

-3 .100,DOC 000 -2 .BB3 .619 00 -7,1176 .023 19 go -7 .595 11 -7 .595 11 

WBIR - 12MAROI 12MARDI 1 075039 
354 5 .120 .000 00 S . Ice ova Do 2D .000 Do 20 .000 00 

5 1 100 .000 coo 2 .902,222 99 2 876 023 59 18,603 99 71595 11 26 .199 10 

WBIR . . 12MAROI 12MAROI 1 075039 
CX1 354 -3 .129,000 00 -3 100 .000 00 -20,000 00 -20 .000 go 

-3 .10D .000 ODO -2 902,222 99 2,1176 .023 119 -16 603 99 -7 .595 11 -26 .199 To 

WBIR - 12MAROI 17MAROI I D76039 
555 31100,000 cc S . 100 000 00 cc 00 

311CO'Coo 000 2 .993,619 00 2,1176 025 59 00 7 .S95 11 7,595 11 

WBIR , 2001105121 4 520 21MAYOI 21MAYIJI', ' 1 140966 
789 3 .150 000 00 3 .150 coo 00 00 

3,150,000 000 2 .760 855 06 2 . 750 970 11 Do '-20,125 0 ;-, 

4 

d- 

A- 



Wb2c MONTHLY WlILIAM H GAIES FOUNDA11ON Statement 29 PACE 764 
- 

COWOSITE - AS-OF DATE 3IDECOl 
SUMMARY REALI 

z 
ED GAIHZLOSS REPORT 

JAHMRY 1 . 
2001 70 

DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTTDN MAT DATE MAT RAIE IRD 07 STL DT SELL RATE 
SH S111.111C LOT IDEAL PRINCIPAL NEI IOCAL COST IOCAL SICJY 6N/lS NET SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GWLS BASE CORR GN/LS MET BAS SEC7Y GM/LS 

WDIRC;L 7, 
0 -3 150 .000 go -3,150,000 00 

21MAYDI 2IMAYOI 1 140966 
00 

00 -31150 .000 Doe -2 .760 .255 06 -2,750,978 11 11 20,123 05 20 .123 as 

'BIR . . 21MAYD) 2IMAVOl 1 140966 
792 slisolood 00 51150,000 go 00 00 

3 .150 .000 Doe 2 .760 955 06 2 .790 .979 11 00 -20 .123 05 -20 .125 05 

WDIR -- 20011OS122 4 520 2?MAYQl 22"Yol 1 15S201 
582 31151 .166 so 5,151 .186 59 Do Do 

3 .151 .116 Sao 2,727,325 29 2,76S COB 71 Do -37 .155 49 -37,135 49 

WBIR . . 22MY01 22MAYDI 1 155201 
CIL 582 31151,366 so -3,151,196 50 go 00 

-3,151,194 500 -2,727,825 29 -2,765 .003 73 go 37 .IB3 49 31 .133 49 

WDIR ., 2?MAYOl 22MAYO) 1 155201 
754 3,151 .186 50 3,151 .186 50 Do 00 

3 .ISI .156 Sao 2,727 B25 29 ? .765,002 7B Do -37,133 49 -37 .133 49 

WBIR - 22MY01 22"Yol 1 155201 
CXL 754 3 .151 .1ag 50 -3,151,186 SO Do Do 

.3,151 TO& 500 -2 .727.125 29 -2 .765 DOB 78 Do 37 .195 49 37 .1113 49 

WDIR - 22MAY01 22MAYOI 1 155201 
7119 3,151,196 SO 31151,186 so 00 Do 

51151,186 Sao 2 72T.933 Zi 2 76S .006 70 90 37 175 57 -37 .175 57 

IVIR - 22"Vol 22MY01 1 155201 
CXL 789 -3 .151,1116 50 -5 .151 .126 so cc 00 

-3 .151,186 500 -2 727 .853 21 -2 .76S .DOB 70 Go 37 .175 57 37PI75 57 

WBIR 11 22MAYD) 22"yal 1 155201 
793 3 .151,386 50 5,151 .396 5D Do 00 

3,151 .186 500 2,727,1133 21 2 .765,008 78 on -57,175 57 -37 .175 57 

WBIR 1- 2001/05/23 4 510 23MAYOl 23"Yol 1 162994 
SOB 3 .151,562 15 3 .151,502 15 00 Do 

3 .)SI .SB2 150 2 .709 A96 95 2 762,205 14 no -52 .313 29 -52,319 29 

WEIR . . 23MYDI 23HAYDI 1 162994 
CXL 558 -3,)51 .582 15 -3 .151 .582 15 00 00 

.5,153,5Z2 150 -2 .709,996 55 -2,762,20S 14 go 52 .315 29 52,315 29 
WBIR . . 23MAYOI 25MAY01-1`162994 

755 3 .15I .S82 15 3,151,532 15 00 00 
3,151 .592 ]So 21709,656 85 2,762 .205 14 go 29 -52 515 29 

WDIR - 23MAYOI 23MAY01- 1 1629". 
CXL 755 -3 .151,582 15 -3 .151 .582 15 00 1, -00 

WD?C MONTHLY WILLIAM H GAIES FOUNDAl ION PAGE 765 
- COMPOSITE - AS-OF DATE 31DECOI 

SUMMARY REAL12ED GAIN/LOSS REPORT 
JANUARY 1, 2001 10 DECEMBER 51, 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAT RAIE 1RD DI 57L DI SELL RATE 
SH SELL/B7C L07 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SFC7Y GN/LS NET SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COS7 BASE SECTY GM/LS BASE CURR GWLS NET BAS SECTY GN/I.S 

-3,151,5112 150 -2,7D9 .966 95 -2 .762 .205 14 00 52,313 29 S2,318 29 

WEIR -- 25MYDI 2~01 1 162994 
790 3,151,562 IS 5 .151 .592 15 00 Go 

31151,562 ]So 2,719,892 46 2,762 .205 14 Do -52,312 68 --52 .312 68 

WBIR -- 23MAyOl 23MYOI 1 162994 
CXL 790 -3 .151 .592 IS -3 .151 .582 15 on 00 

-3,15) .532 150 -2 .709,892 A6 -2,762 .205 14 Go 52,312 68 52.312 61 

WEIR -- 23MAY01 ?SMAVOI I 16299A 
791 3,151,552 15 3 .151 592 15 Do go 

31151 .582 ISO 2 .7vg .a92 46 2,7d2,205 14 an -S2 .312 68 -S2,312 6a 

WEIR - 200]/DS/29 4 53D 29MYDI 29MY01 1 169454 
615 7 .600 000 00 7 .600 DOD 00 no Do 

7,600 .000 ODD 6,49B,759 25 6,515, 099 17 00 -16 339 92 -16,339 92 

WDIR - 29MAY01 29"Yol 1 169454 
CXL SIB -7 .600 000 00 -7 .600 000 00 00 00 

-7,600,009 000 -6 .498 .759 25 -6,515,099 17 no 16,339 92 16,539 92 

WBIR - 29MAY01 79MYD) 1 169454 
756 7,600,000 00 7 .600,000 00 Do Do 

7,600,000 000 6,491,759 25 6 .515,099 17 00 -16 .339 92 -16,539 92 

IDIR -- 29MAYDI 29MAYDI 1 169454 
CXL 756 -7 .600 .000 00 -7 .609 .000 00 00 00 

71600 000 000 -6 .499 .759 25 -6 .515,099 17 00 16 .339 97 16,339 92 

- WDIR I, 29MYDI 29"Ayol 1 169454 
798 7,600 ODD 00 7,600 .000 Do 00 00 

7,600 .000 000 6,493,768 29 6 .515.099 17 go -16 330 68 -16,330 as 

- 

WDIR .. 2001/05/31 4 550 SIMAY01 31MAY01 1 162522 
12~ 16,000 000 00 

1 
6 .0 

00,00 
a cc 00 go 

]6 .ODD 000 000 13,530 4OS 66 13,6111 .598 42 no -ISI .194 76 -151 .19q 76 

WDIR P. 3IMAYQI 31MAYGI I 162S22 
635 36,000,000 00 16100D 000 00 Do 00 

16 .000,000 Goo 15,530,405 46 13,651 .599 42 an -ISI .194 76 -151 .194 76 

WEIR - SIMAY01 51"Yol 1 182522 
CXL 635 16,000 .00D Do -19,000 000 00 00 cc 

-16,000 DOD ODD -15,53D 403 66 -13 681 .598 42 Do ~-151 .194 76 151 .194 76 

WBIR 31 MAY01 SIMAY01 1 182622 
757 16,000 000 an 16,000 .000 00 

00 
- 00 

16,000 .000 Doe 13,550,405 66 13168IIS9B ~2 1 . .-194 76-- 74 



WILLIAM H GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

MAT DATE MAT RATE TRD DT 
LOCAL COST LOCAL SECTY CWLS 
BASE COST BASE SEClY GWLS 

31MAYDI 
-16,000,000 Do Do 
-13 .681,59A 42 00 

31"Yol 
1 600,000 00 go 
1 .1611,159 04 to 

31MAYDI 
-1,600,000 00 Do 
-1 .365,159 84 go 

2001106101 4 620 OIJUNDI 
16 .002 022 22 on 
13,725,732 94 00 

OIJUMOI 
-16,002,022 22 on 
-13,72S .732 94 00 

OIJUNDI 
16 002 .022 22 00 
13 .725 .732 94 00 

DIJUNOI 
-16 002 .022 ?2 Go 
-13 .725,732 9~ Do 

OIJUNDI 
16,002,072 22 go 
13 .725.732 94 00 

Ol .AFNo) 
16 OU2 .022 22 on 
15 .725,732 94 Go 

OIJUMOI 
-16,002 .022 22 on 
-13,725 .732 9 . go 

2001/06/04 4 520 OAJUNDI 
16,004 .075 11 00 
13 533.950 37 Do 

04JUNDI 
-16 004 075 Al 00 
-13 533 .B50 37 00 

04JUMOI 
l6 .aD4,075 91 an 

ASSET ID SECURITY DESCRIP71ON 
SH SELL/37C LOT LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NEI 

Wolin . . 
CXL 757 -1 61000 000 00 

-16,000,000 can -13 .550 .403 1& 

WDIR . . 
799 1,600,000 00 

11605,000 too I 35110AS 17 

WDIR . . 
CXL 799 -1 .600,000 00 

-I .&DO .000 000 -1 .355 040 37 

WBIR -- 
007 16 002,022 22 

16 .022 .022 224 13 520,109 22 

WDIR ., 
CXL 007 -16 002 022 22 

-16,002,022 270 13.528 .109 22 

WDIR -- 
077 16 002,022 22 

14 002 .022 220 13 .521,109 74 

WDIR - 
CXL 077 -16,007,022 22 

-16 007 022 220 13,521 .109 74 

- WBIR -- 
125 16 002 .022 22 

16 .002 .022 220 13,526 109 22 

WDIR . . 
645 16 002 022 22 

16,002,022 220 )S,S?a .)09 74 

WDIR . . 
CXL 645 -16 .002,D22 22 

-16 .002 .022 220 -13.528,109 74 

WDIR . . 
OS? 16 .004 075 

14,004,075 AID 15.527,657 62 

WBIR . . 
Cxt 057 .16,004 075 11 

-16,004,075 BID -13 522 657 92 

WDIR . . 
064 16 004,075 al 

SIT. D7 SELL RATE 
MET SECTY GM/LS 

BASE CURD GM/LS NEI OAS SECIY GM/LS 

33"Vol I Ib2S22 
Do 

151,194 76 151,194 76 

SIMAYQI 1 182522 
an 

-15 .119 47 -15 .111 47 

31 MAYDI 1 182522 
Do 

15,119 47 15 .119 47 

OIJUND1 1 182872 
00 

-L97 .675 72 -197 .47S 72 

OIJUNOI 1 192872 
00 

197 623 72 197 623 72 

OIJUNDI 1 117972 
00 

-197 .623 70 -197 &23 20 

DIJUNDI I la2872 
00 

197,623 20 197 .623 20 

OIJUMOI 1 152372 
00 

-197 .623 77 -197 .623 72 

DIJUNDI 1 182872 
00 

-197,623 20 -197 623 20 

DIJUND) 1 1521172 
00 

197 .623 20 197,623 20 

04JUNDI 1 193502 
on 

-11 .192 55 -11 .192 55 

- 
no -.111,192 55 11,192 55 

04JUNOI,,-,~ I I a 3502 . 
no 

WILL [AM H GATES FOUNDA7)0M 
- COMPOS) I E - 

SUMMARY REALIZED GAIN/LDSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 7001 

MAT DATE MAT RATE IRD DT 
LOCAL COST LOCAL SECTY GH/LS 
BASE COST BASE SECTY GH/tS 

13 533,050 37 Do 

04JUNDI 
-16 OD4 075 BI an 
-13,533 .050 37 go 

04JUNDI 
16 004,075 BI DO 
15 .533 B50 S7 Do 

04JUNOI 
-16,004 .075 51 Go 
-15 .533,350 37 Do 

04JUNDI 
16,004,075 81 Do 
13,533 950 37 00 

2001/06/05 A 520 Q5JUNoI 
16 .010,104 ol Do 
15 .55419A2 00 Do 

OSJUNDI 
-16,010 .104 01 00 
-13,534,942 00 no 

05JUNOI 
16 010, 104 01 no 
13,534,942 08 00 

05JUNO) 
-16 .010 104 01 00 
15 534.942 00 00 

05JUNDI 
16 010, 104 01 no 
13,534,942 08 00 

D5JUMQj 
-16,010 .ID4 01 00 
13,534 .942 08 00 

05JUNDI 
16 .010,104 01 Do 
13,534 .942 06 Go 

OSJUNDI 
16,010,104 01 00 
13,534.942 Do 00 

ASSET 10 SECURITY DESCRIPTION 
SH SELL/BIC LOT LOCAL PRINCIPAL NE7 

SHARES/PAR BASE PRINCIPAL MIT 

14 004,075 110 13 .522 657 92 

WBIR . . 
CXL 064 -16,004 075 a) 

-16 IH14,075 610 -15 522 657 32 

'DIR . . 
107 16,004 075 81 

I& DD4,075 810 13.~221645 65 

WDIR -- 
CXL 107 -11,904 075 11 

-16,004,075 BIG -33,522 .443 65 

WDIR . . 
126 Id 004 .075 a] 

16 004 075 910 13 .S22 .563 113 

IBIR -- 
059 16 010 .104 111 

1,61010,104 010 13 .617 408 03 

WBIR -- 
CXL 059 -16,910,104 01 

-16 .010 .104 010 -13 &17 403 03 

WBIR . . 
065 16 010 .104 IT 

16,010,104 010 13,617 106 03 

WEIR -, 
CXL 065 .16 010.104 01 

-16 010,104 DID -13 617 ~05 03 

WDIR . . 
108 16 .019 .104 01 

16,010 .104 010 13 617.392 05 

WBIR -- 
CXL lab 16,010,104 01 

-16 010 104 010 15 617,392 05 

-- WBIR - 
127 16 .010 104 a] 

16,010 .104 010 15,617 .373 35 

WBIR . . 
717 16 010,104 IT 

36 010,104 010 13 617,392 95 

S7L. D7 SELL RATE 
NET SIXTY GN/LS 

BASE CURD GN/LS NET OAS SECTY GN/LS 

-11 .)92 55 -11,192 55 

04JUNDI 1 1113507 
00 

11 .192 55 11,192 55 

04JUMOI 1 163562 
Do 

-11,206 72 -11 .209 72 

04JUM01 1 JR3502 
Do 

11 206 72 11,206 72 

04JUNDI 1 IR3502 
00 

-11,296 54 -11 .296 54 

05JUNDI 1 175710 
on 

32 465 95 82 .465 95 

05JUNDI 1 175710 
00 

-22 .465 95 -112 465 95 

05JUNDI 1 175710 
00 

021"s 95 92 465 95 

05JUN01 1 175710 
00 

-52,465 95 -52 465 95 

05JUMOI 1 175710 
Do 

92 .449 97 92 .449 97 
05JUNDI 1 175710 

00 
-12,449 97 -12 .449 97 

05JUNDI I 17571D 
00 

112 .A51 27 92 .451 27 

Q5JUMQI- 1 175710 
Do 

62 44 9 97, 1 62,449 97 L 

I 

.01~ MUNIMLV PACE 764 

Statement 2 9 AS-01 DATE 31DEC .1 

WB?C MONTHLY PAGE 747 
AS-Of HAIE 51DFCDI 

4 

41 



WILLIAM H "YES FOUNDATION PAG 
- CQMPOSIIE - Statement 29 AS-OF B47C 

SE 7619 
IOECO 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1, 2901 70 DECEMBER 51, 7001 

MAT DATE MY RATE 
LOCAL COST 
BASE COS7 

-I&Iolb .104 01 
-13,53A .942 03 

2001/06/06 4 519 
16 .012,114 17 
13 .529 .435 67 

-16 01~,114 17 
-13,529 .43S 47 

16 .01? .114 17 
13 .529,435 67 

17 
-)3 .527.43S 47 

16,017,114 17 
13,529 .455 67 

-16,012,114 17 
-13,529 435 67 

16,012,114 17 
13 .529,435 67 

)d 012,124 27 
13 529 .435 67 

-16,012,114 17 
-13 529,435 67 

2001/D6/07 4 510 
16 .014,120 13 
13 620 107 96 

-14 .014,120 13 
-13 620 607 96 

16 .014 .120 13 

TRD DT 
LOCAL SECIY GNYLS 
BASE SECTY GIVES 

osimol 

10 11 

o6ittmul 
00 
00 

o6juNal 
DO 
Do 

osjuwol 
Do 
Do 

06JUNDI 
on 
Do 

06JUNal 
Go 
00 

06JUNDI 
00 
go 

06JUNGI 
ED 
Be 

06jumol 
an 
OD 

06JUNCI 
Do 
00 

07JUM01 
Do 
00 

07JUNDI 
Go 
Do 

07JMRI 
Do 

ASSET TO SECURITY DESCRIP770M 
SH SELL/BIC 107 LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL MET 

WEIR 
; Cx 717 -16,010,104 01 

-16 .019 .104 010 -13 .617,392 05 
WEIR ' . 

060 16 .012,114 17 
16 .QL2 .114 170 13 SSS .C44 94 

WBIR . . 
CXL 060 -16 .012,114 17 

-16 .012,114 170 -13,535 044 94 

WEIR ., 
066 16,012,114 17 

16,012 114 170 13,535,044 94 

WEIR - 
CXL 066 16,012,114 17 

-16 .112.114 170 -)3,S3D,944 94 

WEIR - 
109 16,012 .114 17 

16 012.114 170 13 535 .039 52 

WEIR . . 
CXL )09 -)6 .012 .114 17 

-)6 .012 .114 170 -13,555 059 52 

WEIR -- 
137 16,012,114 17 

16 .412 .114 170 13,535,010 54 

WEIR " 
718 )6,012.114 27 

16 .032 .)14 170 15 555 .939 52 

WBIR . . 
CXL 715 16,012,114 17 

-19 .012,114 170 -13 .535 .039 52 

WEIR " 
061 16,014,120 13 

16 .014,120 130 13,622 .423 06 

WEIR , 
CX1 061 -16,014,120 13 

-16,014 .120 15D -13.622 423 06 

WEIR 11 
067 IS .914 .120 13 

STI. OT SELL RATE 
MET SECTY GN/LS 

BASE CURR GIVES NEI SAS SECTY GH/LS 
05JUNDI 1 175710 

-112 .449 97 -82 449 17 00 
Q&JUMOl 1 155012 

00 
5 .609 27 5 609 27 

06JUNDI 1 163012 
00 

-5,609 27 -5,609 .27 
06jumal 1 IB5012 

Do 
5 .609 27 5 609-27 

06JUNGI 1 113012 
Do 

-5 .609 27 -5,689 Z7 
06JUN01 1 185012 

00 
5 603 95 5 603 as 

D&JUNDI 1 193CI2 
00 

-5,605 65 -5,603 95 
06JUNIII 1 163012 

go 
S .574 67 5 .574 67 

o6jukol 1 IBSO12 
go 

51603 as 5 605 as 
06JUNDI 1 113012 

00 
-5,603 85 -5 .603 55 

D7JUNDI 1 175572 
00 

1 .615 10 1 .615 to 

O?JUNGI--- -1-175572 
cc 

--1 1615 10 -1,05 10 

117JUNVV~ 1 275572 C-1 

W52C MONTHLY WILLIAM H GAIES FOUMDA710N PAGE 7&V 
- COMPOS17E - AS-OF DATE 31DECOI 

SUMMARY REALIZED CAINILOSS REPORI 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIP7104 MAY DATE MAY RATE 7RD DI SIL D7 SELL RAlk 
SH SELL/IlIC L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY CN/tS MET SECTY GM/LS 

SHARESIPAR BASE PRINCIPAL MET BASE COST BASE SECTV GNIL~ RASE CUNR &WES NET SAS SECTY GNILS 

16,014,120 150 13 622,425 06 15 620,307 96 Do 1 1615 10 1161S 10 

WEIR - 07JUN01 07JUNOI 1 175572 
CXL 067 -16,014,120 15 -16 014 .120 13 cc Do 

-16,014,120 ISO -13,622,423 06 -15,620 .807 96 00 -1 16IS to -11615 10 

WEIR -, 07JURBI 07JUNCI 1 175572 
110 16,014 .120 13 16 .014,120 13 00 00 

16,014,120 130 13 .622,406 90 13 .620,507 96 Go I .59a 94 1,598 94 

WEIR - 07JUNCI 07JUNDI 1 175572 
CXL 110 -)6 .014 129 13 -16 .0)4,120 13 00 ou 

-16 .014,120 130 -13,622.406 90 -13 620 .107 96 00 -1 .595 94 -1 599 94 

WEIR . . 07JUNDI 07JUND) 1 175572 
13D 16 .014 .170 13 16 014,120 15 Do Do 

16,014,120 150 13 .627,305 45 13,620,007 91 00 1 .560 49 1,5110 49 

WEIR v 07JUN01 0?JUHOI 1 175572 
719 16,014,170 13 16,014,170 13 an go 

16,014 120 130 13 .622 .406 90 13 620,807 96 ED 1 .598 94 11598 9A 

WBIR . . 07JUNDI 07JUNDI 1 175572 
CXL 719 -16,014,120 13 -16 014,120 13 Oc Do 

-16 .014,120 130 -13,622,406 90 -13 .6?0 .807 96 cc -1 .598 94 -1,598 94 

WEIR -- noi/06/11a 4 490 OBJUND) claiumol 1 175641 
062 16,016 .176 34 16,016,126 34 00 00 

16,016,126 340 13 .423 .3Z9 85 13 .538,451 00 00 $4,699 65 64 59a 95 

WEIR -- CAJUNCI OBJUNOI 1 175641 
CXL 062 -19,016 .126 34 -16 016 .126 34 00 on 

-16,016 .126 340 -15 .&23,529 B5 -13 .5SB .431 00 so -BA .895 95 -94 .698 B5 

WEIR - osiumal 08JUM01 1 17S641 
Dib 36,016 .126 34 )6 D)6 .126 34 

00 
Do 

16 .016,126 340 13,623 .329 85 13,5311 .43) 00 00 54,895 95 84,898 55 

WEIR -- objumal OBJUNO) I 17S641 
CXIE 06E -16 .016,126 54 -16,016,126 34 00 00 

-36,016,126 340 -13,623 .329 05 13 536,451 Ok Go -64,1195 95 84,696 as 

WEIR -, OBJUNDI onjumol 1 175641 
111 16 .016 .129 34 1A .016,126 34 Do 00 

16 .016,126 340 13,623,313 87 15 S35 .431 00 00 -84,832 97 114,1112 57 

WEIR OBJUND) OBJUH01 ~J-17S641 
CXL Ill -16,016,126 34 -16,016 126 3A cc 00 

aq.892-87 -16,016 .126 340 -15,623,313 FIT 13,538,431 00 00 '-84,932 a?- 'r 

pe 

WB2C MONTHLY 



WILtIAM H GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN11OSS REPORT 
JANUARY 1 . 7001 70 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION 
SH SEI.L/jTC 1 01 LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NEI 

WBIR - 
139 16 .016.176 34 

16 .1116 .126 Sao 13,623 .295 39 
'SIR . . 

063 16,015 123 91 
16 .015,123 910 13149A 963 40 
WDIR - 

CX1. 095 -16 011 .123 91 
-16 .016 .123 910 .13 .496,863 40 

WBIR -- 
149 16 018 .123 91 

16 .0111121 910 11,416,765 41 
WBIR - 

Dal 16 024 090 66 
16 .024,090 660 13 .590,929 35 

WBIR - 
CXL gas .16 .024 090 66 

-16 .024 .090 660 -13,590 .129 35 

117 16 024.090 66 
16,074 090 fific 13 590,929 35 

WBIR - 
CXL 112 .16 024,090 66 

-16 024,090 660 -13,590 329 35 

- WBIR I- 
141 16,024,090 66 

16,024 090 660 13,590 905 56 

WBIR -I 
113 16 .026 098 12 

16 026,095 170 13,611 .476 10 
WDIR . . 

CXL 113 -16,026,099 12 
-16 026 095 120 -13 .6h] .476 11 

WSIR - 
142 16 026 t9b 12 

161026,090 120 15 .691,463 97 
W,IR ' . 

143 16 021 .191 31 

7RD DI 
LOCAL SEVY WES 
BASE SECTY GN/LS 

CSJUNDI 
go 
00 

IIJUN01 
go 
00 

)IJUND) 
00 
00 

IIJUNGI 
00 
Do 

I?JUH0I 
00 
00 

12JUMBI 
ou 
Do 

12JUNDI 
Do 
go 

12JUMUCI 
00 
ou 

32JUN01 
00 
00 

15JUND) 
00 
an 

13JUN01 
00 
00 

13JUNDI 
to 
go 

14JUNDI 
ou 

MAI DATE MAT RATE 
LOCAL COST 
BASE COST 

16,016,126 34 
13,531 431 00 

2DOI/06/11 4 470 
16 019,123 91 
13 625 .al2 72 

-16 019,123 91 
-15 625,812 72 

Id 018 .123 91 
IS .625 .102 7? 

2001/06/12 4 510 
16.924,090 66 
15.630 CBS 32 

-16,024 090 66 
-13,630 Oag 32 

16 024 .090 66 
13 .430,055 32 

36 .024,090 66 
-13 630 039 32 

16 024 090 66 
Is 630,099 32 

2001106115 4 500 
16 026 .098 12 
13,505 .587 47 

-16,026 095 12 
-13 503 .587 47 

16 026,091 12 
13,503 .517 47 

200]/D6/14 4 50D 
16,029,101 3B 

SIL DI SELL RATE 
NET SECTY WES 

BASE CURR GWLS MET OAS SECTY GM/LS 

08JUM01 1 175641 
go 

94 .a64 39 84,064 39 

IIJUNal 1 186903 
00 

128 .9A4 32 -129,944 32 

IIJUM01 1 1116103 
Do 

12B .944 32 129.944 32 

IIJUND) 1 186803 
go 

-129,QAI 2S -121,947 25 

I?JUNOl 1 179037 
00 

-59,258 97 -59.250 97 

12JUNal 1 179251 
Do 

39 .258 97 39 .259 97 

12JUNDI 1 179037 
00 

-39,259 97 -39 .256 97 

12JUNDI 1 379037 
Do 

39,255 97 39 .259 97 
12JUNOI 1 179057 

Be 
-39,262 46 -59,292 46 

Isiumal 1 171372 
00 

177,196 71 177 503 71 

ISJUNI)i 1 171372 
00 

-177,918 71 -177 .588 71 

13JUNDI- 1-171372 

177 .976 40 177 .376 40 

14JUNOI I 16299q 

WItLIAM H GATES FOIINDAIIOM 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORI 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

7RD DI 
LOCAL SECTY GH/LS 
BASE SECIY GN/LS 

Do 

15JUNO) 
00 
no 

IBJUNOI 
00 
00 

18JUN01 
00 
Do 

Illiumol 
00 
00 

391UNUGI 
Do 
Do 

19JUNDI 
go 
Do 

19JUN01 
00 
00 

?DJUNDI 
Do 
Do 

20JUNDI 
00 
00 

20JUNDI 
As 
37 

?QJUNOI 
43 
37 

20JUNDI 
Do 
cc 

ASSET ID SECURITY DESCRIPTION 
SH SELL/SIC LOT LOCAL PRINCIPAL NEI 

SOARES/PAR BASE PRINCIPAL NET 

16 .028,101 360 13,701,757 55 

WBIR -1 
163 16,030,104 69 

16 030,10, 590 13,942,791 55 

WBIR . . 
172 161C321108 65 

16,032 .105 650 13,803,647 76 

WBIR . . 
CX1 172 -14 032 .108 65 

16 .032 .105 650 -13,303 .647 76 
'MIR . . 

IS] 16,032,108 65 
16 032 109 650 13 803 647 75 

IBIR -I 
527 ID .038 .120 69 

10,036 120 690 3,591 .156 50 

IIIR -- 
192 10,053,120 69 

10,039,120 690 9,591,125 94 

WPIR I, 
CXL 192 To 036 .120 69 

-10,039 .120 690 .8,591,125 94 

WIIR - 
229 a 350 000 00 

8,350 000 COO 7 103,759 12 

"I' . . 
Cxt 229 -813so .coo Do 

-9 .350 .000 too -7,101,759 12 

Wall? -- 
261 5,349 .999 57 

5 350 000 000 7,103 .759 75 

'SIR ~~ 
CXL 261 -a.349 999 57 

-8,350 000 000 -7,103 .753 75 

11IR -- 
328 01350 Coo 00 

8 .310 Qua 000 ?J03.759 I? 

S7L DI SELL RATE 
MET SECTY GH/LS 

BASE CURR OWES NET BAS SEC7Y OWLS 

187.526 54 157 .526 54 

15JUNDI 1 158011 
00 

157,194 79 157 894 79 

ISJUN01 1 161440 
00 

15.444 53 19,444 S3 

18JUNal 1 161440 
00 

-18 .444 53 -111 .444 53 

IIJUNDI 1 141440 
00 

16 .444 52 13,444 52 

19JUNDI 1 160479 
cc 

-77,279 16 -77 .279 16 

19JUNI)i 1 168429 
go 

-77,259 72 -77,269 72 

19JUNI)i 1 160429 
go 

77,259 72 77,299 72 

2DJUND) 1 175434 
Do 

-55,592 03 -85,592 05 

20JUNOI 1 175434 
00 

S5 .592 23 5S .592 05 

20JUNCI 1 175454 
. 43 

-55 .592 as -15,592 40 

70JUNGI 1 175454 
43 

a5,592 03 55,592 40 

?DJUNOI 1 175434 
00 

-85,592 as- -55,592 09 

0,350 009 00 
71159 .SSI is 

8 .350 .000 00 
7,119 .351 15 

8 .350,000 go 
7,119,351 15 

5 .350 coo Do 
7 .199,351 Is 

d- 

-.lL MuNifty PACE 770 

Statement 29 AS-OF DATE 31DECOl 

W12C MONTHLY 

MAI DATE M7 RATE 
LOCAL COST 
BASE COST 

13 S94 .231 04 

2001/06/15 4 Sao 
16 030 .104 19 
331A54 896 76 

?DoI/06/15 4 500 
16 032 .106 65 
15 .785,203 23 

-16 032 .103 45 
-13,765,203 23 

16 .037 308 65 
IS .?351203 23 

200]/D6/19 4 510 
10 ose 120 69 
5 669 415 66 

2001/06/19 5 510 
To a3a .120 69 
1,665,41S 66 

-10 031,120 69 
8,668,415 &6 

?001/06/?D 4 49D 
B 350 coo Do 
7 .199 .351 15 

PACE, 771 
AS-OF DATE SIDECOI 

4- 



WILLIAM N GATES FOUHM71M Statement 29 - COMPOSITE - 
SUMMARY REAL12FD GAINILOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 2001 

PAGE 772 
AS-OF DATE 31 DECOI 

I 

ASSET ID SECURITY DESCRIPIIDN MAI DATE MAT RATE I RD D7 
SH SELUBIC LOT IDEAL PRINCIPAL NEI I OC,A I COST LOCAL SECTY WIS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECIY WLS 

WBIR . 20JMDI 
CXL 325 -9,350 000 00 -81350,000 on 00 

-11354,000 OOD -7 .103,759 12 -7 .189,351 15 go 

WBIR -- 20inal 
555 8 .351 .041 43 113solooo go 11041 43 

1 .350 .000 000 7 .104 .645 12 7 .119,351 15 386 Do 

WBIR - 2001106122 4 500 22JUNCI 
240 9,352 .035 31 91357,025 31 00 

913S21055 BID 8,015,20s 19 7,956 .232 79 so 

WBIR I- 22JUNDI 
CXL 240 -9 .352 .08S 31 -9,352,011S 31 00 

-9 .352 .0115 310 -9 .015,20S 19 -7,956,262 79 Do 

WI]R " 2003/04/25 4 250 25JUIND) 
249 9,353.254 52 9,553,254 32 00 

9.353,254 320 8,054,089 43 71991,854 71 go 

WBIR " 25JUNGI 
CXL 249 -9,353 .2S4 32 -9,353 .254 32 Do 

-9 .353 .254 320 -9 .054 .019 As -7,991,834 71 no 

WB)R -, 25imol 
267 9,553,254 32 9 .553,254 32 go 

9 .3S3,254 320 R .054 059 43 7,991,854 71 00 

WDIR - 25JMOI 
CXL 262 -9,353,254 32 -9,553 254 32 Do 

-9 353,254 320 -B .DS4 .099 43 -7,991 .554 71 00 

WBIR - 25JUNDI 
329 9,353,254 52 91355 .ZSG 32 go 

9 .353 .254 326 5.054 .134 65 7 .991,1184 71 00 

WBIR ., 20al/06/27 4 520 27JUNDI 
265 10.000,000 00 10 .000 .000 00 00 

10,000,000 Coo 9,620,503 A7 81611,002 29 go 

WIIR .. 27JUNDI 
CXL 265 -10,000 .000 00 -10,000 .000 00 00 

-10.000,000 000 -8 .620,503 B7 -9 .911 .002 22 go 

WBIR - 27JMDI 
350 IDIDOO,ODG 00 10,000 000 00 Do 

10 Gooloon coo 9,620,522 20 6 .611,002 2E Do 

WBIR - 2001/06/29 4 540 29JUNDI 
?67 9 .001,255 56 9 .001 .255 56 Do 

WILLIAM H GATES FOUNDATION 
- LOMPOSIIE - 

SUMMARY REALIZED GAIN/ LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

PAGE 775 
AS-OF DATE 31DECOI 

Wl?C MONTHLY 

ASSET ID SECUR17Y DESCRIPTION MAT DATE MAI RATE 7RD DI STL 01 SELL RAIE 
SH SELL/BTC L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GM/iS NEI SECTY GN/tS 

SHARES/PAR BASF PRINCIPAL NEI BASE COST BASE SECIY "/IS BASE CURR GN/LS NET BAS SEC7Y "/IS 

9 .601,255 560 7,625 .410 39 7,762,660 99 go -137 .270 60 -137,270 60 

MOIR . . 23JUND) 29JUROI 1 160429 
CXL 267 -9.001 .255 56 -9 .00) .255 56 00 00 

-91001 .255 560 -7,62S .410 39 -7 .762 680 99 go 137,270 60 137 .270 60 

WBIR ' . 23JUNCI 23JUNDI 1 ISDA29 
331 91001,255 56 9,001 2SS 56 an 00 

9,901,255 560 7,625 .AIO 05 7,762 689 99 go -137,270 94 -157 .27a 94 

WBIR - 2001/06/29 4 530 29JUNDI 29JUNDI I Illooll 
271 9,002 .390 72 9,002,390 72 00 Do 

9 092,390 720 7,629,073 56 7 .760,514 AD 00 -131,440 64 -131 .440 94 

WBIR - 29JUNal 29JUNDI 1 180011 
CXL 271 -9 002,390 72 -9,002 .590 72 Do an 

-9,002 .399 720 -7,629,073 56 7,760,514 40 go 131,440 84 131 .4AO 84 

WPIR . . 29JUND) 29JUN01 1 160011 
332 9 .002 .390 72 9,002,390 72 DO Do 

9 002,590 720 7,629,075 56 7 .760,514 46 go -131,440 ll~ -151,440 54 

IBIR -- 2001111108 5 970 OBHOVOI URNOVD) 1 122146 
085 2 260 .000 00 2,260 000 00 00 Do 

2,260 .000 000 2 013 .998 to 2,027 .671 43 00 -15,&73 25 -13 .673 25 

99LRFAD02 IOIAL 292,776,021 66 292 .774 9110 23 1 .041 45 S ) .DAI 43 S 
. . . . . . . . . . . . . . . . . . 25D .410,975 63 250 .701,414 55 896 00 S -298 324 92 -297,438 92 S 

99LRFOOOD RAOUBANK Il"E DEPO 2000/12/29 4 790 29DECOU 29DECOO 1 064963 
WBIR I, 

156 700 000 00 700 .0co 00 Do Do 
700,000 000 657,299 03 64A .095 34 00 9 204 49 9.204 49 

WB 

I 

R . . 2001101102 5 000 02JANO) 02JANGI 1 056524 
040 700 092 94 

7 
a 
0 .09 

7 9 
A 

0 
0 

00 
700,092 940 662,637 99 648,103 39 Do 14 .456 60 14 .456 60 

WDIR " 2001/01/03 4 750 03JANDI 03JAND) 1 055186 
043 700 .481 88 700 .421 At Do Do 

Too 481 890 663,846 33 649 .546 29 00 15,300 54 15,300 5A 

WBIR .. 2001/01/04 A 750 04JANGI 04JANOI 1 058313 
ass 700,574 30 700,574 30 00 go 

700,574 ~00 661,972 69 663,095 60 00 ---1 .120 91 -1,120 91 

WBIR 2001/01/05 4 790 05JAND) 05JANDI I 04115AS 
056 700 666 74 700 .664 74 Do 

700,666 740 6611,225 72 664,022 02 41203 70 7 <: 4 2D&,70 
R 17 

10 

STL DI SELL FAIL 
MET SECTY GWLS 

BASE CORR WLS NEI BAS SECTY GN/LS 
20JUNDI 1 175434 

00 
35,592 03 05,592 03 

?OJUNDI 1 175434 
1 .041 43 

-85,597 03 -94,706 03 

22JUNGI 1 166793 
00 

58 .922 40 511,922 40 

22JUNDI 1 166793 
Go 

-59,922 40 -55 .922 40 
25JUNDI 1 161305 

00 
62,204 72 62 .204 72 

25JUNDI 1 161505 
00 

-62,204 72 -62 .204 72 
25JUNDI I i6l3cs 

00 
62 204 72 62,204 72 

25JUNDI 1 161305 
Do 

-62 .204 72 -62.204 72 

25JUNDI 1 161505 
00 

62 .249 94 621?49 94 

27JUNDI 1 160025 
00 

9 .501 59 9 501 59 
27JUNOI I 16002S 

00 
-9 501 59 -91501 59 

27JUNDI . -1 160025 
- Do 

~~79,S]9 92 9,519 92 

28JUNDI;- loOG29 
04 



WILLIAM N GATES FOUNDAIJON 
- COMPOSITE - 

SUMMJkRY REALIZED GATN/LOSS REPORT 
JAHuiARY 1 . 2001 10 DECEMBER 31, 2001 

TRD D7 
LOCAL SECTY GN/I.S 
BASE SECTY GM/LS 

OUJANDI 
00 
Do 

IOJANDI 
Go 
00 

24JANDI 
00 
Do 

25JANDI 
Do 
00 

26JAMOI 
Do 
00 

30JANDI 
DO 
00 

31JANGI 
Do 
Do 

06FE501 
00 
00 

07FEBOI 
on 
at 

DEFEIGI 
Do 
Do 

27FEBOI 
00 
00 

02MAROI 
Do 
00 

05HARO1 
DO 

MAT DATE M7 RATE 
LOCAL COST 
EASE COST 

2001101108 4 780 
700,759 97 
664 .114 15 

2001/01/10 4 740 
21OODIOOO go 
1 997,500 ED 

2001/01/24 4 590 
2,700,000 00 
2 531,519 77 

2001/01/25 4 740 
2 .700 .344 25 
2,535 .217 90 

2003/01/26 4 72D 
2 700 .699 90 
2,500 .571 50 

2001/01/30 4 730 
3 .300 000 Do 
S.G40,785 22 

2001101131 4 750 
3.505,01 51 
3 .030 623 25 

2001102106 4 740 
21000 .000 on 
1,871,500 69 

2001102107 A 720 
2 000,263 33 
1 .561 144 63 

20011021011 A 740 
2 .000 525 59 
1 661 .588 65 

2001/02/27 4 750 
21100 Ono Do 
1 .910 .054 62 

2AGI/n3/o2 4 790 
11300 000 Do 
1 196 5115 is 

2001/03/05 4 770 
1,300,172 97 

WILLIAM H GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAINILOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 51, 2001 

ASSET ID SEEURIIV DISCRIP310% 
SH SELL/117C LOT LOCAL PRINCIPAL NEI 

SHARESIPAR BASE PRINCIPAL NEI 

1 .300 .172 970 1 .207 .926 07 

WEIR - 
271 1,300 669 79 

I .SDD .659 790 1 .211 .592 BE 

WEIR . . 
284 1,300,609 79 

1,300,619 790 1 211 592 91 

MOIR . . 
CXL 254 1 300 699 79 

-1 .300,689 790 -1 .211,592 60 

WEIR - 
305 1 300 619 79 

) .300 .689 790 1,211,592 60 

WEIR -- 
CXL 305 1,300 619 79 

-1 .500,619 790 -1 .211 .597 89 

WEIR -- 
265 1 Ito 962 15 

1 .300,962 130 1 206 7Q4 51 

WEIR -- 
2a6 11301,034 13 

1 .301 .034 130 1 2117 033 95 

WEIR - 
294 1 601 206 52 

11651 706 52t I 491,T64 69 

WEIR . . 
312 5 .100 000 00 

3 .100 1000 Ono 2 .136,1109 34 

WEIR - 
320 3 100 414 19 

3 .100 414 190 2 832 352 96 

WBIR . . 
335 2,DnO coo 00 

2 000 .000 000 1 900 599 53 

WEIR . . 
3A5 21500 DOD Do 

2 .500 .000 000 2,247 124 35 

sit ITT SELL RATE 

BASE CURR GW LS 

-130 19 

DIMARD) 1 073537 

~ .292 SS 

06MAROI 1 073537 

-4 292 55 

06MAROI I D73537 

4,292 55 

06MARGI 1 07S517 

-4,292 55 
06MARDI 1 073537 

4 .292 55 
O?MARDI 1 077993 

671 33 
DIMARDI 1 077977 

-4 .879 69 

09MARCI 1 073364 

6 495 7? 

ISMARGI 1 092777 

51 .5D6 90 

J~MAROI I n94631 

51 , 621 32 

15MAROI 1 105329 

-21 .690 04 

19MARDI 1 .112553 

13,625 06 

I RD III 
LOCAL SFCTY GN/LS 
BASE SECIY CN/LS 

0 n 

06MAROI 
00 
Do 

06MARDI 
Do 
00 

06MARDI 
00 
00 

06MARGI 
GO 
Do 

06MARDI 
Be 
00 

07MAROI 
an 
Do 

DBMAROI 
Do 
00 

09MARDI 
DO 
00 

]SHARD) 
Do 
Go 

JAMARDI 
DO 
00 

15MAROI 
Go 
cc 

19MARCI 
00 
00 

-1,300 689 79 
-1 215 BBS 43 

2001/03/07 4 76A 
I .Soo S62 is 
1,205 566 34 

2nni/03/08 4 770 
1 301 1034 15 
1,211,913 6- 

2001/03/09 4 790 
1 601,?06 57 
1 4tsIssa 97 

2001/03/13 4 BIG 
3 100 .000 DO 
2 .1188,116 74 

2001/03/14 4 790 
3 .100 .414 19 
2 BA4 D04 21 

2001/03/15 4 770 
2,000 000 00 
1 A30,199 57 

2001/03/19 4 750 
2 .50o .DGHO 00 
2 .26O .7A9 41 

4 

"D~L MUMi"LY 

ASSET 10 SECUR17Y DESCRIPTION 
SH SELUITC 

1 
01 LOCAL PRINCIPAL NEI 

S"ARESIPAIt BASE PRINCIPAL NET 

WEIR -- 
059 700,759 97 

700,759 970 664,846 30 

WEIR - 
2 000 000 00 

2 .0001DOO :811, 1,977 .500 60 

WEIR I, 

21, 
2 .700 000 00 

2 .700,000 Do' 2,499 928 10 

WEIR - 
155 2 .700,544 25 

2 .700 .344 250 2 489,042 01 

WEIR . . 
162 2,700 .699 10 

2 700 .699 800 2 489.560 01 

WEIR ., 
372 3 300.000 on 

3 300 coo 000 3 .057 .613 79 

WEIR . . 
177 1 .50t 455 511 

3 300 .433 500 3,072.705 25 

WEIR v, 
213 2 . Doo .DDO 00 

2 .000,000 000 1 860,899 91 

WEIR - 
242 2,000,263 55 

2,DDD .261 Bit 1 566 551 65 

WEIR .- 
219 2,000,525 59 

2 .000 .525 590 ] .B37 .583 40 

WEIR . . 
257 211 cc 000 on 

2 .100 000 000 1,917490 40 

WEIR . . 
262 3,30O .DDO 00 

1 340,000 coo 1 .215 .?40 61 

WEIR , 
267 1 300,172 97 

W12C MONTHLY 

MAI DATE MAI RATE 
LOCAL COST 
BASE LOST 

1 .200,056 26 

2001103106 4 770 
1 .500 699 79 
11215 .835 43 

j .3no .6a9 79 
11215 895 43 

-1 .500,689 79 
-1 .215,8115 43 

1 .300 689 79 
1 .215,885 43 

Statement 29 

STL U7 SELL "TE 

BASE CURR GM/LS 
OBJAHDI 1 054010 

732 15 

IDJANDI 1 06524A 

-20,000 20 

24JANOI 1 0801150 

-31,590 97 

25JANOI 1 084893 
-46 .175 89 

26JAM01 1 055246 

-12.010 49 
30JANDI 1 079273 

16,328 56 
31JANOI 1 074114 

42 .090 00 

06FEBOI 1 074749 

-10 .601 27 

07FEBO) 1 071754 
51207 05 

DBFEBOI 1 [811672 

-23 .805 2S 
27FEBOI 1 095410 

7 .035 78 
02MARDI 1 069747 

16,655 46 

VMARGI 1 076568 

PAGE 774 
AS-OF DATE NIOECOI 

MET SFCTY GM/IS 
MET THIS SECTY GN/(S 

00 
732 15 

no 
-20 000 20 

cc 
-31 590 97 

00 
-46,175 99 

no 
-17 015 49 

on 
16 .029 56 

to 
47 DEG 00 

00 
-10 .601 27 

on 
5 257 05 

on 
-25.105 25 

00 
7,055 79 

00 
15 .655 48 

no 

PAGE 77r 
AS-OF MIT %IVE1,D) 

NET SECTY GN/LS 
NEI BAS SEC7Y f-M/Il 

-130 19 

00 
~,292 55 

00 
-4 .792 SS 

00 
4.292 55 

on 
-41292 55 

DO 
4 292 55 

00 
921 13 

cc 
-4 B79 A9 

an 
4,405 IT 

Do 
-51,306 9n 

on 
-51 621 32 

00 
-21 600 0. 

4- 

is- 



Wll?C MON I HLY WILIIAM H "TES FOUNDATION Statement 29 - COMPOSITE - 
SUMMARY REALIZED GAIN/ LOSS REPORT 
JANUARY 1, 2001 10 DECEMBER 31, 2001 

PACE 776 
AS-OF DATE 31CECOI 

MAT DATE MAT RATE 
LOUT COSY 
BASE COST 

2001/04/ 5 4 770 
111 :011 .001) Do 
7,142,397 99 

2001/04/06 4 750 
2 .001,060 06 
1,803,055 64 

20DI/04/D9 4 740 
4 .001,324 03 
5,591 .398 57 

2001104110 4 740 
4,002 .904 55 
3,604 .015 70 

200110510B 4 790 
1,500,000 00 
11335 .649 55 

2001/05/29 4 S60 
)6 .900.000 00 
13,715 .998 25 

20D)/CS/30 4 SSO 
16,009,106 67 
15 .731 .752 61 

2001106101 4 625 
10,500 .000 00 
9 .006.373 94 

2001/06/04 4 520 
19 .591 .348 96 
9 .060.468 15 

2OD)/C6/05 4 520 
10 505 304 47 
9 .681 .114 50 

2001/06/06 4 Sao 
10 506,623 47 
3,877 571 57 

2DDI/06/07 A 490 
101507 .936 so 
8 .937 .524 39 

2003166108 A 470 
10,509,247 37 

ASSET ID SECURII-Y DESCRIPTION 
SH SELL/IYC LOT LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NEI 

:DIP " 416 5 .000,000 00 
1000,000 000 7,160,400 30 

WBIR " 
441 2,001 .960 00 

2,001,660 000 1,101 .654 64 

WDIR ., 
446 41011,324 as 

4 1101,324 030 3,606 .593 22 

WBIR , 
453 4 002 .904 55 

4,002 .904 550 3 .558,752 70 

WDIR . . 
527 11500,000 00 

1,500,000 000 1 .327 .500 59 

WSIR ., 
619 16,000,000 00 

1& 000 .000 000 13.631 598 42 

WDIR - 
627 16 .005,106 67 

16 005 .106 670 13 .730.951 116 

WDIR . . 
646 10,500 .000 00 

10 .500 .000 DOD 5 576,700 10 

- WDIR . . 
653 lo .sol .543 96 

10,501 .3AS 960 8,573,114 67 

- WDIR I- 
720 10,505 .304 47 

10,505 .304 47D B .935 255 46 

- WDIR . . 
721 10,506,623 47 

10,506 .623 470 3,911 .245 43 
WBIR ., 

722 10 S07,956 80 
10 S07,936 500 8 .9311,573 56 

WBIR - 
ISM 10 .509,247 37 

S71. ITT SELL RATE 
NEI SECIY rN/LS 

BASE CURR GIVES NET BAS SECTY QWLS 
05APROI 1 114144 

00 
33.002 39 59.002 SIT 

06APROI 1 110679 
00 

-11400 95 -1 .400 99 

09APROI 1 109447 
00 

15,204 65 15,204 65 

IOAPROI 1 124796 
of 

-4s .233 at -45,233 00 

DBMAYDI 1 IZ9943 
00 

-6 .149 26 -6 .149 26 

29MY01 1 169454 
no 

-54 .399 83 -34,399 03 

3DMAYDI 1 165941 
00 

-800 93 -800 93 
01JUND1 1 11121172 

Do 
-129,673 84 -129.673 84 

04JUNG) 1 113502 
Do 

-7.353 4s -7,5S5 AD 

05JUNOI 1 175710 
DO 

SA .100 96 54,100 96 

O6JUMQI 1 IDS012 
Do 

3.677 06 3 .677 06 
07JUNOI-- 1-175572 

Do 
1 .049 17 1 .049 17 

OBJUN 01~-- 1 175"1 

IRE) D7 
IOCAL SFCTY GWLS 
BASE SECTY GHYLS 

05APROI 0 
0 

00 

T16APROI 
ou 
00 

09APACI 
00 
00 

IGAPROI 
ou 
Do 

OBHAYOI 
go 
00 

29MAYDI 
00 
00 

30MAYD) 
Do 
an 

aliumol 
00 
00 

04JUMOI 
00 
Do 

05JUNDI 
on 
00 

G&JUNOI 
no 
00 

07JUNDI 
00 
on 

OBJUNDI 
TIC 

WILLIAM H "ITS FOUNDATION 
- COMPOS17E - 

SUMMARY REALIZED GAINILOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

SIT. ITT SELL RATE 
NEI SECTY GN/LS 

BASE CURR GWLS NEI BAS SECIY ~/LS 

55,697 51 55 .697 31 

IIJUNOI 1 186603 
Do 

-114 .600 91 -84,608 91 

IwJUMDI 1 179037 
00 

-75,760 37 -25 .760 37 

15JUNDI 1 171372 
Do 

116 .72A BA 116,724 34 

14JUNDI 1 167994 
Do 

123 .040 55 173 048 35 

14JUNOI 1 162994 
Do 

-173,046 55 -125 .045 55 
14JUN01 1 162994 

Do 
123 .04% 55 123 .046 35 

18JUNOI 1 161440 
go 

lw,Iww 91 12,122 91 
16JULDI 1 169454 

To 
4,099 48 4,099 4B 

24JULDI 1 142531 
go 

5 .599 41 31599 41 
25JULOT 1 136627 

00 
12,2SI 23 12,251 25 

26JULD) 1 140336 
go 

~1.300 73 11300 73 
27JULGI 143053 

00 
57 1.1 9 3 

IRD D7 
LOCAL SECIY GN/LS 
BASE SECTY GN/LS 

no 

IIJUNG) 
cc 
Do 

IZJUNQl 
00 
cc 

13JUNDI 
00 
00 

IAJUNCI 
DO 
00 

14JUNO) 
Do 
00 

14JUNO) 
00 
cc 

18JUNDI 
00 
00 

16JUL01 
00 
Do 

2AJULDI 
go 
00 

25JULOI 
Do 
Do 

26JUIOI 
Do 
cc 

27JULDI 

00 

ASSET TO SECUR17Y DESCRIPTION 
SH SELL/BIC LOT LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NET 
10,509 .247 370 5,939,165 72 

WBIR . . 
076 10 .510 552 27 

10,510,552 270 5 .356,139 so 

WITH ., 
099 10 S14.449 93 

10,514 .449 930 8 .917 .129 64 

WDIR , 
114 10 515.764 24 

111 .515,76A 240 8,977,305 45 

WDIR . . 
146 10,517,078 71 

10,517,078 710 91043,106 59 

WDIR ' . 
CxL 146 -10,517 078 71 

-10,517,079 710 -9,043,106 59 

WBIR -- 
173 10 .517.079 71 

10,517 .079 710 9 .043.106 59 

WDIR -- 
165 10,519.702 So 

10,519,702 500 9 .057,485 40 
WBIR . . 

399 2,000,000 00 
2 .OVD,VDD DOD 1 .7)0,199 B) 

WBIR -- 
431 1 1000,000 00 

11000 .000 DOD 675,249 77 
WBIR . . 

414 1 .000,122 22 
1,000 .122 220 879,907 50 

WDIR . . 
416 1,008,247 24 

1,000 .247 240 676.766 90 

WBIR . . 
422 7 000,371 72 

7,000,371 720 6 .124 .275 73 

10 .517.07a 71 
0 .970,058 24 

2001/06/19 4 490 
30 .519,702 30 
9,045,362 49 

7001/07/16 4 510 
2 000,000 00 
1,7D6,)DO 33 

2001/07/24 4 400 
)10001000 a 

, 

1171,659 56 

2001/07/25 4 Soo 
1,000,122 22 

B67,656 27 

2001/07/26 4 490 
1,000,Z47 24 

975,A66 17 

?noi/07/27 4 500 
7 .000 .571 72 
6 136.177 06 

Are 

0 
WB2C MONTHLY 

MAT DATE MAT "It 
LOCAL COST 
BASE COST 

816113,466 41 

?OQj/Q6/II 4 A50 
10 .510 552 27 
91940 .796 43 

2001/06/12 4 Soo 
10 .51A .449 93 
81943,569 BE 

2001/06/13 4 500 
10,515,764 24 
9,060,581 11 

2001/06/14 4 A90 
10 .517 .078 71 
9 .920,058 24 

10 .517,079 71 
8,920,056 24 

PACE 777 
AS-OF DATE SIDECOI 



COMPOSITE - 
SUMMARY REALIZED GAIN/LOSS REPORT 

JANUARY 1 . 2001 TO DECEMBER 31 . 2001 

ASSET ID SECUR17Y DESCRIPTION 
SH SELL/BTC LOT LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL MET 

WDIR -- 
430 7,005 .072 23 

7,001,246 770 61129,789 06 

WEIR -- 
4AD 91051 B72 74 

9,003 $72 240 7,032,437 11 

WBIR I- 
482 4,000 .000 00 

4 000 .000 con 3,554,999 39 

WEIR . . 
559 41000,000 go 

4 .000 coo coo 31A82 2DO 34 

WBIR - 
S61 4,001 .416 67 

4 .001 .416 670 3,992,307 74 

WEIR .. 
564 4,001,085 72 

4,001 .595 720 3 .720,757 93 

WDIR . . 
567 4 002 .353 72 

4 .002,353 720 3 .705 .179 75 

WBIR . . 
613 4,002 .71l 41 

4 .002,763 410 3 .644,32D 35 

WITH . . 
594 4 003 157 57 

4,003,157 570 3 .656 .883 90 

WEIR . 
519 41004 .200 06 

4 .004 .200 060 3,694,276 35 

WEIR - 
610 9 .600.000 00 

9 .600 ODD ODD 8 365,202 02 

WBIR .- 
634 12 600 ago 00 

12 600 DUO ODD 11 .568 .696 52 

WBIR . . 
635 12 .601 312 50 

MAT DATE MAT RATE 
LOCAL COST 
BASE COST 

2001/07/50 4 500 
7,001,746 77 
61125,041 74 

2001/07/31 4 500 
9,005,172 74 
7 000 . lag 13 

2001/08/09 4 490 
~ .000 .000 00 
3 .Sll .399 32 

2001/09/17 4 250 
41000 coo 00 
31694,591 38 

2001/09/10 4 220 
4 .001,416 67 
3 .&93 504 45 

2001/09/)9 4 210 
4 DOI .BaS 72 
3,683 .959 97 

2001/09/20 3 730 
4,002 .355 72 
3,729 .193 99 

20ni/09/21 3 500 
4 .002,765 41 
3 .7DS 563 63 

2001/09/24 3 125 
4 .003,157 57 
3,644,674 66 

2001/09/25 5 700 
4 004 .206 06 
3 .657,335 92 

2001/09/26 3 760 
9 600 .000 00 
5 IS6,962 12 

2001/09/27 3 7SO 
17 .600 000 on 
11 .632 .952 65 

?ODI/09/20 3 760 
12,601,312 50 

I RD Di 
LOCAL SECIY GWLS 
BASE SECTY GN/LS 

30JULOI 
2 625 46 
2 .297 60 

31 JUL D I 
Do 
00 

09AUGOI 
00 
00 

17SEPOI 
Do 
go 

)8SEPOI 
Do 
Do 

I 9SEPO I 
00 
00 

?nSEPcI 
go 
00 

?ISEPOI 
Do 
0 D 

24SFPOI 
00 
00 

25SEPOI 
go 
no 

?6SEPOI 
00 
Do 

27SEPOI 
go 
a n 

?BSEPOI 
00 

SIL D7 SELL RAT[ 

BASE LURR GM/LS 

SOJULDI 1 142596 

2 .449 52 

BIJULDI 1 142270 

2.240 98 
09AUGOI 1 125176 

43,600 07 

17SEPOI 1 096307 

-2,393 04 

jISFPOI 1 093717 

5 003 29 
)9SEPDI I 07324S 

44,797 96 

20SEPOI 1 050205 

-24.014 21 

21SEPOI 1 096559 

-61 .243 33 

24SEPOI 1 094691 

12 209 94 

25SEPOI 1 053893 

36 .440 23 

26SEPOI 1 063130 

6,239 20 
27SEPOI 1 099147 

-64,266 33 

28SEPOI I nggs4i 

21625 46 
4,747 92 

00 
2,245 99 

00 
43 .600 07 

00 
-2 .398 04 

00 
A .103 29 

Do 
44 .797 96 

09 
-24,014 21 

00 
-61 .243 33 

00 
12 .208 94 

00 
36,440 23 

00 
6,239 20 

00 
-64 .266 33 

~ ~ I Do 

WILLIAM m rA7ES FOPINDATION 
- COMPOSITE - 

SlIMMARY REALIZED GAIN/LOSS REPORI 
JANUARY 1 . 2sul 10 DECEMBER 31 . 2053 

7RD DI 
LOCAL SECTY GN/LS 
BASE SFCTY rNliS 

on 

Cloclol 
Do 
no 

020C101 
00 
Do 

OSOCTOI 
Go 
Go 

fl~OC701 
Do 
at 

D0CTDI 
00 
Do 

DHOCICI 
00 
on 

090C701 
Do 
an 

I nociol 
00 
a n 

IIOCTD) 
00 
00 

]2ncTai 
Do 
Do 

]social 
on 
Do 

I ficcl a I 
00 
Do 

A~SET ID SECURITY DFsrRIP7ICN 
SH ~ELL/BIC LOT LOCAL PRINCIPAL NEI 

SHARES/PAR BASF PRiNrIPAL NEI 

)? 1601 1312 500 11 467 321 55 

WEIR -- 
644 15,1100 .000 Do 

13 .AOO,UDO 000 12,645 630 93 

WEIR - 
651 14 300 000 cc 

34 300 .000 Goo 13 096,645 49 

WBIR - 
654 7 500 DOD 00 

7 .&DO CDC Ono 6 918 .374 3b 

WEIR -- 
667 6 750 000 go 

6 .75o .noo Coo 6 .172,540 11 

WBIR -- 
666 7 500 779 17 

71500 .779 170 6,159 .090 66 

WO)R -- 
679 7 250 000 00 

7 .250 .000 000 9,656 .952 11 

WEIR - 
687 7 2S2 747 50 

7 252 .247 500 6 .637 .250 99 

WEIR - 
710 7 252 .95S 94 

7 .2 ;2 999 840 6 .613,655 47 

WBIR - 
716 7 753 .730 26 

7,253 730 760 61534 866 24 

WEIR ~ 
092 13 250 coo cc 

13 .25O .OnO 000 12 036,975 93 

WBIR 
729 ]a DOB coo 00 

10 Con DOD ODD 9,077 499 15 

WEIR ~ 
737 9 .50clooo no 

9 500 000 000 BIASS .350 46 

S7L Dl SELL "IF 
BASE rURR GM/LS 

-102,069 BA 

OIOCTOI 1 091286 

56,944 10 

O?OCTOI 1 0927)7 

72 933 77 

CSOCICI I OBB791 

15,748 84 

04OC701 1 093553 

-26 .996 59 

04OCICI 1 093553 
-5,247 65 

naccial 1 089017 

27,116 57 
09OC701 1 092457 

-13,415 09 

loor7ol 1 09667? 

-~6 060 99 

IlOC7DI 1 IIDOCI 

-103,729 79 

12OC701 1 IRD776 

-45 032 ]a 

150C701 1 101625 

681"R 26 
IfiGCIQl 1 099747 

9 .075 09 

MAT DATE MAT RATE 
LOCAL COST 
BASE COST 

11 .569 99) 39 

2001/30/01 3 140 
15 90010DO 00 
12,55B 696 83 

2001110102 3 740 
14 .300 000 Do 
13,013 .711 72 

2001/10/03 3 740 
71500 Doc 00 
6,872 .&2S 51 

?no]/10/04 3 700 
6 .750 000 Do 
61199,556 92 

2001/10/04 3 750 
7 500 .779 17 
6,164,351 31 

20n)/ID/CB 3 720 
7 .250 000 00 
6,629 .765 54 

2nol/lo/09 5 690 
7 .2S2 .247 50 
6 650 .674 OR 

20ni/10/10 3 690 
7 .252 999 114 
A 659,496 A6 

2oni/lo/Il 3 728 
7 .253 .730 26 
6 63R .614 02 

20AIIJU112 3 900 
13 250 000 00 
12 OB2 008 11 

2001,10/15 3 900 
10,008 000 cc 
91009,1100 99 

2001/10/16 1 goo 
9 500 000 00 
8 430,275 37 

A- 

Do 
3 .075 09 

Statement 29 
~A6k ,a 

AS-OF DATE 3)DFCOI 

NEI SIC7Y GN/tS 
NET PAS SEC7Y GN/LS 

W02C MOHIMLV 
AS-OF DAIEPAGE 

779 
SIDECOI 

MET SFC7Y GN/LS 
MET BAS SECIY GN/LS 

-102 .069 B4 

00 
56,944 10 

00 
72 933 77 

00 
15,7AS 54 

go 
76,996 51 

go 
-S .247 65 

cc 
27 .186 57 

cc 
-13 415 09 

00 
A6 .060 99 

Do 
103,729 78 

00 
-45,032 19 

00 
63,4911 26 

A- 

t 



wB2C WILLIAM 14 GAIES FOUNDATION Statement 29 - COKPOS17E - 
SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

MONTHLY PACE 
AS-OF DATE BIDEC 1 :10 

I 

IRD 07 
LOCAL SECTY GWLS 
BASE SECIY GWLS 

170CTOI 
go 
00 

]social 
00 
go 

190C701 
00 
Do 

22OC101 
Do 
Do 

BOOCID) 
00 
00 

51OC701 
00 
Do 

QIHOVOI 
Do 
Do 

02movol 
00 
go 

05NMOI 
Do 
Do 

06NOVOI 
00 
00 

06NOVOI 
Do 
Do 

06NOVOI 
00 
00 

14NOVDI 
00 

ASSET ID SECURITY DESCRIP71ON 
SH SELL/117C LOT LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRIMCIPAI NET 

7 

6111 . . 
746 8 .2SO .000 00 

250,000 000 7 .479,711 21 

WbIR - 
777 5,7SO B7S 42 

8,250,875 420 7 .4S7 .966 77 

WIER - 
785 B .251 .744 05 

1112SI,744 050 7 .417,07B 01 

WDIR - 
792 61500,000 go 

61 .SDDIDDD DOD S,7119,077 33 

WIER ' . 
022 7 .005,209 93 

7,005 .209 950 6 .347,069 59 

WDIR " 
039 7 .005,939 64 

7,005 .939 640 6 .301 .4119 79 
WDIR - 

049 ? .509 .697 49 
7 .506,667 430 6,790 .531 26 
WBIR . . 

061 7,507 457 77 
7,SD7 .457 770 6,769,617 32 

WBIR - 
060 7 506,233 54 

? .SOB .235 540 6,730 .002 92 
WITTE - 

076 7 .510 .50 35 
7,510,567 350 6,738,479 15 

WDIR - 
CXL 076 -7,510 .567 35 

-7,510,567 350 -6,738 479 15 

WITTE ., 
113 7 510,5&7 35 

7,510,567 35D 6,735 493 19 

WBIR I- 
120 I .Slo .coo go 

SEE. DI SELL RATE 
MET SEVY GN/LS 

BASE CURIE GWLS NEI OAS SEVY GN/LS 
17OC701 1 ED B205 

00 
-10,725 59 -10 .725 59 

JBOC701 1 106517 
00 

-44 .554 65 -44 .554 65 
190clol 1 112533 

00 
-&2 .714 10 -62,714 10 

27OC701 1 122649 
Do 

-115 473 04 -BS,473 04 
3DOC701 1 103692 

ou 
96,670 37 96,670 37 

31OC701 1 111791 
00 

-30 481 19 -30 .431 19 

OINOVOI 1 105461 
00 

-10 605 BE -10 BOB at 

D?Navol 1 105999 
00 

36 037 73 36,057 73 

05HOVD) 1 115636 
00 

-61 945 00 -61,945 00 

06NOVOI 1 114579 
00 

-52 950 BE -52 .950 51 

06NOVOI 1 114579 
00 

52 .950 51 S2 .950 51 

06NOVOI-- -1 114579 
00 

--152;936 47 -52 .936 47 

T- 1 00 

7,510 567 35 
6 791,429 69 

200111111A 3 700 
1,510 ODD 00 

WILLIAM H GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/IOSS REPORT 
JANUARY 1 . 201)) 10 DECEMBER 31, 2001 

ASSET ED SECURE I-Y DI~CHIPIION 
SH SELL/BIC L07 LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NET 

1 .510,000 000 1,333,254 46 

WBIR ., 
134 1,510,155 19 

1 .510 .155 190 11331,126 64 

WBIR - 
147 11510,297 52 

1,510 .297 520 11536,699 69 

WBIR -- 
140 1 510,297 92 

1 .510 297 820 1,336 .6119 69 

11311 - 
CXL 149 -1 .510,297 62 

-1,510,297 820 -1,336,610 69 

WBIR -- 
23! I .S10 .297 82 

1,510 .297 B?D 1 .336.686 69 

WBIR . . 
CXL 233 -1,510,297 82 

.1,510,297 B20 -11336 .695 69 

WBIR I- 
156 12,500,000 00 

12,500,000 000 10,976,571 29 

WBIR - 
241 9,505.427 25 

9,503,427 250 81393.893 33 

99LRFOODO 107AL 523 .196.527 39 
. . . . . . . . . . . . . . . . . .66,191,079 10 

LUXEMBOURG 107Ai 
5 

972 549 D5 
. . . . . . . . . .

.
. . . . . 71'6 :602:054 

7 
3 

-1,510,297 92 
1 333,517 42 

2001/11/19 3 290 
12 .500 000 00 
11,018,127 91 

20011)1120 5 220 
9,505 427 25 
a .411,005 a] 

523.193 .901 93 
466,609,722 54 

6 9 717 31 .11 1 

EUR 707AL 1 930 .347,013 AS 1 930,327 .16A 92 
-------- 1 .696 .218,3A5 DS I 697 .ASB .D)7 26 

19,844 63 S 
1 .219 .672 21 S 

191B44 63 S 
17,760 75 S 1,237,432 96 

*~07UE- 

KAI DATE MAI RATE 
LOCAL COST 
BASE COST 

2001/10/17 3 620 a 
. 
2 
5 

0 .00 
a 

a 
0 

7 483,936 50 

2001/10/18 3 790 
8 250 075 42 
7,502 .521 42 

2001/10/19 4 090 
8.251 .744 05 
7.479 .792 11 

2001110122 4 760 
6.500 .000 00 
S,A75,350 37 

2001110130 3 750 
7 .005,209 93 
6 .250,599 22 

2001/10/3) 3 740 
7,005,939 64 
6 531,970 99 

2DO1131101 3 790 
7,506 667 48 
6 .901,415 14 

2001111102 5 720 
7 507 457 77 
6,752,510 09 

2001131105 3 730 
7,508 .255 54 
6 .791 .947 92 

7001/11/06 3 730 
7 510 .567 35 
6,791,429 66 

-7,510 .S&7 35 
-6,791 .4?9 66 

WB2C MDHlHLV 

MAT DATE MAI RAI[ 
LOCAL COST 
BASE COST 

1,353,262 44 

3 ADD 
1 510 .155 19 
1 .330,672 72 

2001/11/16 3 sin 
1,510 .297 52 
1,355,517 42 

2001111116 3 320 
1,510,297 52 
1 .333 .517 42 

-1 .510,297 82 
-1,333,517 A2 

1,510 .297 92 
1 .333,SI7 42 

TRD DI 
LOCAL SEC7Y GM/LS 
BASE SECTY GKILS 

00 
ISHOVD) 

00 
Do 

16NOVOI 
00 
go 

16NOWDI 
Do 
00 

16NMal 
Do 
Do 

16NOVOI 
Do 
Do 

16NOVOI 
00 
go 

19moval 
00 
00 

?DNMOI 
00 
Do 

21625 46 S 
2,297 80 S 

3 666 99 S 
3 :163 

, 
a S 

SIL DI SELL RATE 

BASE CURR GN/LS 

-20 .UO7 98 

15NOVDI 1 134494 

453 92 

)6NOVD) I 129BBO 

S .171 27 

16NOVOI 1 129190 

31171 27 

16NOVOI I 129saa 

-3 .171 27 

16NOVOI I 129sag 

3 .171 27 

16NOVOI 1 129980 

-3,171 27 

19NOVOI 1 139755 

-41 .256 92 

?DHOVDI 1 )32192 

-17,112 Aa 

-420 .941 04 

719 265 96 

PACE 791 
AS-OF DATE 33DECOI 

NET SECTY GN/LS 
NEI OAS SFCIY GM/LS 

-20,007 90 

Do 
453 92 

no 
3 171 27 

00 
5.171 27 

go 
-3 .171 27 

Do 
3 .171 27 

Do 
-3 .171 27 

00 
-41 .2S6 62 

Do 
-17 .112 46 

2 625 46 S 
-411,643 24 S 

, :"6 11 
9 S 

-71, 0,2 & s 



PACE 7117 Statement 29 AS-OF DATE 5jUFrnI 
WILL 14H H GATES FOUNDATION 

- COMPOS17F - 
SUMMARY REALIZED GAIN/LOSS REPORT 
'ANUARY 1 . 2001 To DECEMBER 31, 2001 

MAT DATE MAY RATE 7RD 01 
LOCAL COST LOCAL SEC7Y GN/LS 
BASE COST BASE SEC7Y GN/LS 

SIL ITT SELL RATE 
HEY SEC7Y GH/LS 

BASE CORR GN/LS HEY OAS SErTY r.N/ts 
ASSET To SECURITY DESCRIPTION 
SH SELL/17C L07 LOCAL PRINCIPAL MET 

SHARFS/PAR BASE PRINCIPAL NET 

POUND STERLING 

99AC60000 GNP 71ME DEPOS17 TIME DEPO 2001107102 4 875 02JULOI 02JULOI 0 705567 
W02A -- 

055 79 .700,000 00 70 .700 009 00 00 an 
70 .700 000 000 1 00,203 .422 00 99,546, 106 95 00 636,61S 07 636 .615 07 

W52A - - 20DI/07/03 4 950 03JULDI OBJULOI a 71 1291 
054 70,721,32D 42 711,7211 .3211 42 Do to 

70 72B .328 420 99,456 .976 89 ]Do 243,248 93 Do -806,272 04 -306,212 04 

WB2A - I 2001/07/D4 5 592 04JULDI D4JULOI 0 710271 
055 15 soolool) 00 15 300 .000 00 00 an 

15 .300,000 000 21 .540 866 13 21,510 .274 32 no 30 .591 a] 30,591 81 

WB?A -- 04JULDI 04JUL01 0 710278 
Cxt 055 - 15,500,000 00 15 300 .000 Do Do no 

-15 300 000 000 -21,S40 866 13 -21,510 .274 32 Do -30,591 IT -30,591 A] 

- W32A - 2001/07/D5 5 S62 05JULOI 05JULO1 0 714235 
056 15,300,000 00 15.300 .000 on 00 on 

IS, 300 000 000 21 .42I .S07 45 2I .S40 %&1 47 00 -119,15A 07 -119 SS4 07 

W32A - - 2001107106 5 S62 06JULDI 06JULDI 0 708793 
079 15,306 000 00 15 .300 Due Do Go 00 

15 .300 000 coo 21 535.991 96 21 .421 520 93 Go 164 .471 03 164 .471 03 

WB2A - 20DII07/09 5 537 09JULOI 09JUL01 0 710279 
086 7 DOD ODD 00 7 000 .000 00 00 Do 

7 000 000 000 9 .1155.296 10 9,075 944 03 00 -20,647 93 -20 647 93 

W02A -- 2nol/07/10 5 2so lojutol IDJULDI 0 709170 
092 B 600 .000 00 2,600 000 00 Do on 

81600 .000 ODD 12,126,852 52 12 .107 .935 2D Do 18 .917 32 19.917 32 

W11A 1- 2001/07/11 5 437 11jutal IIJULDI 0 708065 
099 7 000 .000 go 7. 000 000 00 go on 

7 000 coo 000 9 A56 093 03 9 970 693 91 00 15 .404 12 15 .404 12 

W5?A I, 2DOI/07/12 5 562 12JUL01 12JULOI 0 710956 
To; 7,000 000 00 7 . 000, 000 DO 00 on 

7 .000 coo 000 9 .047 .255 01 9 9156 .999 ot 00 -56 B43 47 .36 943 q2 

111A I- 2001/07/1B 5 687 13JULCI 13JULOI - 0 713929 
105 4 500 .000 00 41500 000 on 00 1 on 

4,50D .000 000 6,503,147 79 6,330,379 22 00 -27,230 43 -27 230 43 

WB2A . . 2001107116 4 500 16JULDI 16JULDI 6 713369 
lob 4,155 Out 00 41150,000 no to I to 

WILLIAM H GATES FOUNDA TION 
- COMPOSITE - 

SUMMARY REALIZED GAINILOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

MAI DATE MAI RATE 7RD DI 
LOCAL COST LOCAL SfClY GN/lS 
BASE COST BASE sFrTY GN/ts 

5,912 907 96 00 

2001/07/17 5 637 17JULDI 
4 .150 000 00 Do 
5 917,466 14 00 

2001/07/16 4 975 IBJULGI 
4 150 .000 go 00 
5 126.597 65 00 

2001/07/19 4 500 19JULOI 
4 1501"D on an 
5,978 470 39 DO 

2001/07/20 4 575 20JU101 
4 .150 000 Do Do 
5 .BR7,602 13 Do 

2001/0/23 4 437 23JULD) 
4,150, 000 00 00 
5,930 350 53 00 

2001/07/2A 5 125 2~JULOI 
1 .~Do 000 Go 00 
1 995,550 B6 go 

7001/07/25 4 B75 25JULOI 
1 400 DOG Do 00 
1 991 .431 16 no 

2001/07/26 5 125 26JULOI 
1 .405 too to Go 
1 999,540 22 00 

2001/07/27 5 ODD 27JULGI 
I ~00 000 00 00 
11997,380 so 00 

2001/07/50 5 312 solulol 
1 400 .000 00 no 
1 .996 .261 29 Do 

2DOI/07/31 5 500 BIJULD) 
1 .400 nee cc 00 
1 996 540 20 00 

2001/1111/01 5 562 DIAUGGI 
),~GO .OOD 00 00 
11995.140 41 go 

SIL ITT SELL RATE 

BASE CORR GN/LS 

41565 Is 

7JULDI 0 712251 

9 . 131 51 

BJULOI 0 705965 
51 880 74 

9JULO) 0 704071 
9 123 74 

IDJULDI 0 499790 

42 748 ~V 

23JULDI 0 10,094 

-44,610 47 

?4JULDI 0 703017 

5,980 30 
25JULDI 0 700231 

7 .909 06 

?6JULDI 0 700918 

-1,9S9 64 

27JULDI a 701311 

-1 119 29 

IDJULDI 0 701215 

278 99 

31JULDI 0 70170S 

-1 .399 97 

DIAUGGI 0 697798 

11,199 62_ 

ASSET ID SECIJR17Y DESCRIPTION 
SH SELL/17C L07 LOE.AL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

4 .150,000 ODD 5 .317,464 14 

WB2A -- 
]1] 4 ISO .000 Do 

4 .150 .009 Doc 5 926 .597 65 

111A - 
116 41150,000 00 

4 150 .000 000 5 87B .478 39 

12t ~11501955 Go 
4 150,000 000 5 887 602 13 

WB?A - 
125 41150 .000 Do 

4 150,000 000 5 .930,350 53 

Wb2A -- 
I?p 4,350 000 00 

4 150 000 000 5 .BBS,740 06 

We', . . 
131 1 .400 .090 00 

1 .400 .000 000 1,991,431 16 

112A -- 
134 11400 000 Go 

I ~Golooo 000 1 .999,340 22 

W12A -- 
157 1 400 .900 go 

11400 Doc ODD 1,997,380 59 

W12A ., 
140 1149DICOO go 

IIAOO .000 coo 1 .996,261 29 

W12A . . 
149 11400,000 Do 

1,400,DVD 000 1,996,540 20 

WB2A - 
IS3 11400,000 Do 

11400,000 DOD 1,995 .IAD 41 

W12A -- 
157 11400,000 on 

IIAGO 000 000 7,006,340 05 

4- Do 
272 99 

no 
-1 399 87 

00 
11 .199 62 

W02C MONTHLY 

W5?C MOHIHLV PAGE 7R~ 
AS-OF DATE 31DECD) 

NET SECYY CHITS 
NET OAS %ECIY GH/L~ 

4 .563 10 

00 
91131 SI 

Do 
51 .380 74 

go 
9,123 74 

Do 
42 .748 40 

00 
-44,610 47 

n a 
5 age 3p 

on 
7 .909 OA 

go 
-1 .959 64 

no 
-1 .139 29 

61 

i 



W112C MONTHLY wittlAM N GATES FOUNDAIION Statement 29 - COMPOSITE - 
SUMMARY REALIZED GAIN/LOSS REPORT JANUARY 1 . 2001 TO DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE "I RATE IRD OF 
SH SELL/BIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SFC7Y GN/LS 

SHARES/PAR BA SE PRINCIPAL NEI BASE COST BASF SECTY ~LS 

W02A -, 20011GIL192 5 375 02AMOI ]61 
1 .400 .000 Do 

1 
.400,000 go Do 

1 

1400,000 000 21001 .300 55 2 .004 .340 93 Do 

W52A ., 2001/08/03 S 592 D3AUGDI 
J64 909,000 00 900 .009 00 go 

900 .000 000 1,2541S69 is 1,29& .550 54 go 

- W02A ., 2001103106 5 250 06AMOI 
168 900 .000 00 900 coo Do 00 

900,000 Due 1 275,974 95 11254 .569 is 00 

- W02A . 2001105107 5 625 07AUGOI 
172 1 .200 000 00 1 .200,000 Do Do 

1 .200,000 coo 1 .700,290 26 1,701 .299 93 go 

W12A - 2001109108 5 250 0bAUGDI 
IIL5 1,200,000 Do 1 .200 .000 00 go 

1,200 .000 000 11695.959 66 1 .701 .299 95 no 

W52A 2001/09/09 4 812 09AUGOI 
]as 1 .200 .000 00 1 .700.000 00 Go 

1 .200 .000 006 1 .706 .pao s2 1 .700.210 26 Do 

WB2A . . 20DI/05/10 4 312 IDAUGDI 
199 2 boologo 00 2 .900.000 00 Do 

2 loolooo coo 3 .999,120 65 3,957 239 20 00 

99AG60000 107AL 2SO .425 323 42 250 .429,322 42 00 1 
. . . . . . . . . . . . . . . . . 353 .537 .703 17 355 .596,109 32 00 1 

99JKSROD6 DAVERISCHE LANDESBANK 2001/06/21 4 Sao ?IJUNDI 
Weill - 

226 s,3SI,QAI 45 9,351,041 43 on 
91351 041 430 11 1130 .916 1) 11 .700,643 01 go 

WBIR . . 21JUNCI 
Cxz 223 43 -B .35),D4) 43 op 

-9 .351 041 430 11 -11,700,643 01 Do 

WDIR " 21JUNDI 
235 913si .041 43 9,351,041 43 Do 

91351,041 ASO 11,1130,916 11 11,700 .643 01 00 

WBIR . . 21JUNOI 
CXL 235 8,351,041 43 -a 35I .D41 43 00 

-B .SSI .041 430 -11,930,916 11 -11,700 643 01 00 

WBIR " 21JUNGI 
253 8,351,041 43 8,351 .041 43 00 

00 
-5,039 18 

00 
.911 36 

no 
-8,594 .23 

00 
-1 .019 f7 

Do 
-5 .340 27 

00 
61000 56 

00 
40 .821 62 

00 1 
-56 .406 15 1 -58 406 15 

21JUND) a 705966 

00 
130,273 10 130 .273 10 

21JUNDI 0 705866 
Do 

-330 273 10 -130 .273 10 

21JUNDI a 705666 
Do 

130,275 10 130 .273 10 

21 JUNG 1---D . 70 5866 
00 

7~;~301273 10 -130 .273 10 

21JUNW~~ 6 705566 

W32C MONTHLY WILLIAM H GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY I . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAT RATE FRO DT 
SH SELL/PIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI DASE COST BASE SECTY GN/LS 

5,351,041 430 11,830 .916 11 11,790 .643 ol Do 

WMIR - 2001106127 4 Sao 22JUNG] 
239 9,352 085 31 9 352,095 31 Do 

9 .352,065 310 13,22B .S17 02 13 .053.641 03 00 

WDIR . . 22JUNDI 
CXL 239 -9,352,085 51 -9,352 .055 31 00 

-9,552,065 510 -13,228,517 02 -15 .055,641 03 00 

'BIR . . 22JUNOI 
255 9.352 085 31 9 .352.025 31 Do 

9 .552 .0115 310 13,2211 .517 03 13 .053,641 03 00 

99JHSR006 IDTAt )7,703 .126 74 17,705,126 74 00 S 
. . . . . . . . . . . . . . . . . . 25,059 .q33 14 24 .754.254 04 Do S 

99LRRCOOS RABOBANK IN7 LONDON TIME DEPO 2001/06/15 4 490 15JUN01 
WBIR , 

165 10,515 .390 ~2 10 .516.390 42 Do 
10,511 .390 A20 14,7119 .908 17 14,633 .712 24 go 

WEIR -- ISJUN91 
CXL 165 -19,519,390 42 -10,518 .590 42 08 

10,511,390 420 -14 .7119,905 17 -14,633,712 ?4 on 

WeIR - ISJUNDI 
174 10 .510,390 42 10,510 .39D 42 go 

10 .519,390 420 14,7119,9011 17 14 633.712 2q 00 

WBIN . . ISJUN21 
CXL 174 -10 .5111,590 42 -10,519,390 42 00 

-10,513,390 420 -14,789,908 17 -14,633 .712 24 00 

WDIR . . 15JUNDI 
113 )0,51B .390 42 10,518,390 42 

Do 1 

0,513 390 420 14,799,914 73 14 .633 .712 24 09 

WDIR . . 15JUNDI 
Cxt Its -10,51a .590 42 -10,518,390 42 00 

-10,5111 .590 420 -14,789 .914 73 -14 .633,712 24 Do 

MOIR -- ISJUNDI 
200 10,518,390 42 IO .Sla .390 42 Do 

101515 390 420 14,739,905 17 14,633 .712 24 00 

IDIR -- 15JUMOI 
CX1. 200 -10,518 .390 42 -19,519.390 42 

00 

-10,513,390 420 -14 .789 .909 17 -14,633,712 24 go 

00 
174,576 00 

00 S 
305,149 lo S S05 .149 III 

15JUND1 0 711157 

SIL OF SELL "It 

BASE CURR WLS 

02AUGOI a 699545 

-5 .039 Is 

03AUGDI 0 700674 

-11991 56 

06AUGOI 0 705543 

-6 .594 25 

07AUGOI 0 705766 

.1 .019 67 

DBAUGOI 0 70756A 

-S .340 27 

09AUGOI 0 705294 

6 000 56 

ICAUGOI 0 700329 

40,991 69 

PAGE 784 
AS-OF DATE 

3 
1 
OF 
c 
a 
I 

NEI SEC7Y GH/LS 
NEI BAS SECTY GN/LS 

SIL OF SELL FLAIL 

BASE CURR GN/LS 

130 .273 10 

22JUM01 a 70&964 

174,87S 99 

22JUNDI 2 706964 

-174 .575 99 

22JUNQI 0 706964 

174 .576 00 

PAGE 795 
AS-ElF DATE 31DECO) 

MET SECIY GN/Is 
NET BAS SECTY GM/LS 

130,273 10 

go 
174,1175 99 

00 
174,275 99 

00 
156 .395 93 156,195 93 

ISJUNDI 0 711127 
Be 

-156,195 95 -156 .195 93 

15JUNDI 0 711187 
00 

156 .195 93 156,195 93 

15JUND) 0 711137 
Do 

-156 .195 93 -156 .195 95 

15JUNOI 0 711137 

IS6 .207 49 156 .202 49 00 

15JUNOI 0 711167 
no 

-156 .202 49 -IS6 .202 49 

15JUNDI 0 711157 
00 

~-156.195 93 156,195 93 

15JUMOL_~~;~- -,_C 
- 
;7111117 

on 

91- ST"I 



AS-OF DATE 
I .. 

31DECOI 

NET SECTY GM/LS 
NET OAS SECIY GN/LS 

an 
156,195 93 

go 
37,752 36 

MAT DAIE MAT RATE IRD D7 
LOCAL COST LOCAL SFCTY GN/LS 
BASE CDqI BASE SEC7Y GN/IS 

15JUNCI 
ID .S111 .590 42 go 
14,633,712 74 on 

7001/10/12 3 900 I?OCIOI 
13 250 000 00 Go 
19 201,396 71 go 

12OC701 
-13 .250 ago 00 on 
-19,201,996 71 Do 

10 .518 390 42 an S 
14 .633,732 24 Do S 

250 428 .329 42 00 1. 
353 .596 .109 32 00 L 

7% 221 .517 16 go S 
39,387,996 2K no 5 

JAPANESE YEN I . 

2001/08/09 4 490 09AUCDI 

4 .000 .000 00 no 
52 303 66 00 

09AUGO) 
-4 ODD 000 go 00 

32 .303 66 go 

00 Do S 
Do 00 S 

as Go S 
On Go S 

TURKISH LIRA P, 

2OD1110110 0 DID 79MAYDI 

51 .231 125 ODD 00 3 .441 .625 Ono 00 
51 .231 ]A 5 .441 63 

-59 .406 15 

443 .345 03 

n9AUGOI 123 nO4997 

215 34 

09AUGOI 1?3 004997 

-215 34 

Do 

Do 

05jumol 99999 000000 

on 
215 34 

cc 
?15 34 

cc S 
an 5 

to S 
go S 

99DWY go as TURKISH I BILL 
Hills - 

152 54,672 .750 000 00 
61,750 000 000 COD 54,672 00 

3 .441,625,000 00 
111 3,441 62 

PACE 737 
AS-OF DATE 31DECOI 

NET SECTY GN/LS 
NET OAS SECTY GN/iS 

5 .441 625.000 Do 
3 .441 62 

3 .441,625.000 00 
3 441 62 

123,737,200 000 00 
-161 .917 09 

cc 
-255 .704 40 

00 
255 .704 4D 

123 .737,200,000 00 S 
-161 .917 09 S 

00 
11 .053 40 

to 
-11 .953 AD 

61 .927 .SDO,000 00 
103 .376 83 

61 .927,500 000 00 S 
103,376 13 S 

w12C MONTHLY WILLIAM H "ITS FOUMDA7111H 
- COMPOSITE - 

SUMMARY REALIZED GAIH/LOSS REPORT 
JANUARY 1 . 2001 10 DELIPIER &1 . 2551 

ASSET ID SICURJIY DESCRIPTION MAT DATE "I RATE TED DI 
SH SELIL/51C LOT IOCAl PRINCIrAL NEI LOCAL COST LOCAL SEC7Y GH/LS 

~HARES/PAR DA~E PRINCIPAL NET BASE COST BASE SEIIY GM/LS 

99FMTlnc6 TURKEY GOV7 ?001/10/10 a 010 29MAYOI 
. . 'I, . . 

151 ;4,672 .750 000 00 51,231,125 000 00 3 441 625 000 00 
68 .750 DOD 000 DOD 54 672 to 51 1231 IN 3 441 63 

99HJvOnO9 TURKISH I BILL 71101130110 0 010 29MAYOl 
WRIS . . 

15D 54,672 .750 000 00 51,231 125 000 DO 5 441 625 .000 00 
68,75D .000 .000 DOD 54 672 80 51 .231 IN 3 441 63 

99%UZR]19 TURKEY TREAS BILL OPCI 23" 7001/05/23 a 010 23MAYOI 
11IR - 

454 740 ODD 000 COD Do 6)6,212 .900 000 00 123 7A7,?O0 000 00 
401cop floolooo 000 7~0 000 74 901 .917 B2 125 .767 52 

211tKYO) 
623 636 .212 1100 .000 no 616 212 800 000 00 on 

40,00DID"Olooo 000 636 .213 42 901 1917 82 cc 

23MAYDI 
CXL 623 -616 .212 .300 000 00 -616,212 000 .000 00 00 

.1.0,000 .000 GOO 000 -616,713 42 -901 .917 02 Do 

99KU?RII9 TOTAL 7A0,000.000,CDD 00 616,212,900, 000 00 125 707,200 000 00 S 
. . . . . . . . . . . . . . . . 74O .DOO 74 901,917 82 123 .797 32 S 

99LQUZIJ4 TURKEY I BILL OPCI 24JA 2DOI/01/24 a DID 24JANDI 
"JET " 

196 605 07215DOlooo no 608,072 560 .000 00 00 
so OCO .nonloDo non 11016,911 02 1 .005, 057 62 00 

'RJR . . 24JANOI 
CX1 196 -69% 072 500 .050 DO -651,072 .500 853 02 cc 

50 .000 000 non 000 -1,016,911 02 1 CVS,057 62 cc 

'RJR . . 2AJAMOI 
425 7SO,DVO .DGO 000 DO 68B .072,500,000 00 61 977 500 000 00 

56 occloqolooo goo 1 .109,434 45 1 .005 057 62 91 .523 43 

99IOUZI14 107AL 750 .000,000 .ngO 00 688 .072,500 . 000 00 61,927 .500 BUD 00 S 
. . ------------- 11106 .434 45 1 , 005 . 057 62 91 .523 45 S A- 

ASSET in SEFUR17Y DESCRIPTION 
SH SEiL/FTC L07 LOCAL PRINCIPAL NET 

SHARES/PAR BASE PRINCIPAL NET 

WBIR .- 
234 19 .519 .195 42 

10 518 .390 420 14 .789 908 17 

WIJR - 
721 15 .250 000 no 

15 .250 .000 goo 19 .239 649 07 

WAIR - 
CXL 721 -13 250 000 00 

-13 25n .000 000 -19,239,649 07 

99LRRCOOS 701AL ]a SIB 390 42 
. . . . . . . . . . . . . . . . . 14,709,908 17 

COP 701AL 250 428 528 42 
. . . . . . . . 353 .537,703 17 

2% .221 S17 16 
39 .849 341 31 

99LXSOCCD RAIDOANK INTL LONDON 
11IR I- 

410 41000 coo 00 
4 000 coo DOD 32,519 00 

WoJR . . 
CXL 470 -4 .000 000 Do 

.4 Ann 000 Ono -32 519 go 

991.XSOOOD TOTAL Do 
-- --------------- Do 

JpY TOTAL go 
. . . . . . . . . 00 

COMPOSITE - 
SUMMARY REALIZED GAIN/LOSS REPORT 

JANUARY 1 . 2001 10 DECEMNER 31 2001 
Stamm 29 

SIN. DI SELL RATE 

BASE CURTI GN/LS 

15JUND) 0 711187 

159 .195 93 

12OC701 0 689602 

37,752 36 

12OCT01 0 699682 

-37 .752 36 

156 .195 93 

no 
-37 .757 36 

no 5 
IS6.195 93 S 

00 1 
-58,406 15 L 

to S 
461,345 03 5 

SIL ITT SELL "IT 

BASE CURD GWLS 

05JUNDI 99999 000000 

- al 

05JUNCI 99999 DOODOO 

- 01 

23MAYO) 99999 000000 

-285,704 40 
21MAY61 99999 OZOSOO 

-205 .704 40 

23MAYOI 99999 000000 

?B5 .704 40 

-205,704 40 

24JANDI 76630 000000 

11 .853 40 

24JANDI 76930 onacco 

-11 .853 40 

24JANUI 7A630 000000 

11,853 40 

11 .953 40 

d- 



WILLIAM N "ITS FOUNDATION Statement 29 
- COWDS17E - SUMMARY REALIZED GAIWLOSS REPORT 

JANUARY 1 . 2001 TO DECEMBER 51, 7001 

PACE 758 
AS-OF DATE 31 DECOI 

I 

MET SECTY GM/LS; 
MET BAS SECTY CN/LS 

00 
40 

00 

61 .927 500 ODD 'D 5 S 
105-76 63 S 

3,441,675 ODD of 
3,A41 62 

3.441 .62S Duo 00 
5 .4AI 62 

5,4AI .625,000 00 
3 .441 62 

-1,593,750 000 Go 
-1,593 76 

3 .441 .625,000 00 
3 441 62 

-1,593,750,000 CC 
-1 593 76 

W1wC MONTHLY 

ASSET ID SECURITY DESCRIPTION MAT DATE MAT RATE ]RD ITT SIL DIF SELL RATE 
SH SELL/17C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SEC7Y GWLS 

SHARES/PAR BASE PRINCIPAL MET BASF COST %AS[ SECIY GN/LS BASE CURR ~LS 

991MAIIS TURKEY I BILL CPC7 24JA 2001/01/24 0 DID 
MOIR 11 

197 69B .072,S00,000 00 636 .072,500.000 Go 
50 .000,000 .900 coo 1 .016 .911 02 1 .005 .057 62 

WBIR - 
CXL 197 -683 .072,500 000 00 -668,072 500 ago go 

-50,000,000 .000 000 1,016,911 02 -1 005 .057 62 

WBIR - 
424 750 .000,000,000 00 699,072.500 .000 00 

50,000 .000 .000 Doe 11108 .434 45 1 005 .057 62 
99LOVAJIB 107AL 750,000 .000,000 00 6BB .072 500 .000 00 
. .. . . . . . . . . . . . . . 1 .105,434 45 3,005,057 62 

99MCCXpos TURK" (REPUBLIC OF) 2001/19/10 a 010 
WITS . . 

149 54 .672,750 .aOD 00 51,2JI,125 .060 00 
69 .750,002 .0110 000 54,672 80 51 .?31 is 

99MDCY003 TURKEY (REPUBLIC OF) 2001110110 0 010 
Wols . . 

149 54 .672 .750 .000 00 51,231 .125 000 00 
62 .750 000 000 000 54 .672 90 51 231 19 

99MDCZCOO TURKEY (REPUBLIC OF) 2DO1110110 0 010 
WBlS ., 

147 54 .672,750,000 00 51,231,125 .000 00 
60,750,000 .000 000 54,472 50 51 .231 15 

99MDM 112 REPUBLIC OF TURKEY ZCP ]DUCT 2001110110 0 DID 
WDIS . . 

161 74,5SS .750 DOC 00 76 .)47 .500 .DDD 00 
93 .750 .000,000 coo 74,555 92 76 .147 58 

99MEMODO TURKU I BILL 20011)0110 0 010 
WBIS " 

146 54 672,750 000 00 53 .231,125,000 00 
69,750,000,000 000 54,672 80 S1 .231 lb 

99MELMOOS REPUBLIC OF TURKEY 7001/10/10 0 Ole 
WBIS . . 

154 74,553,750 .000 00 76,147,500,000 00 
93,750,ODC 000 ODD 74.553 82 76 . 147 50 

24JANDI 

go 
Go 

2AJAMOI 
00 
00 

24JANDI 
41,927,500 .000 00 

91,523 43 

61 .927,500 .000 00 S 
91 .525 43 S 

29MAY01 

3,441 .4?5 000 00 
5 .441 63 

29MYDI 

3,441 .625 000 00 
3 .441 63 

29MYCI 

3 .441,625,000 00 
3 .441 43 

29MAYDI 

-1 .593,750 .000 00 
-1,593 75 

29MAY01 

3 .441 625 ODD Do 
3 441 63 

29MYCI 

-1 .593 .750,000 On 
-) 593 75 

AS-OF DAIEPAGE1DEC7RQ91 

NEI SICIY GH/LS 
MET BAS SEC7Y GM/LS 

~.610 .57S .Ooo Do 
~1610 31 

4,610,375 008 GO 
4 .610 38 

-1,593,750,000 00 
-1 .595 76 

.1,593 .7SC .000 00 S 
-1 .593 76 S 

.1 .59S .750.000 00 
-1,593 76 

-1,593,750,000 00 
-1,59~ 76 

.1,593,750,DDD 00 
-1,59B 76 

.1 .593 .750,000 00 
-1 .593 76 

HAT DATE MAI RATE 7RD DI S71 D7 SELL RATE 
I OCAL COST LOCAL SEC7Y GN/IS 
BASE COST BASE SEC7Y GWI~ BASE CURTI GN/LS 

29MAYDI 

~,610,375 006 00 
~,610 38 

29MAVOI 
4,610,375 .000 00 

4 .610 3B 

29MAYD) 
-1 .593,750,000 00 

-1 .595 75 

-1,593 .750 .000 00 S 
-1,593 ?5 5 

29MAYOI 

-1,593 750 .090 an 
-1,593 75 

29MAYOI 

-1,593,750 000 00 
-1 .593 75 

29MAY01 

-1 .593,7SD .DDO 00 
-1,593 75 

29MAY01 

-1 .593 .7SO .000 00 
-1 593 75 

29MY01 

-1,593 .750 000 00 
-1,595 75 

29"Yol 

5 .441,625 .000 00 
3,441 63 

29MAYDI 
-3 A~1,625, 

100 a 
a 

.3 ., Is 

9YMELPOOO REPUBLIC OF TURKEY 
MOTS . . 

120 51 .231 .125 .DDC 00 
61,750 .000,000 000 51,231 IR 

NOT' . . 
CXL 320 -51 .231 .125 .000 00 

-6a .750 .000,000 DOC -51,251 18 
',IS . . 

160 74 553,750 000 00 
93,750,000,000 000 74,555 92 

99MELPOOO 101AL 74.553,750 ago 00 
. . . ... .. . . . . .. . .. . 74 .553 82 

99MELOODD REPUBLIC OF TURKEY 

159 74 .553,750 .800 00 
93,750,000 000 000 74.553 92 

99MELROD6 REPUBLIC OF TURKEY 
MOTS ., 

158 7A .553,750,000 00 
95 750 .000 .000 000 74 .553 92 

99MFtsOO4 REPUBLIC OF 1URKEY 
WITS . . 

157 74,553,750,000 00 
93,750,000 .000 000 74,555 92 

99MEL7002 REPUBLIC OF IURXEY 
WBIS . . 

156 ?4 .553 .750,000 00 
93 .750 CCo .ODQ coo 74,553 92 

99MELU009 REPUBLIC Of TURKEY 
We], . . 

155 74,553 .750 .000 00 
93,750,000,000 000 74,555 B2 

99MwIQCC 1URKEY I BILL 
WITS " 

137 S4 672 .750,000 00 
69 750 .000,090 000 S4.672 RD 

WB" . . 
CXL 137 54,672,750 .000 00 

-6a .750 .000,000 000 -54 .672 90 

. 01 

05JUNDI 99999 000000 

- a] 

DSJUNDI 99999 000000 

- 01 

05JUNDI 99999 000000 

. DI 

05JUNDI 99999 080000 

- al 

D5JUNOI 99999 DOCTOR 

6 -1,593 .750,009 00 
-1,593 76 

05JUNCI 99999 000000 

3,441 .625,000 00 
111 3 .441 62 

O5JUMDI,T,9999 000200 
A'3,441-,&25,000-40 51 251,125 ODD Do 

-51 .231 18 

0!~ 
io 

24JAND) 76630 000000 

ll,BSS 40 

24JANDI 7600 000000 

-11 .953 40 

24JANDI 76630 000000 

11 853 4c 

11 .555 40 

QSJUNDI 99999 000900 

. 01 

05JUMOI 99999 000000 

- IT 

05JUNDI 99999 000000 

. ci 
05JUNDI 99999 000000 

- III 

DSJUNDI 99999 000000 

- 01 
85JUNDI 99999 000000 

WB?C MONTHLY 

ASSET TO SECURITY DESCRIPTION 
SH SELL/BIC LOT LOCAL PRINCIPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

WILLIAM H GATES FOUNM 7lnN 
- COMPOS17E - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 2001 

2001130110 0 DID 
55 141 500 .000 Do 

55,541 56 

55,042,500,000 DO 
-S5 .341 56 

76 .147 .500 000 00 
76,147 53 

76,147,500 .000 00 
76,147 5h 

2001110110 0 010 

76,147 500 000 00 
76 .147 58 

2001110110 a DID 

76 .147,500,000 00 
76 147 59 

200)/ID/10 0 Ole 

76,147 .500 BOO 00 
76 .147 55 

pool/10/10 a ale 

76 147,500 .000 00 
76 147 58 

2001/10/10 0 DID 

76,147 .500 .000 00 
76 .147 59 

2001/10/10 a 010 

51 .231 .325 .000 00 
51 .231 13 

05JUM11 99999 VOODOO 

00 

CSJUNOI 99999 DODOOO 

Be 

05JUMOI 99999 0001100 

- 01 



WILLIAM H (,AILS FUUMVA710M 
- COMPOS17E - 

SUMMARY REALIZED GAJN/LOSS REPORT 
JANUARY I , 2001 70 DECEMBER 31 . 2001 

PACE 790 
AS-OF DATE 31DECII 

I 

NEI SECIY GM/LS 
NET OAS SECIY GH/LS 

5 .441,425 .001) 00 
3 .441 62 3 441 .625 .000 no S 
S .441 67 s 

5,441 .62S 000 00 
5 441 62 

S .441 .625 .000 On 
-5 441 62 

31441,625,000 no 
3 441 62 

5,441,425 .000 00 S 
3 .441 A2 S 

5 .441,625 .000 00 
3,441 62 

3,441 .625 .000 00 
-1 441 62 

31441,62S .Oce Do 
3 .441 62 

3 .441 .625 000 00 s 
3 441 62 s 

31441 .125,000 00 
3 441 62 

IRD 01 
LOCAL ~ECTY GM/Lt 
BASE SECIY GM/LS 

29MY01 
3 .441 .625,000 00 

5 .441 63 

3,441 625 DOD 00 S 
3 .441 65 s 

29"YDI 
3,441,625 .000 00 

3 .441 63 
79"Yol 

-3 .441,625,000 00 
-3 441 63 

29MAYDI 
3,441 .625 .000 00 

31441 63 

3,441 .62S .000 00 S 
3,441 63 S 

29MAY01 

3,441,625,000 00 
5 .441 63 

29MAYQI 
-3 .441 625 000 00 

-S,~l 65 

29mvel 
3,441 .625 000 00 

3,441 63 

5 441 .625 .000 00 S 
3 .441 63 S 

29MAY01 

5,441,625,000 00 
5 .441 63 

A%SET ID SECURITY DESCRIPTION 
SIT SELk/lIC LOT LOCAL pR[HrIPAL NEI 

SHARES/PAR BASE PRINCIPAL NET 

Weis . . 
IsIl 54 .672 .750,000 go 

63 .750 .000 .000 000 54,672 90 

99MEW1000 TOTAL 54,672 .750 000 go 
. . . . . . . . . . . . . . . . 54,672 90 

99NEWU007 IURIKEY I BILL 
Weis . . 

135 54.672,750,000 00 
63 750 .000 .000 000 54 .672 80 

Weis " 
CXL 135 -54 .672,750 GOD 00 

61,750 .000 1000 goo -54 .672 90 

Weis P, 
140 54,672.750 000 00 

65 750 000 loco coo 54 .672 90 

99HEWUO07 TOTAL 54,677 .750 .000 00 
. . . . . . . . . . . . . . . . . . 54 .672 50 

99KDNO05 7URKETY I BILL 
Weis " 

156 54,672 .750 .000 00 
11,750 900 .000 000 54 .&72 60 

Weis . . 
CxL 136 -54 .672 .7SO .000 00 

-61,750,055,000 coo -54 .672 to 

Weis . . 
139 54 672.750,000 00 

11,750,000,000 000 54 672 30 

99MEWCOS IDIAt 54 672,750 .000 00 
. . . . . . . . . . S4 672 80 

99M~003 7URKEY I BILL 
Weis . . 

153 54,672,750,000 Do 
68 .750 .ODD 000 000 54 672 NO 

51 .231 .125,000 00 
51 .231 Is 

53 231,125 000 00 
5)1231 18 

2001/10/10 a 010 

51,231,125,000 00 
51,231 19 a] 

4- 

PAGE 791 
AS-OF DAIE 3]TTErn) 

MET SECTY GN/tS 
NEI BAS SECTY GN/LS 

3,441 .625 .000 05 
3,441 92 

-S .441 .425 one 20 
-3,441 62 

3 .441,62S .000 00 
5 .441 62 

3 .441 625 000 00 S 
3 441 A? S 

3 .441 .125 000 an 
3 .441 62 

-3 44I .A25 000 00 
-3 441 62 

3 441 .625 000 00 
3 .441 62 

3 .441 625 .000 00 
3 .441 62 S 

3 .441,62S .000 00 
3 .441 62 

-3 441,625 .000 on 
-3~441 42 

3 441 .625,000 so 
3 443 62 

MAI DATE MA 7 RATE 79D D7 SIL D7 SELL RATE 
LOCAL COST LOCAL SEC7Y GN/LS 
BASE COST BASE SEC7Y GM/iS BASE CURR "/is 

29MY01 

3,441,625 .000 00 
31441 63 

29MAYON 
-3,441 .425 .UQU 00 

-3 441 63 

29MAYOI 
5 .441,625 .000 00 

3 .441 63 

5,441 .625,000 00 S 
31441 63 S 

29MAYDI 

3 .441,625 000 00 
3 441 13 

29MAVD) 
-3 441 625 000 00 

31441 65 

29MAYGI 
5 .441 625,000 00 

3 ~41 63 

3 .441 .625 .000 00 S 
3 .441 65 S 

29MAY01 

3,441,425 000 00 
3 .441 63 

29MAYDI 
-3,441,625 000 OV 

-3 441 63 
29MAYDI 

3,441,625,000 00 
3,443 63 

99MFWXDOI TURKEY I BILL 
WEIS . . 

334 54,&72,750,000 00 
63,750,000,000 000 54,672 10 

Weis . . 
Cxk 134 -SA .472,750 000 00 

.461,750 000,000 coo 54,672 ED 

WEIS . . 
141 54.672,750.000 00 

68,750 .000 .000 000 54.172 Be 

99MFW7 Do) 70TAL 54 .672 .750,000 00 
. . . . . . . . . . . . 54 672 so 

99MEWN OD9 TURKEY 7 BILL 
Weis . . 

133 54,672 .750,000 00 
13,750 000 000 000 54,672 80 

Weis . . 
CXL 133 -54 .672,750 000 00 

-69,750 000 ODD DOD -54,672 to 

Weis . . 
142 54,172,750 .000 00 

69 750,000 000 000 54 672 50 

99MEW009 707AL S4,672 .75D 000 00 
. . . . . . 54 .672 80 

99MFWZD06 1URVEY 7 BILL 
Weis . . 

152 54 672 .750 000 00 
61,750 .DOD .CDC DOD 54,672 Be 

Weis . . 
Cx1 132 -54 672,750 .000 00 

-66 .750,000,000 Goo 54,672 90 

WEIS . . 
143 54,672,750,00C 00 

48,750 doolool) coo 54,672 BO 
51,231,125 000 00 

51,731 18 

MOIL MU.IhL' 

MAT DATE MAT RATE 
LOCAL COST 
BASE COST 

51,231 .125,000 00 
51,231 18 

51,231,125,000 go 
51,211 19 

2001110110 0 010 
51 231,125 .000 00 

51 231 is 

51,231 125 .000 00 
-51 .251 Is 

51 .231,125 000 00 
51 .231 IN 

51 .231,125,000 so 
51 231 18 

2001/111/10 a CIO 

51 .231,125 000 so 
51 .231 is 

-51,231,125,000 00 
51,211 IS 

Statement 29 

STI. FIT SELL RATE 

BASE C MR GN/LS 

05JUNDI 99999 000000 

- IT 

- @I 

05JUM01 99999 000000 

- III 

DSJUNDI 99999 access 

III 

05JUN01 99999 access 
. 01 

. ITT 

05JUNDI 99999 CODOUS 

- BE 

OSJUNDI 99999 000000 

III 

CSJUNDI 99999 000000 

. III 

- DI 

05JUMOI 99999 000000 

W17C MONIHIV 

ASSET ID SECUR17Y DESCRIPTION 
SH SELL/BIC L07 LOCAL PRINCIPAL NET 

~HARESIPAR BASF PRINCIPAL NET 

WILLIAM IT GIIIES FOUHM77ON 
- COMPOSITE - 

SUMMARY REAL12ED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

20DI/10/10 a BID 

51,251,125 coo Do 
51 .231 ]a 

51 231 .125,000 00 
51 .251 is 

51,231,12S .DDO 00 
51,231 is 

2DOI/30/10 0 010 

51,231 .125 .000 00 
51,231 19 

-51 .231,125 000 00 
51,231 Is 

51,251 12S 000 Do 
51 .231 is 

51 231,125,000 00 
5),231 is 

2001110110 0 DID 

51 231 .125,000 00 
511231 Is 

51 231,125 000 00 
-SI .?SI in 

05JUNDI 99999 000000 

- a] 

05JUM01 99999 000001 

01 
05JUNCI 99999 000000 

- ITT 

- 01 

05JUNOI 99999 000000 

- 01 

05JUNDI 99999 000000 

III 

05JUNDI 99999 000000 
- 01 

. 01 

05JUMOI 99999 000000 

. 01 

05JUMOI 99999 ODOODO 

01 

DSJUNDI 99999 occoac 



W32C MONTHLY WILLIAM H FATES FOUNDATION Statement 29 
- COWOS17E - SUMMARY REAL 
WO "' 

W 

LOSS REPORT JANUARY 1 . 2.11 11 DECEMBER 31, 211, 

ASSET ID SECURI T"Y DESCRIP71ON MAT DATE MAI RATE IRD DI STL III SELL RATE 
SM SELL/BTC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GWLS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GWLS BASE CURR GN/LS 

99muwzcofi 101AL 54,672,750 .000 00 51,231 .125,000 00 3 .441 1625,000 00 S 
54 .672 30 51 .231 is 3 .441 63 S - ol 

99MEXACOD TURKEY I BILL 2001110/10 0 010 29MAYOJ DSJUNOI 99999 000060 
WBIS . . 

131 54 .672 .750 .000 Go $1,231 .125 .000 00 3 .441 .625.000 00 
68 .750,000 .000 900 54 .672 50 51 .231 16 3.441 63 - 01 

WBIS . . 29MAyll 05JUNDI 99999 000000 
CXL 131 -54,672 .7SQ,000 00 -51,231 .125 .000 00 -31441,625 .000 go 

-69 .750,000,DaQ 000 -54,672 10 -51 .231 16 -3,441 63 01 

WDIS .. 29MAYDI 05JUNCI 99999 000000 
144 54 .672,750,000 00 51 .231 .12S .DCD 00 3 .441,625,000 00 

68 .750,000,000 000 54 .672 80 51 .251 19 3,441 63 01 

99MEXADOO 707AL 54 .672,?SC .000 00 51,251 .12s .oco 00 3,441 .625,000 00 S 
. . . .. . . . . .. . . . . . S4.672 90 51 .231 19 3 .441 63 S 

99MEXCO06 TURKEY I BILL 2001110110 0 DID 29KAvo] DSJUNDI 99999 coccoo 
WBIS . . 

130 54 .672 .750,000 00 51,251 125,000 00 31441 .625 Ono Do 
68 .750 .000 .000 000 54.672 30 51,231 IN 31441 63 al 

WDIS . . 29KAycl DSJUNal 99999 000000 
cXi 130 -54,672 .750 .ODD 00 -51 .231 .125 .000 00 -3 441 .625.ODD 00 

-65,750 .000,000 000 54 .672 so 51,231 15 -3 .441 63 01 

WBIS . . 29MY01 05JUNDI 99999 000000 
145 54 672 .750,000 00 51,231 .125 .000 Do 3 .441 .625,000 00 

6B 750,000.000 ago 54 .672 00 51 .231 18 31441 63 - a] 

99MEXCO06 101AL 54,672,750,000 00 51,251 .125 .000 00 3 .441 .62S Doe Do S 
. . . . . . . . .. ... . . . . 54,672 BO 51,251 To 3IA41 63 S - 01 

IRL TOTAL 3711 .194 000,000 00 3421 .255,000 .000 00 2ag .956 .200 .000 00 S 
. . . . . . . 4.423 .065 00 4 .340,912 58 349,150 26 S -261 .997 94 

US DOLLAR 

0752IRODA AMERICAN EXPRESS CR CP OTC GE 7001/01/2) & 340 ?OFElOl ?DFEDDl 1 000000 
WBIE . . 

042 IP095 .099 91 1 095,921 06 11,179 IS Go 
1 .100pooo 000 

11,178 75 

T t-~ F 1 

AS-OF DATE 
PAGE 795 

SIDEED) 

NEI SECTY GM/LS 
NEI BAS SECIV GM/tS 

4 .490 Do 

15 .728 33 

20 .219 33 1 

-193 54 

12 .602 7a 

612 75 

-5,339.173 46 

3,339,178 46 

20,721 54 

20 .721 54 L 

Wa2c MONlHIY WILLIAM N GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIM/ LOSS REPORT 
JANUARY 1 . 2001 TO DECEMBER 31 . 2091 

ASSET 1D SECURITY DFSERIPlION MAI DATE MAI RATE IRD III S7L D7 SELL RAIL 
SH SELL/SIC L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY CMILS 

SHARES/PAR BASE PRINCIPAL NEI BASE COS7 BASE SECTY GH/LS BASE CURR GWLS 

030177000 AT . I CORP OTC CP GE 2002/01/07 3 940 07SEPOI 07SEPOI 1 000000 
W52D -- 

046 937 .080 33 9B2,599 33 4,490 00 Go 
1 .000 .000 Soo 

W02D 1, 20SEPOI 20SEPOI 1 000000 
053 1 990,925 00 1 .965 .196 67 15,729 33 Do 

2pocologo 000 

050177900 707AL 
. . . . . . . . . . . . . . . . . . 2p960,013 33 2 .947,795 00 20,218 33 1 00 

D5B994005 IMF FINANCE DELAWARE OTC CP GE 2001109120 3 599 ?BSEPOl ?RSEPOl 1 000000 
WB?J . . 

364 3,988,834 22 3,989,017 78 -163 56 00 
4 .000 .000 000 

0679ES002 BARCLAYS US FUNDING DIG CP GE 2001110102 3 410 020CY01 07OCT01 1 000000 
WBIF , 

739 S .GQOIDOQ 00 4 .967,597 22 12 .602 78 00 
slooolooo 000 

07986tOD7 bELLSOU7H CORP DIE NMI C 2001101124 5 600 23JANOI 23JANDI I DOODOD 
WSIX . . 

037 274,954 17 274 .335 42 615 75 00 
27S .000 000 

]1] 021002 DR111SH 7FLECOMMUNIC DTC CP GE 2001/10/09 5 745 19jumol 20JUNDI 1 000000 
WBIY ., 

742 370,61S 75 3 .709 .794 21 -3,539,171 46 09 
3p7DD .D00 000 

WBIY 19JUNG) 20JUNDI 1 000000 
CXL 742 -370 .615 IS -3 .709,794 21 31339,179 46 00 

-3 .700 .Doo Ono 

WBIY " 
19JUM01 21JUNO] 

1 000000 
747 3,73OP515 75 3 .709 .794 21 20,721 54 

5 .700,000 000 

111021002 107AL 
- ---------- - 3 .73D .51S 75 3 .709 .794 21 20,721 54 1 Do 

pal 

0 

Ph 

0 

AS-OF DATE 

MET SECTY GMILS 
NET %AS SECTY GN/LS 

31441,625.000 Do S 
3 .441 62 S 

3,441,625,000 00 
3 .4AI 62 

-5 .4AI .625 .009 no 
-3 .441 62 

3.441,625 .000 go 
3.441 62 

3-~ 1,625,000 00 S 
3.441 62 S 

5 .4AI .625.000 00 
5.441 67 

-3.441 .625 ODD Do 
-5.441 62 

3,441 .625 .000 00 
3,Q41 62 

5,441,625,000 00 S 
S.441 62 5 

299 .958,200 000 go S 
$7 .157 42 S 



WILLIAM " GAIES FOUNDATION 
- COMPOS17E - Statewnt 29 SUMMARY REALIZED GATN/LOSS REPORT 

JANUARY 1 . 2001 10 DECEMBER 31 . 2091 

ASSET ED SECURITY DESCRIPTION MAT DATE HAT RATE IRD ITT STE 01 SELL RATE 
SH SELL/97C LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECIY GM/LS 

SHARESIPAR BASE PRINCIPAL NET $AS[ COST BASE SECIV GRILS BASE CURR G4JLS 

144141009 CAROLINA PWR . L7 CO DEC CP GE 2001109110 3 aso 31AUG01 31AUGOI 1 000000 
WDIX . . 

297 538 .80 00 531,556 25 268 75 Do 
540 .000 000 

1616OP097 CHASE MANHA71AN BANK DEC CP GE 2001/09/04 3 goo 04SEPOI 04SEPOI I Conoco 
WIll" . . 

]so 5 000 .000 Do 2,970,566 67 29,133 33 no 
31000 .000 Ogg 

2D4961006 COMPUTER ASSOC OTC MMI G 2801/04/11 5 900 ISMARDI 15MAROI I cocona 
WlIx ., 

279 1,08S,391 31 1 OBA .360 04 -2,968 66 00 
1 .095 .000 000 

2DS287003 CONAGRA INC D7C CP GE 2001/01/19 1 000 19JANO) 19JANDI 1 000000 
WBIY . . 

295 21981 .802 49 2,981 .502 50 01 Do 
31000 .000 000 

2060BADDO CONAGRA INC YRS 1 4 D7C CP GE 20DII01119 1 000 17JANOI 17JANDI 1 090000 
WBIY ., 

269 1,999 .277 70 1,997 .669 33 II .AD9 45 go 
2 ago coo goo 
WBIY . . 17JANO) 17JANDI I Come 

CXL 299 .1 .999,277 71 -1 .997 965 33 -11 .409 45 00 
-21000,000 coo 
wely . . 19JANDI 19JANDI I Conoco 

290 3pDCD ODD 00 2 .911 .902 50 19,197 So Do 
3 .000 000 000 

waly . . 19JANDI 19JANOI 1 000000 
CXL 290 -3,OnO .ODO 00 -2 9BI .802 50 -19 .197 50 00 

-3 .DDO act 000 
W,IX . . 2001/04/26 5 300 24APROI 24APROI 1 000000 

472 499 .A69 61 495 527 79 11340 85 00 
500,000 coo 

20600ADOO TOTAL . . . . . . . . . . . . . . . . . 499 .268 61 491,527 78 1 .340 85 1 00 

PAGE 794 
AS-OF DATE 31BECO 

I 

NET SECTY GN/LS 
NEI BAS SECIY GM/LS 

268 75 

29,133 33 

-2,968 66 

. 01 

11,409 45 

-11,409 45 

IB,197 50 

-10,197 so 

11340 as 

1,340 83 t 

I --~ , , 1 ; ~ , 

PACE 795 
AS-OF DATE 3)DECOI 

NEI SECTY GH/LS 
NET OAS SECTY GH/LS 

602 81 

-3 .115 25 

-1,617 71 

1,617 71 

432 .557 3b 

432 .557 38 S 

476 25 

6 .577 77 

WB7C MONTHLY WILLIAM H GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LO%S REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

ASSET ED SECURITY DESCRIPTION MAT DATE MA I RATE IRV Ol STE DI SELL RATE 
SH SELL/BIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECIY GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GN/lS BASE CURR GN/LS 

2240ALODO COX COMMUNICATIONS I DIC MMI G 2001/06/70 4 Soo IIJUNDI IIJUNCI 1 000000 
'DIX - 

659 529 302 Dd 321 699 25 602 91 on 
33010DO 000 

224990002 COX ENIERPRISES INC DTC CP GE 2001/08/05 A 000 05JULCI 03JULGI 1 000000 
WDIX . . 

003 1,092,270 66 1 .096,082 89 -3,918 25 00 
11100 .0no 000 

23503FAM? DA IMLENCHRYStER MORI 7RANCHE 7 2001102107 6 680 07FEBBI 07FE001 1 000000 
Walk! . . 

657 10,000 goo Do 10 .001 .677 71 -1 .677 71 00 
10 .000,000 aoo 
WEIU . . 07FEBOI 07FEDDI I Come 

CXL 637 -10 ODO,000 00 -10 .001 .677 71 1,677 71 00 
-10,000,000 coo 

WlIU . . 07FEBOI 07FEDDI I COODOO 
L60 lt .454 .255 59 It 001,677 71 45215S7 35 00 

10,000 000 000 

23393FAM7 701AL 
. . . . . . . . . . . . 10,434 .255 09 10,001 671 71 432,557 38 S on 

254607007 DISNEY WAIT CO DTC CP GE 7001/01/31 5 6?0 24JANCI 24JANDI 1 000000 
WSIX . . 

042 249 701 33 249,237 01 476 25 Do 
250 .000 COO 

26353ADOO DUPONT E I DE NEMOUR DIC CP GE 2001101118 6 350 16JANDI 16JANDI 1 000000 
WBIX - 

022 1,999 322 22 1,992,944 45 6 .377 77 an 
2 .QOO .OOO coo 

29371JO09 ENTERPRISE FOG CORP DIC CP GE 2001111126 2 580 al"Oval O5NOvCI I OODDOO 
W52J -- 

492 249,669 96 249 .256 25 412 71 00 
2SO .OOD 000 

2986SPOOM EUREKA SECURITIZATIO DTC CP GE 2001110122 2 620 26SEPOI 26SEPOI I 00000C 
W02J -- 

306 3,492,972 7a 3 493,122 so -149 72 00 
3 .500 coo Ogg 

412 71 

-149 72 



Wo2c MONTHLY WILLIAM R GATES FOUNDA710M Statement 29 - COMPOSITE - 
SUMMARY REALIZED GAIKI LOSS REPORT 

JANUARY 1 . 2001 TO DECEMBER 31, 2001 

ASSET TO SECURITY DISCRIP71ON HAT DATE HAT RATE 7RD OF STL DT SELL RATE 
SH SELL/I I C LOT LOCAL PRINCIPAL MET LOCAL COST LOCAL SEC7Y GWLS 

S"RESIPAIL SASE PRINCIPAL HE] USE COST BASE SECTY ~I.S BASE CURD OWLS 

305990004 FALCON ASSET SECUR17 137C CP GE 2001/10/04 3 591 03MTOI 030C701 1 000000 
W52J -- 

348 2 .199 .944 17 2,192,66S 44 7 .173 73 00 
2 .200,000 000 

WB2J . . OSOC701 03OCTOI 1 000000 
CxI. 34a -2,199,344 17 -2,192 .665 GA -7,175 73 Do 

-2,200 .099 DOD 

Wb2J -, 030clol 03OC701 1 000000 
449 2,199,344 17 2,192 .665 44 7 .176 73 Do 

2 .200,000 000 

WB?J . . OBOC701 030clol 1 000004 
CXL 445 -2,199 .544 17 -2,192 .66S 4~ -7,1?B 73 00 

-2 .200 .000 000 

Wp?J .. 03OCTO) 03DC702 I DOO90v 
449 2 .199.a44 17 2,192 .96S 4q 7 .176 73 00 

2,200 .CDO DOD 

wa2J 1 . 030cial 03OCTUI 1 000000 
CXL 449 -2,199.B44 17 -2,192,66S 4q -7 .175 73 09 

-2,200 000 000 
Wb2J . . 040cial 040C701 1 000000 

471 1 .793,999 99 1 .793 .999 go 01 Do 
I aDDID99 DOD 

305990004 107AL 
. . . . . . . . . . ... . . 1 .793,991 99 1 .793,999 00 01 1 00 

3]35Z5D"6 FEDE NAT HOME LN OK CONS DSC NT 2001103121 0 DID ZIKAROI 21MROI 1 000000 
WBIU . . 

414 40,000 .000 no 39,845 .444 44 154 555 S6 go 
48 couloon DOD 

3)3335M) FEDERAL HOME IN BX CONS DISC 20D)/D4/04 0 DID 36MRDJ 19MR01 1 000000 
wplu . . 

373 49,893 .777 79 48,446 .418 06 1,447 359 72 Do 
50,000,000 coo 

7-173 73 

-7 .1711 73 

7,176 73 

-7.178 75 

7 .178 73 

-7.178 75 

01 

154 .555 56 

1,447,359 72 

WB2C MONTHLY WILLIAM N GATES FOUNDATION PACE 797 
- EDMPOS17E - AS-OF DAIE 31DECOl 

SUMMARY REALIZED GAIN/ LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET ID SECURI TY DESCRIP710H HAT DATE NAT RATE 7RD DI STL ITT SELL RATE 
SH SELUBIC LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GH/LS NET SECTY GN/I.S 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECTY GH/I.S BASE CURR ~LS NET BAS SEVY GN/L& 

313305EU6 FEDERAL HOME LN OK C DICS 2001/04/25 a CIO 12MROI 12MROI I CODOOD 
WBIF -- 

205 19 576 .SSS 56 19,72a,514 97 14B .035 99 00 143 038 89 
20 .000,000 000 

5133e5cGs FEDERAL HOME LN SK CONS OSC NI 2001/05/31 0 010 14MAROI IAMAROl 1 000000 
Wall) . . 

305 12 .86S .061 67 12 .132,653 89 52 .427 78 Do 32 427 70 
13 .000 coo coo 

3133115MG8 FEDERAL HOME LM BK CONS DSC MI 2DOI/09/20 a 010 SOAUGGI SIAUGOI I coccou 
-- WBIA -- 

494 24,932 .135 59 24,663,979 17 268 .159 72 no 265 .159 72 
25,000 .000 OQa 

313395PEO FEDERAL HOME LN BX CONS DSC N7 PDDI/11/13 a 010 16AUGG) 17AUGOI 1 000000 
WBIU . . 

157 24 .793,444 A5 24 .102,250 DO 691,194 45 on 691 .194 45 
25,000 .000 000 

31559HEN3 FEDERAL HOME LN MTG CORP 2001/07/19 a ale 14MROI 14MROI I ODOODO 
WDIU . . 

306 24 .587,691 OD 24,329 .000 00 258 691 00 00 258,691 Do 
25 000 .000 000 

313597MVO FEDERAL HOME LN MIG DISC NIS ?DOI/10/11 a DID 16AUGOI 17AUGOI I coccoo 
WBIU .1 

Is$ 34,602,309 62 32 .710 .375 56 1 B92 .014 06 Do I .B92 .014 06 
34,732,000 000 

31339?ND9 FEDERAL HOME IN MIG NIS 2001/10/19 0 010 SIJULOI 5IJULOl 1 000000 
'DIE . . 

639 1,679 .605 66 1,679,605 67 al 00 - 01 

111197011 FEDERAL HOME IN M7G DISC NIS 2001/12/2D a ale 17DECOI 17DECOI I DOODOO "C"000 000 
WBIF . . 

245 4,999,262 50 4 .977,000 00 22,262 50 go 22,262 50 
5 000,000 000 

313589CUS FEDERAL MAIL M7G ASS DISC NIS 2001/03/06 a DID 09FEDO) 12FED01 1 000000 
WBIF -- 

505 91959 650 00 9 041 1381 95 Ila 268 D5 DO Ila 291 05 
10 900,090 coo 

ro 

re 

re 

PACE 796 
AS-DF DATE BIDECOI 

MET SECTY GH/Ls 
NET US SECTY GN/LS 



AS-OF DATE -3it)Eroi 

MET SECTY GN/LS 
NEI SAS SECly GN/LS 

21,536 97 

219,166 67 

191 .554 17 

2 70S.1169 45 

2 691 .791 6& 

1,345.595 15 

2 690,52P 92 

9 433,277 7a S 

640 .561 06 

-186 as 

- COMP0ijTE-' - '- 
SUMMARY REALIZED GAIN/ LOSS REPORT Statement 29 

JANUARY 1, 2001 TO DECEMBER 31, 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAT RATE 7RD Ell STE D7 SELL RATE 
S" SELL/BIC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECIV GM/LS BASE CORR GWIS 

313589EN9 FEDERAL MAIL MTG ASS DISC NIS 2001/04/19 0 010 ISMAROI 13MR01 1 000000 
WBIF -- 

237 3,979,115 56 3,957 .576 39 21,536 67 00 
4 .000 .000 009 

3135B9 .110 FEDERAL MAIL MTG ASSN DISC NIS 2001107113 0 010 14MARDI 34MROI I cocooo 
walu . . 

304 49 .213,500 Do AS 92SIS33 53 289 .166 67 Go 
50 000 .000 000 

313509JX2 FEDERAL MAIL MIG ASS DISC HIS 20DI/08/02 a 010 14MAROI 14MROI 1 000099 
WBIU . . 

507 14 .729,750 00 14 .678,195 as 101 .554 17 go 
15,000,000 ago 

313589MP5 FEDERAL MAIL MIG ASSN DISC NIS 2001/10/05 0 DID 14AUGGI 17AUGOI 1 000000 
WBIU . . 

158 49 .765,208 34 47 .060 .139 59 2,705 .069 45 00 
50 000,000 000 
WBIV . . 14AUGD) 17AU~01 I DODDOO 

139 49,765,208 33 47 073 .41A 47 2 691,791 Ad on 
50 .000,000 goo 

WBIU . . ISAUGOI 17AUGGI 1 000200 
159 24 182 104 ]a 23,534,702 33 1 345 895 95 00 

25 000 000 009 
Welo . . 35AUGOI 17AUGUI 1 000000 

140 49 .765,201 32 47 074 687 SO 2 690,520 97 Do 
so ODDIDOO goo 

315589MPS 701AI 
. . . . . . . . . . . . . . . . . . 174.178 229 17 164,744,951 39 9,433 .277 71 S 00 

313589RR6 FEDERAL MAIL MIG ASSN DISC HIS 2002101111 a 010 23JULDI 24JULDI I OBOODO 
WBIU . . 

668 24 593 197 50 23 942 .319 44 640 BOB 06 00 
25 .000 .000 000 

313155009 FEDERAL sirNAL CORP DIC CP GE 2DOI/03/0) 6 040 27FEBOI 27FEBOI 1 000000 
WDIX - 

1113 999,311 12 999 .509 00 -198 Be 00 
11009 Goo Goo 

I I 

W92C MONTHLY WILLIAM H GA FES FOUNDATION 
- CoMrOSITE - 

SUMMARY REAL12ED CaIMILOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 51 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAT RATE 7RD DI STI OF SELL RATE 
SH SELL/07C LOT LOCAL PRINCIPAL NEI LOCAL COST I OCA L SEC7Y GNILS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GIVES BASE CURR EWES 

339995005 FLEET I "DING CORP OTC CP GE 2001131126 2 390 13NOV01 36NDVOI 1 000000 
wo2j . . 

527 3 997 .&Zb 09 3 .989,908 5, 7,71D 00 Do 
4 .000 DOG DOG 

40587tool HALIFAX PLC YRS 302 OTC CP GE 7001/09/19 3 540 19SEpal 19SEPOI I cocooo 
WBIE . . 

535 9 000 000 go 9 .961111so go 31,150 00 go 
9 DOG 000 000 

455995001 MERRILL LYNCH REPO 2001,09/12 3 Sao 12SEPOI 12SEPOI I accooo 
WBIZ . . 

537 18 .995 .157 79 19, 000.000 Do -1 .1147 22 Do 
19,000 000 000 

Holz . . 12REPOI 12SEPOI 1 000000 
CXL 537 -10,996,152 79 -19,000 .000 00 1 947 22 00 

-19 DOG DOD Goo 

'ply . . 2nallilloa 2 070 OBNOVOI OBNOVOI 1 000000 
475 33 000 ODD 00 3 .300.000 go 29 700 .000 00 as 

33 Goo'coo 000 

Holy ., OBNOVOI OBNOVOI 1 000000 
CXL 475 -33,000 000 00 -3,300 .000 00 29,700 000 00 00 

goo 

WBIZ . . 2001112117 1 B40 17DECOI 17DECOI 1 000000 
530 75 000 .000 Do 2,500 000 go 22 500 .000 00 00 

25 000,000 000 

WBIZ . . 17DECOI 17DECOI 1 000000 
CXL 330 -25 .000 000 00 21500 000 00 -22,509 000 00 00 

-25 .DDD .ODD DOD 

455995001 107AL 
. . . . . . . . . . . . . . - Do 00 Do 1 00 

620076000 MOTOROLA INC D7C CP GE 2001/04/20 6 210 20FEBOI 20FEBOI 1 000000 
-- WDIE -- 

047 3 271,065 42 3 .251 .120 75 39,944 67 00 
3 .300 .000 Doc 

AS-OF DAIE 
PACE 79 1 

51DEf 41 

NET SFCTY GM/LS 
NET OAS SEriy r.jj/t~ 

7,780 00 

31 .150 on 

-1 .347 22 

1 .847 22 

29 700 .000 00 

-29,700 .000 Do 

22,51111 .000 an 

-22,500 .000 00 

on 1 

39 944 67 4 



PAGE 600 
AS-OF DA7E 

3 
1 
'ECOI 

I 

NET SECTY GN/LS 
NET SAS SECTY GM/tS 

-767 37 

1 .015 35 

-1,013 33 

-1,063 34 

54 17 

51055 56 

5 .109 73 1 

)95 47 

-1911 47 

-963 66 

W02C MONTHLY WILLIAM H GAIES FOUNDAIION Statement 29 
- COMPOSITE - 

SUMMARY REALIZED CAI WLOSS REPORT 
JANUARY 1 . 7001 TO DECEMSEK 31, 2001 

ASSET ID SECURITY DESCRIPTION MAI DA7E MAY RATE TRD IT STL DT SELL RATE 
SH SELUITC LOT IOCAL PRINCIPAL NET LOCAL COST I DEAL SECTY CM/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST USE SECTY GWLS BASE CUIRR WES 

620DRAODO M07CROLA I NC DISC CO D7C MMI C 2001/19/23 3 250 040CTOI 04M 7 01 1 000000 
WSIX 1 . 

453 498 .204 72 499 .052 09 -767 37 00 
500,000 000 

649912004 NEW YORK ST ELEC - G CP OTC GE 2001102120 6 ]so O&FEBOI 09FEIOI 1 000000 
WBIX . . 

107 997,923 33 996.910 00 11013 S3 00 
1 .000.000 000 

WSIX . . COFEBO) DOFEBOI 1 000000 
CXL 107 997,923 53 996,910 00 -1 .015 33 00 

-1,000,000 000 
WDIX . . OSFEIOI GBFEIDI 1 000000 

Ila 995,846 66 996,910 00 -11063 S4 00 
11000 .000 ago 

6491K?DU 701AL ------------------ 995 .046 66 996,910 so -1 .063 34 1 00 

70016KC01 PARK AVENUE RIC CORP DTC CP GE 2001/10/24 2 700 26SEPOI 26SEPOI 1 000000 
W12J .. 

50S 1,496 .791 67 1 .496 .757 50 54 17 00 
11500,000 cog 
W82J . . 2001112127 2 000 27DECOI 27DECOI 1 000000 

690 2,500 000 00 2 .496 .944 44 3 .055 66 00 
2 .500,DDD 000 

70016%001 107AL . . . . . . . . . . . . . . . .. . 3 .996,791 67 5 .995 .691 94 3 .109 73 1 so 

703549009 RYDER SYS INC D7C CP GE 7001102121 6 220 0OFEBOI OIFEBOI 1 000000 WSIX ' . 
106 523,937 as 523.639 35 196 47 Do 

525 .000 000 
DIX . . OSFEIQI OSFEBDI 1 000000 

CXL 106 -525 .637 as -523 659 38 -195 q7 Do 
-525,000 000 

WDIX . . GIFEBOI OBFEBO1 1 000000 
111 522 .675 70 523 .639 3b -963 61 00 

525 .000 049 

W02C MONTHLY WILLIAM H "Its FOUNDATION PACE SDI 
- COMPOSITE - AS-()F DAIE 3IDECOI 

SUMMARY REALIZED CAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 51 . 2001 

ASSET ID SECURITY DESCRIPTION MAI DATE MAI RAIE IRD III SIL DI SELL RAIE 
SH SELUOTC LOT tOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GWIS NEI SECIY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY CN/LS USE CURR GWLS NEI OAS SECTY GM/LS 

7113549009 707AL 
522 .675 70 523 .639 58 

C2434UCOB SHERWIN WILLIAMS CO DTC CP GE 2001101129 5 900 
WBIX . . 

111 11498,512 50 1,495,166 67 
1 .500 .000 coo 

93437ROOD SOLUTIA INC YRS 1 .2 CP DIC GE 2051102105 6 250 
WDIX - 

Dal 454,764 58 434,471 35 
435,000 ODD 

WBIX . . 
CXL 081 -434,764 38 -434,471 35 

- 

435 .000 ago 

WBlX . . 
109 434,52B 76 454 .471 35 

435,009 000 

63437RODO TOIAL 
. . . . . . . . . . . ... . . . . 454,526 76 414 .473 35 

834371DO6 SOLUIIA INC YRS 1 .2 CP DTC GE 20Dl/D7/13 4 ]so 
WDIX - 

004 $45,716 66 5A9 3D2 57 
550,900 ODD 

861175BAS SSQA FM 2050112151 1 090 
MONEY MARKET FUND 

WBIA -- 
362 9 .512 .394 99 91312 396 99 

9 .912 396 990 

WB 

1, . 
. 

369 19 830 041 63 19,830 .041 63 
191R3010AI 630 

WAIA 1 . 
371 9,976,717 S5 9,976 .717 55 

9 .976,717 550 
WDIA -, 

372 1,097,500 00 1,097,500 00 
1,097,500 000 

WBIA - 
391 4,157 .790 05 4 .IS7 .?90 05 

57 41 L 00 57 41 1. 

OSJULGI 03jutol 1 000004 

-525 91 00 -565 91 

OIFEBOI DIFES01 I ococce 

Do Do 00 

05FEBOI 05FEBOI I acoaco 
go no 00 

06FED01 06FED01 1 090000 
00 Do 00 

07FEBOI 07FEBOI - 1 000000 
no Go 

09FEB01 09FE 
STRFT,--o' 00 2 go, 

L" 

to 

-963 68 1 Do -963 63 L 

73JANGI 25JANOI I occooo 

3,545 33 Do 3 .345 53 

05FE1101 05FEEDI 1 000000 

793 03 Do 293 05 

05FEBOI 95FEBOI 1 000000 
-295 03 00 -293 05 

05FEEDI 05FENDI I DODOOD 
57 41 Do S7 Al 



ASSET JD SECURITY DESCRIPTION 
SH SELL/BIC LOT LOCAL PRINCIPAL WEI 

SHARES/PAR BASE PRINCIPAL NET 

4 .157 .790 050 

WBIA . . 
394 7 .019 .375 00 

7 als .575 act 

WBIA - 
396 54B.750 00 

546,750 000 

Willa - 
401 26 .497 .250 60 

26 .497,250 000 

WBIA 11 
405 909 6S9 90 

819 .459 900 

WDIA - 
408 10 .629 562 55 

10,629,362 550 

WBIA -- 
414 01 .677 .062 60 

91,677 .B62 6DO 

WSIA -- 
442 79,547,935 Is 

79 .547 935 190 

WBIA - 
470 10 .66S .475 44 

30,665 .475 440 
WBIA -, 

471 3 454 .t92 69 
3,054,892 680 

IBIA -- 
410 54 .974 03 

54 .074 ago 

NITA -- 
503 51 235 69A 05 

51 .285 .694 050 

WBIA -- 
511 4 674,614 73 

4 624,614 230 

12FEBOI 12FEBOI I occooo 
2 .01a,375 00 Do go 00 

14FEBOI IAFEBOI I ouccuo 
549 . 750 00 00 00 00 

16FESOI I&FEBOI 1 000000 
2A .497 250 00 00 00 as 

22FEDDI 22F(101 1 000000 
81191S59 90 go Do as 

23FEBOI 23FEIDI 1 000008 
10 629 .S&2 55 00 00 Do 

26FEBOI 26FEBOI I coccoo 
81 .677 .862 60 an go 00 

?SFEB0I 28FEND) 1 000000 
79,512 .955 19 00 Do Do 

05MAR01 05MAROI 1 000000 
10 665 475 4Q no Do Do 

06MARDI 06MARDI 1 000000 
5 054 %92 fit at as to 

07MAR01 07MARD) 1 000000 
54 §74 BE Do Be go 

12MAR01 12MARD) 1 000000 
51 .?A5 694 GS 00 00 go 

I 4MARD I 14MAR91 I 0000co 
4 624 .&14 23 00 00 go 

WILLIAM H GATES 1`011411A71nH PACE 303 
- LUMPOS17E - AS-OF DATE 31DECOI 

~UMMARY RFAL12EU GAIN/LOSS REPOR7 
JANUARY 1 . 2001 70 DECEMBER 31 2001 

MAT DATE MAI RATE IRD DT S7L DT SELL RATE 
LOCAL COST LOCAL SEClY GM/LS NET SECIY GN/LS 
BASE COS7 BASE SECIY rN/tS BASE CURR GN/LS MET SAS SECIY GM/LS 

15MARDI 15MARCI 1 000000 
11 639 .091 14 00 Do Do 

I 9MARO) 19MARGI I Doccoo 
19 365 .679 21 00 Do on 

23MAR03 23KAR01 I 00000c 
9 204 .361 49 00 Be 00 

27MAROI 27M ROI 1 000000 
2 .6AC 246 no Go Do Do 

28MR01 29MARDI 1 000000 
125 46o .u6s 15 to as 00 

29MARDI 29MAROI 1 000000 
61,187 555 35 00 00 00 

n2APRO) 02APROI 1 000900 
60 001 010 97 00 00 00 

IDAPROI IDAPROI 1 000900 
2,205 750 00 go Do 00 

IIAPROI IIAPROI 1 000000 
9 .164,250 Do 00 00 00 

12APROI 12APROI 1 000000 
561 806 69 00 go 00 

16APROI 16APROI 1 000000 
11 619 313 AT 00 00 at 

17APROI 17APROI 1 000000 
105 .891 466 40 00 Do Go 

19APRDI IVAPROI 1 000000 
3,347 .n97 95 00 Do I of 

ASSET ID SECURITY DESCRIPTION 
SH SEtL/BIC LOT LOCAL PRINCIPAL NEI 

SMARFS/PAR EASE PRINCIPAL NET 

WIIA - 
526 11 .639 .098 16 

11,6~9,09a 16D 

WBIA -- 
545 19 365,679 23 

19 365,679 210 

WSIA -- 
591 9 204 .561 48 

9 .204,361 .80 

Willa - 
603 2 A40,246 00 

2 640,246 000 

WBIA -- 
6011 121 .460 .06S is 

123 .460 065 15D 

WBIA . . 
6le 61,167 555 35 

61,187,555 350 

WBIA - 
624 40 .001,B)o 97 

60,001 .8111 970 

WBIA - 
663 2 .2115 750 00 

2 .2DS,750 000 

WIIA ' . 
664 9 104,250 Do 

911114,250 boo 

1111A -- 
67~ 561 504 69 

561 806 690 

WBIA -- 
690 11,619 .513 47 

15,619 .3)3 470 

WBIA -- 
696 105 991 466 40 

105,991 466 400 

-- WBIA -- 
713 1 547 097 90 

W12C MONTHLY WILLIAM H WES FOUND47TOR PAGE 102 
- COMPOS17F - Statement 29 AS-OF DATE 31DECOI 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 20DI 

MAT DATE MAT RATE 7RD III S7L D7 SELL RATE 
LOCAL COST LOCAL SECTY GN/LS NET SEVY GM/LS 
BASE COST BASE SECTY GN/tS BASE CIIRR GN/LS MET SAS SEVY GN/LS 

WI?C MON I HLY 

41 



S~2-9 PAGE 
"T AS-OF BRIE 31DECOI 

I 

SIL III SELL RAIE 
NET SECTY QN/LS 

BASE CMR QK/LS NEI OAS SECTY GK/LS 

W52C MONTHLY WILLIAM H CATES FOMM71ON 
- COMPOSITE - 

SUMJ0RY REALIZED QAlH/t0SS REPCIFII 
JANUARY 1, 2001 70 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIP710H MAI DATE MAT RATE 7RD D7 
SH SELL/117C L07 LOCAL PRINCIPAL NEI IOCAL cost LOCAL SECTY QWLS S 

HARES/PAR BASE PRINCIPAL MET BASE cost BASE SEC7Y GWLS 

1 .347 .097 910 

WDIA I, 
721 49 .773,525 00 49.778 .525 00 

49 .771 .575 000 

WDIA I- 
725 $44,500 00 944,509 cc 

5441soo 000 

WBIA -- 
729 40,299,043 22 40 .299 .043 92 

40 .299 .045 520 

WBIA -1 
755 9 .S93,291 67 9.59a .291 67 

9 .sqa .291 670 

IDIA -- 
759 102 .689.563 95 102.689 .5&3 95 

102 .689 .363 950 

WDIA - 
766 5 .237.242 37 5,757,242 37 

5 .2S7,742 570 
J)A . . 

cos 24,173,509 119 24 .173 .SC9 99 
24 .173,509 890 
WDIA . . 

017 59 .946,454 56 59.946,4S4 36 
59,946 454 360 

WDIA I, 
U66 124 .021,330 04 124,021 .530 04 

124 .021,330 040 
261123BAS 701AL 
. . . . . . . . . . . . . . . 1 158,260 .954 69 I .Iss .~601954 69 

B69s7DOOB SVENSKA HANDELSIANXE NMI D7C C 200110OZOO 4 DID 
WBIU . . 

791 30,000 .000 00 50,002,970 00 
so Doolooo Doe 

00 

no 

00 

-00 

00 

Go 

00 

00 

no 

DO 

-2 .979 go 

go 

DBAUCOI DBAUGO) 

-2,970 00 

no 

Do 

PAGE 805 
AS-OF DAIE 31DECOI 

NET SECIY QH/LS 
NEI BAS SECTY WIS 

2 .962 93 

-2 .962 93 

234 .911 11 

254,911 11 S 

791 95 

-5,567 39 

515 00 

537 53 

I .QS2 33 L 

9 .730,009 93 

W02C MONTHLY WILLIAM H C~AIES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED CAIN/ LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2901 

ASSET ID SECURITY DESCRIP71ON MAI DAIE MAI RATE IND Dl S71- D7 SELL RATE 
SH SELI./ITC L07 LOCAL PRINCIPAL MET LOCAL COSI LOCAL SECTY GN/15 

SHARES/PAR BASE PRINCIPAL NEI BASE COSI BASE SECTY GM/LS BASE CURR QN/I.S 

0695BMD03 SVENSKA HANDEISIANKE DIC NMI G 200]/DI/3) 1170 BIJANDI SIJAMOI 1 009090 
Motu . . 

545 20 .000.000 go 19,997 .037 07 2 962 93 cc 
70 090 .000 000 

'DIU . . 3IJANDJ 3IJAHOJ 1 000000 
CXL 543 -20 .000 000 00 -19 .997 037 07 -2 962 93 go 

-2c .DOc Doc 000 

WEIU . . 51JANOI 31JANDI I DOOODO 
562 20 .23),940 10 19.997,037 07 254 911 11 go 

20,000,010 Doc 

06959"003 10TAL 
. . . . . . . . . . . . . . . 20,231,948 10 19 .997 .037 07 234 .9il It S 00 

A726SF004 TRW INC YRS 3 .4 DIC CP GE 2001/05/21 4 550 OBMAY91 DBMAYDI I occoac 
WDIX . . 

S66 996 605 56 995,623 61 791 95 00 
1 .000 .000 000 

997335001 70YS R US INC 07C CP GE 2001/01/IS 4 Doc OBJUIOI 03JULGI I Doocco 
WbjX . . 

002 1 089,147 2B 1 .094,514 67 -5,367 39 cc 
1 .100,000 DOD 

9026?CCDB UBS FIN INC YRSI .2 DIE NMI G 2001/09/26 5 090 26SIP01 26SEPOI I DOOODO 
B)E . . 

753 6,000 000 00 5,999,4115 00 515 00 Go 
6 000 .000 000 

WDIE -, 2001/09/27 3 120 27SEPOI 27SEPOI I DODDOO 
754 6 200,000 00 6.199,462 67 537 33 DO 

6'200'000 go 90262COOS TDT :L 
. . . . . . . . . . . . . . . . . 12,200,000 00 12,191 .947 67 1,052 SS L 00 

91279SES6 UN17ED SIATES TREAS 01LLS 2001/01/04 a DID 04JANal 04JAN01 1 000000 
WbjU " 

251 173,100 .000 DO )63,369,99D 07 9 .730 009 93 Do 
173 .)OD 000 000 

to 

11 

23APROI 23APRO) 
go 

25APROI 25APROI 
00 

26APROI ?6APROI 
Do 

27APROI 27APROI 
on 

BOAPROI 30APROI 
04 

DIMYOI DIMAYO) 
Do 

07MY01 D7MYO) 
00 

a9myo) 09"Yol 
Do 

15MAYDI ISMY01 
at 

I DDDOOO 
cc 

I cocoon 
Do 

I cocoon 
an 

1 000000 
00 

1 000009 
go 

I ocoooo 
go 

I DODODD 
Do 

1 000000 
go 

I cocoon 
00 



MUNI HLV WILLIAM MI CATES FOUNDATION PAGE RnA 
- COMPOSITE - Statement 29 A1-01 MTE 311)[71-01 

SUMMARY REALIZED GAINILOSS REPORT 
FANUARY 1 . 2001 TO DECEMBER 31, 2001 

NET SECTY rN/L~ 
NET BAS SEC7Y GN/L~ 

45.45? an 

6,065 13 

1 .104 00 

7 165 13 L 

41493 33 

3 .250 go 

7 .733 33 L 

72,656 25 

25 93 

13 .920 no 

wb2c MONTHLY WILLIAM H GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

ASSET ID SECURITY DFIFRIPTJON MAT DATE MAT RATE 7RD D7 STL DT SELL "IE 
SH SELL/BIC LOT LOCAL PRINCIPAL HE) LOCA L COST LOCAL SECTY GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SFCIY GN/LS BASE CURR r.N/LS 

93933jnD6 WASHING70N NUT FIN DTC NMI G 2001106129 4 Too 25JUND) 25JUNDI 1 000000 
. . "I' . . 

745 099 .170 DO 890 .565 oa 605 00 no 
900,000 goo 

94974ED05 WELLS FARGO AND CO Y OTC CP GE 2001/09/07 3 7aD 07SEPOI 07SEPOI I occooo 
W1IF - 

544 5,979 416 &7 5,970,708 33 -291 66 00 
61000,000 goo 

USTI 70TAL 
--- ---- 1 153 260,954 69 1 .151,260 .954 69 Do on a A 

759 .427 81 1 

25 479 .859 25 5 

a A 

700,021 73 1 

24 008 6A4 49 

158 .918.704 37 

74114,10 .297 46 

3 .150 260 954 69 

512 456 48T S4 

2 491 .956 041 82 

158.160,356 49 

715,990 .438 21 

1,158.260,954 69 

511,756 .465 91 

2,457 .147,364 33 

75a .427 88 1 

25,479,B59 25 S 

Do 

750,427 88 1 

25,846 .770 26 S 

00 

00 

00 

-so 406 is 

-1 .038,065 77 

I 

ASSET 10 SECURITY DESCRIP71ON MAI DATE MY RATE TREY [)I STI TIT SELL RATE 
SH SELL/OTC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTV GM/LS 

SHARFS/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GN/LS BASE CURR GM/LS 

912795CL9 UNITED STATES IRIAS BILLS 7501/06/14 a oil 13JUND] 13JUM01 1 nonoDD 
WBIQ . . 

761 So 596,625 50 30 .553.173 50 45,452 Do Do 
30 600,000 Doc 

912795HV6 UNITE]] STATES 7REAS BILLS 2001/11/15 a via 15MOVOI 15MOVOI 1 000000 
WBIF . . 

531 500,000 00 493,934 17 61065 13 00 
500 coo 000 

IBIF -- 15MOV01 I5MOVDj 1 000000 
512 400 000 00 S98 .900 go 1 109 Do 00 

400,000 000 

91279SW6 TOTAL 
. . . . . . . . . . . . . . . . 900,000 00 692 934 57 7,165 15 1 Do 

912795977 UNITED STATES IREAS PREASSIGH 2001/12/27 0 tin 17DECBI 15DECOI 1 000050 
- WBIF -- 

236 4,996 753 33 4,992 .250 00 41423 33 Do 
5 .000 .000 080 

11F . . 17DECOI 17DECOI 1 000000 
244 2199h .600 Do 2 .995 .350 Do 3 .250 00 Do 

3,0110 .000 000 

912795HZ7 TOTAL 
. . . . . . . . . . . . . . . . 7 .995 333 33 7 .987 600 00 7 733 33 1 00 

912795JC6 UNITED STATES 7REAS DID 19JUL 7002/01/17 0 DID I .AUGOI 17AUGOI I occooo 
"TO . . 

137 24 .650 .437 50 24 577 791 2S 72 656 25 Do 
25,009 .000 000 

92552"002 VIArOM INr DIC CP GE PDOI/06/26 4 Doc 25jumal 25JUN01 I oonooo 
WDIX . . 

744 299,792 50 299,766 67 2S 83 on 
300 000 coo 

93IIA200, WAL MARI S70RES INC DIC CP GE 2001110102 3 ADD 02OCTOI 02OC701 I GDOODO 
. . '%IF . . 

748 6 .000,000 00 S .981 ago 00 18,920 00 00 
6 000 000 000 

I 

CASH EQUIV TOTAL 
. . . . . . . . . . . . . 

PAGE fin7 
AS-OF DATE 31DEC01 

NET SIXTY GM/LS 
NEI BAS SEC7Y rN/Lt 

605 00 

291 66 

I:f c - 1/c - 
- 

.,2, 164, ~ 84 S~, IF 14 q (0 jq I 'I , Z15, Go q , D(O 

4 



0 

A 
SSET 

10 
SECURITY DESCRIPTION MAI DATE MAT RATE TRD Of SIT. Of SELL RATE 

SH S 
Et 

LISTC 
t 
OF IOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GN/tS 

. 
MET SECTY GH/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECTY GN/LS BASE CURTI GN/LS ME I IRS S 
E 
CTY GNI/t~ 

Y 

17DECOI 17BECOI I 111fills 

142 166 00 xB -142 166 an 
.129 .5111 03 49 07 -125 .465 96 

00 an 
ou 00 00 

-142 .166 00 S -142.196 00 S 
-126 519 03 S 49 07 - M ."a 96 S 

17DECOI 17DECOL 1 106195 

-159,421 41 so -139 471 41 
-126 056 92 S .960 25 -170 076 69 

17DECOI 17DlCOl 1 106195 

-194 553 65 XB -)BG S55 65 
166 036 45 3,054 42 .169 890 67 

17DECOI 17BECOI 1 104195 

-56 027 50 X1 -56,027 So 
-511 .6411 95 -114 86 -50,763 71 

390 002 S6 S -380 .002 56 S 
-345 522 22 S 2 790 95 -540,731 27 S 

15JUNOI ISJUMOI I Isoutl 

.145 609 go XB -146 600 00 
-128,323 48 -7 .430 03 .13S .763 SI 

- ER17REA -- 

99XC?6670 EURZIOR FUTURES DECO[ 96 CALL 
11IR -- 

296 go 142 166 00 
A02 000 00 12B .4&B 99 

ER17REA T07AL 00 (10 
. . . . . . . . . . . . . . go 00 

00 142,166 00 
go 129,4611 96 

UN17ED KINGDOM 

99XD38618 EURODOLLAR TYR MIDCURVE FIRS DEC02 95 625 CALL 
'BIR . . 

362 Go 139 421 41 
352 coo 00 120,076 69 

99XQ38923 EURIBOR FUTURES DECOI 95 S CA LL 
IBIR -- 

297 Do 184 553 65 
114 one 00 169 sgo a 7 

99XQ41502 EURIBOR MIDCuRVE FUTURES DECO 1 97 ULt 
MOIR - 

296 09 S4 027 SO 
365 000 00 50 .765 71 

UN17ED KINGDOM 707A 00 380 002 56 
. . . . . . . . . . . . . . . . . . . 00 540 731 27 

UNITED STATES I- 

993 

9 

63 CITE CALL / EUR PUT JUNDI 1 55 PUT 
WBIR -I 

194 00 1411 600 00 
To 000 .000 000 00 I3S,?S3 51 

0 

1411B, 

Statement 30 

MONTHLY WILLIAM H CATES FOUNDA TION PAGE 21 

- 
COMPOSITE - AS-C)F DATE 33DECril 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY I , 2001 TO DECEMBER 31 , 2001 

OPTIONS 

TURD CURRENC 



wo2c MONTHLY WILLIAM H GATES FOUNDATION PACE 25 
- COMPOSITE - AS-OF DATE 3)DECCI 

SUMMARY REALIZED GAIMILOSS REPORT 
JANUARY 1, 20DI 70 DECEMBER 31 . 20DI 

ASSET ID SECURITY DESCRIPTION MAI DATE MAI RATE IND DI S7L DI SELL RATE 
SH SELL/17C LOT LOCAL PRINCIPAL NEI LOCAL COST LOCAL SECTY GVLS NEI SECIY GN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GH/LS BASE CURR GWLS NET $AS SECTY GN/LS 

99XOBE626 TOTAL 00,542 So 69 .447 SO 
117,549 15 98,546 25 

99XDAO?91 STERLING INTEREST RATE FUTURES DECOl 95 125 CALL 
W12A ., 

294 00 44.375 Do 
250 goo go 64,594 50 

99XO40905 STERLING INTEREST RATE FUTURES JUND2 96 CALL 
lb2A -- 

256 301 .875 no 126 .250 00 
500 000 459,137 S4 IR3,655 66 

W52A ., 
27b 80 .000 00 165 .625 Do 

500 ODD 114 .503 93 235 .340 54 

99XC40903 701AL 351,875 go 291 .975 DO 
. . . . . . . . . . . . . . . . . . 553.643 47 41B.996 40 

99XO41844 SIERLINC INTEREST RATE FUTURES MAROZ 95 25 CALL 
WBIR - 

333 1 .957 50 7,492 SO 
27 000 2.84D 43 )a 898 59 

MOIR 11 
339 41956 00 16,095 go 

55 000 7,153 69 25,411 80 

99XD41044 107AL 6 .567 50 23 .587 so 
. . . . . . . . . . . . . . . . . 91994 11 34 .310 39 

99XO42537 EURIBOR MIDCURVE FUTURES MARD 2 95 25 CALL 
W02A - 

29 : 62 Go 46 967 50 
00 141 : ;72 2 21 .0 35 67 IIA SO 

Wb2A . . 
299 5 .655 Do 21,157 50 

79 000 9,705 69 30 .00S 57 

99XD42557 707AL 20,275 Do 69,125 00 
. . . . . . . . . . . . . . . 29 .420 04 97 .119 9S 

10,895 00 S 
15,729 93 S 

19DECOI 19DECOI 

q4 .375 00 XE 
-64,390 36 

u5WOVOl 09MOVDI 

)75 62S 00 so 
255 .481 67 

07DECOI JODECOI 
-85 A25 00 so 

-122 .554 99 

90 .000 00 1 
132 .926 6B I 

19DECOI 20DECOI 

-5,535 00 so 
-8 031 56 

19DECOI 20DECOI 
-11,165 00 so 
-16,2DO 9B 

-16,700 00 S 
-24,232 54 S 

19DECOI 20DECO) 

-32,347 SO so 
-46,937 65 

19DECOI 20DECOI 
-15,502 50 so 
-22,494 91 

-47 .850 00 1 
-69,432 76 L 

~3 TE -STE l:F 

WB2C MONTHLY WILLIAM H GAIES FOUNDATION PAGE- 24 

- 
COWDSIIE - Statement 30 AS-OF DATE 31DECOI 

SUMMARY REAL 
I 
ZEE) GAIN/LOSS REPORT 

JANUJUrY 1, 2011 TO DECEMBER 31 . 2001 

ASSET ID SECUR17Y DESCRIPTION MAT DATE MAI RATE IRD 07 STL III SELL RATE 
SH SELL/RTC LOT LOCAL PRINCIPAL MET LOCAL COST LOCAL SECTY GNILS NET SECTY CN/LS 

SNARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GWLS BASE CORR GN/LS MET BAS SECTY GN/LS 

UNITED STATES T07AL go 141 .600 go -145,600 so S -143 .600 go S 
40 ISS .7S3 51 -129 .373 45 S -7,430 03 -135 .753 51 s 

EUR TOTAL Do 670,749 56 -970 .765 Sd S -670 .76B 56 S 
. . . . . . . .. Do 604,953 74 -600 .365 73 S -41590 111 -604 .953 74 S 

I . POUND STERLING I . 

99XO55204 STERLING INTEREST RAIE FUTURES DECOI 94 CALL 19DECOI 19DFCDI 0 699156 
MOIR -- 

323 Do 99,365 00 -99 .395 00 X1 -99 .3as 00 
139 DOD go 145,410 25 -144 .212 AS -1 .197 62 -14S .410 .25 

WBIR -- 19DECO) 19DECOI 0 699156 
CXL 323 00 -99,385 00 99 385 00 Zx 99 .335 00 
-139 goo go -14S.410 25 144,212 63 1,197 62 145 .410 25 

WBIR . . 19DECOI 20DECOI a 639156 
337 138,652 so 99.385 00 39 .267 50 so 39,267 50 

139 ago 201,191 75 14S.410 25 56,979 12 -1 .197 62 55 .7B1 SO 

99XO38264 TOTAL )3a .452 50 99,335 00 39,297 50 S 39 .267 50 S 
. . . . . .. . .. . . . . . . . . 201 191 75 145,410 25 56 .979 12 S -1,197 62 55 .731 SO S 

99XO38626 57ERLING SHORT IR 010919 93 C ALL 07SEPOI IOSEPOI 0 693480 
WBIR -- 

659 44 .703 75 25 .2S2 50 19,451 25 so 19,451 25 
21 000 65,406 go 35 .715 20 2314S9 14 1 .171 74 29 .630 an 

MOIR . . O?SEPOI IOSEPOI 0 683460 
660 10 .393 75 6 012 50 41391 25 so 4,391 25 

5 coo 15,207 10 5,517 91 6,410 21 278 98 6.659 19 

WDIR -- 07SEPOI IOSEPOI v 4a34av 
661 25 .245 00 13 .9ho go 11 .265 00 so 11 .265 00 

12 000 36 .935 97 19 .305 45 )61451 83 648 69 17,130 52 
MOIR ., 19SEPOI 19SEPOI 0 679440 

670 Do 24 .202 50 -24,202 50 X1 -24.202 50 
21 000 Do 34 .267 67 -35 .921 25 11333 so -34.2A7 &7 

WDIR . . 19SEP01 19SEPOI Q 679440 
CXL 670 Do -24 .202 50 24,2112 So Zx 24 .2 

0 
2 50 

-21 coo cc -34 .297 67 35 .621 25 -,71-'sis 56 34,217 6 
7 

'DIR 
4 24 21 

9SEPOI ZOSEP cl~ 6r9440 
2 2 :2 50 .2 5 so <~-24,202 .50 

190 : on. I 
kT E 21 D 54 :2 7 6 35 :621 205 ltm see I,, 



WAILIAM h 6Aikb PLUNDAIJUM 
- COMPOSITE - 

SUMMARY REAL12ED GAIN/IOSS REPORT Statement 30 
JANUARY 1 . 2UDI 70 DECEMBER 31 . 2001 

ASSET ID SECURITY DESCRIPTION MAT DATE MAT RATE TED D7 SIL 01 SELL RATE 
SH SELL/57C L07 LOCAL PRINCIPAL NET LOCAL COST LOCAL SECTY GH/IS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BAqE SECTY GWLS BASE CORR GWLS 

99ID42750 FURIDOR MIDEURVE FUTURES OECD 1 94 S CALL 13NMIll 14"Oval 0 6931197 
HEM -- 

759 191,37S 00 46,312 50 152,062 50 so 
]so age 216,215 35 65 963 29 219 39S 70 956 36 

99XO~2941 STERLING JN7ERES7 RATE FUTURES DECOI 96 CALL OINOVOI 09NOVOI 0 667427 
WX2A - 

252 39,500 Do 26 . 750 00 12 .750 00 so 
290 000 57,460 65 39,191 44 IS .547 Q -278 21 

99XO42958 STERLING INTEREST RATE FUTURES JUN02 96 5 CALL 28MOVOI 29NOVOI 0 702494 
We?& - 

275 34,675 00 90 .750 00 -55,875 00 so 
300 ago 49,644 55 132 .014 02 -79,538 05 -2 .1151 42 

99XO42966 STERLING INTEREST RATE FUTURES DECOI 96 125 CALL 19DECOI 19DECO) 0 699156 
W12A -- 

795 00 20 510 00 -2D Sob an Xt 
200 000 an 29,821 35 29 .746 53 -74 82 

99XDA2974 STERLING INTEREST RAIE FUTURES DECOI 96 25 CALL 19DECOI 19DECOI a 659156 
WB2A - 

296 00 51750 go 5 .750 00 w 
200 ace Go 8 .424 35 9 .543 54 60 79 

99XO45196 EURIBOR HII)CURVE FUTURES HARD 7 96 CALL 21DECOI 24DECO) 0 694951 
W02A - 

301 3,750 00 13 437 so 9 617 50 BE 
2SQ 000 5 .396 06 19 .o5i a? Is .939 as -276 a? 

99XD45324 STERLING INTEREST RATE FUYURFS MAR02 95 CALL 21DECOI 24DECO) 0 694951 
117A -- 

Sao 44,617 50 45,687 50 -1 coo 00 so 
250 000 64 303 09 66 294 26 -1 439 95 -552 82 

GOP TOTAL 723,337 50 653 592 50 100 .650 00 1 
--------- 11046,051 21 941 .377 21 148 606 52 1 268 16 

225 as? 50 192 420 00 33,462 50 5 
328 .735 01 279,106 07 4B .A76 51 S 2,151 63 

US DOLLAR 

PAGE 26 
AS-OF DATE 3)DECOI 

NET SECTY GN/LS 
MET SAS SECIY GN/LS 

152,062 so 
220 .352 06 

12 .750 00 
11-269 21 

-5511175 an 
-32,369 47 

-211,510 DO 
-29,121 55 

5 .750 00 
B .424 33 

9 657 50 
13 .661 al 

-1,000 Do 
-1 .991 77 

100 650 00 1 
145 .574 68 t 

35,462 So S 
50,628 14 S 

I " 
I ,, F :- , ~ I -%, ;- ; ~ 

AS-OF DATE 
PACE 27 

31DECOI 

NET SEVY GN/IS 
NET SAS SECTY GN/LS 

-119 .000 00 

09,000 go 

-59,167 50 

-1 .032 50 

6 .742 50 

-59 .457 50 1 

176 .645 00 

-16.52t to 

16,530 00 

176.355 00 1 

W52F MONTHLY WILL ]AM H GA7ES FOUNDAIJON 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 

ASSET 11) SECURITY DESCRIP71ON MAI DATE MAT RATE 7RD DT S7L 07 SELL RA71 
SH SELL/BIC 101 LOCAL PRINCIPAL NET ICCAL COST LOCAL SfCIY GH/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SEC7Y GN/LS BASE CURR GN/IS 

12S99L915 CHOS FRISA INDEX NOVOI 100 CA LL 30NOval 30NOVOI 1 000000 
wel" . . 

639 00 59,000 00 -39 .000 go on 
890 Goo 

12599M996 CMIS ERISA INDEX HMO] 100 PU I 30NOVOI 5ANOVOI 1 000000 
WITH . . 

640 00 99,000 00 89,000 Do 00 
890 age 

27299A9S] EURODOLLAR FUTURES SEPOI 96 C ALL 14MAYVI ISMAY01 1 000000 

537 138.915 00 79,747 50 -59 167 50 00 
343 000 

HEIM . . )QSEPDI 14SEPOI I Ballast 
037 00 7 032 so -7 .1132 SO no 

29 ace 

'01, . . 1~SEPOI 14SEPOI I notate 
age 00 6,742 50 & .742 50 00 

29 000 

27299A951 70TAL 
. . . . . . . . . .. . . . . 138 915 00 

27299&969 EURODOLLAR FUTURES SEPOI 95 2 S PUT 
WE" . . 

Sse )b 965 00 
343 000 

WEI, . . 
036 Do 

79 000 

HEIN - 
OB9 Do 

29 goo 

27299A969 TOTAL 
. . . . .. . . . . . ... . . . 18 865 00 

93 522 50 -59 ~57 50 1 

1AMAVOL 15MAY01 

195 .510 ED 176,645 00 

14SEPOI 14SEPOI 
Ifi .1120 to -16 B20 00 

14SEPOI I~SEPOI 
16,530 Do 16,530 00 

4 229 .860 00 176,365 00 1 00 

00 

00 

000000 
Do 

I DOOGOO 
ou 

4 



0 

----------------- 1 22,134 so 10,929 00 11,209 so % Do 11,206 50 s 

303991979 FEDERAL MAIL MIG ASSN 010910 100 40625 CALL IOSEPOI IISEPOI I DOODOO 
-- 111H - 

799 59 550 47 59 .720 31 -19,860 16 go -19,960 16 
23,110 DOD 

31799Z946 FEDERAL RATE MCI ASSN 010910 96 53125 CALL IOSEPOI IISEPOI I cocoon 
WBIY - 

?qs 6 631 25 21 .551 56 IA,920 51 go 14 .929 51 
106 100 

WBIZ IOSEPCI I ISEPOI I ODOODO 
363 26 493 IS 56,104 69 59 .61 

, 
94 

c7 59 425 900 

0 

0 

W02C MONTHLY WILLIAM M GAIES FOUNDATION Statement 30 PACE 29 
- 

COWOSIIE - AS-OF DATE SIDECO 
I 

SUMMARY REALIZED GAIN/tOSS REPORT 
JANUARY 1 . 

200 
1 10 DECEMBER 31 . 2901 

ASSET ID SECUR17Y DESCRIPTION MAI DATE MAI RATE IRD DI STE 01 SELL RATE 
SH SELL/OTC LOT LOCAL PRINCIPAL NEI I OCAL COST LOCAL SECTY GIVES MET SECIY CN/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GN/LS BASE CORR GWLS NET BAS SECTY CH/LS 

75099N912 EURODOLLAR TYR MID CURVE FIRS SEPOI 93 75 CALL 14JUN03 15JUMOI 1 400010 
WDIH . . 

12D 043 .210 00 655,995 go 207,295 00 go 207 .215 00 
254 000 

WBIZ . . 14JUNOI ISJUNDI I cocoon 
296 199 .320 00 127,755 00 41,565 00 00 41 1545 no 

51 DOD 

Wsly . . 14JUNDI ISJUHOI I Doccoo 
729 865,200 Do 650 .97S 00 212,225 00 00 212 .225 00 

260 000 

WBIY . . IOJULCI IIJULOI 1 000000 
001 319 .535 00 265 .122 so 51,392 50 00 51 .392 so 

102 000 
WITH ., IDJULOI IIJULGI I cocoon 

318 313,250 00 263 .0DD 00 50,250 Do Do 50,250 00 
]Do ODD 

Wilz . . IOJULDI IIJULO) I cocoon 
369 62,650 00 52 600 00 10 050 00 on 10 Isoloo 

20 000 

WBIY . 12JULOI 13JULCI 1 000000 
DOB 232 .7AD 00 )791460 Do 5312DO Do 00 53,230 00 

72 DOD 

WBIH - 12JULDI 13JULDI I 00000D 
333 232,74D 00 J79,597 50 53,342 so Do S3,142 50 

72 000 

WIIZ . . 12JULOI 13julal 1 000000 
AGA 4S .255 00 34 .a95 no ]a .360 00 00 10,360 00 

14 000 

21099N912 701AL 
---------------- 3 061 .950 00 2,392,400 00 689,550 00 1 00 689 .550 00 1 

280997980 EURODOLLAR MID CURVE TYR FIRS HARD) 95 PUT )9MAROI 19MROI I Cocoon 
'BIN - 

ols on 19 .200 00 -39 .200 Do 00 -15 .200 on 
40 000 

W32C HURT HE Y WILLIAM H GATES FOUNDATION PACE 29 
- COMPOSITE - AS-OF ~7E SIDECOI 

SUMMARY REALIZED GAIW LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31 . 2001 

ASSET 10 SECURI TY DESCRIP71ON MAI DATE MAI RATE 7RD DI S71 DI SELL RATE 
SH SELL/BTC LOT LOCAL PRINCIPAL NET LOCAL COST LOCAL SECIY CN/LS NEI SEC7Y "/IS 

SHARES/PAR BASE PRINCIPAL MET BASE COSI BASE SECTY GNYLS BASE CURR CNI/LS NEI BAS SECTY ~/LS 

26199E945 EURODOLLAR IYR HIT) CURVE FIRS HARD] 94 B75 CALL 23FEBBI 26FEBDI 1 000000 
'110 . . 

794 5 .B94 00 31031 00 2 .663 00 00 2,963 00 
14 000 

WBIQ . . 23FEaDI 26FEBUI I ODOODO 
Cxl 794 -5 .994 00 -3,031 00 -2 .B63 Go Do -2.363 Go 

-14 DOD 

WILD . . 23FEDDI 26FEND) 1 000000 
795 5,994 00 51051 go 2,663 00 on 2.563 00 

14 coo 

25199E945 TOTAL 
. . . . . . . . . . . . . . . . . 51094 00 3 .051 Do 2,863 CC S 09 21365 go s 

299994970 EURODOLLAR FUTURES SEPOI 95 7 5 CALL ISAPROI 19APROI I Cocoon 
WPIQ . . 

409 7 .243 50 3 .756 50 3 .497 CC Do 3 .487 00 
11 DOB 

'110 . . IRAF,ROI 19APROI 1 609600 
410 2,015 00 1 .024 50 995 50 go 9BB 50 

3 Dan 

ROJO . . 19APROI 20APROI I Conoco 
417 7,210 00 3,415 00 5,795 00 no 3.795 Do 

IQ Coo 

WBIG . . 19APROI 20APROI I cocoon 
418 5,669 00 2,732 00 2,936 00 Do 2 936 On 

a Goo 

?99994970 TOTAL 



-wt I ., 
AS-Of DAIE 3)DECQI 

WEI SECTY GMflS 
NET BAS SEC7Y GN/LS 

21,2AB 44 

95 .779 69 1 

33,117 19 

21 .665 63 

33 .117 19 

-33,117 19 

on L 

-105,061 71 

-73 .772 65 

-294 .742 91 

-473 .577 32 L 

151 ]Do 

31799Z946 TOTAL 
. . . . . . .. .. . . . . . . 42 .56% IS ISR .34% 95 .719 69 L to 

319990914 FEDERAL HAIL MTG ASSN 010910 96 859375 PUT IOSEPOI )OSEPOI 1 000000 
WBIZ " 

356 00 55 .117 19 53 .117 19 00 
423 900 

310991971 FEDERAL NAIL MID ASSN 010910 97 84375 PUT IDSEPOI IOSEPOI 1 000000 
Will" . . 

001 Do 21 .465 63 21,665 63 00 
231 lao 

310991969 FEDERAL NAIL MIG ASSN 010910 96 94375 CALL 10SEP01 10SEPOI 1 000000 
WBIZ . . 

387 00 33,117 19 53 .117 19 no 
423 900 

WBIZ - IOSEPDI 10SEPOI I ocoocc 
Cxt 307 00 -33,117 19 -33,117 19 00 
-423 900 

319991999 TOTAL 
. . . . . . . . . . . . . . . . . . no 00 00 1 00 

319990929 FEDERAL MAIL MIG ASSN 11112119 95 Z21125 CALL 090clol IDOCID) I Dooloo 
WIIH . . 

255 157,002 34 51,940 63 -105 .061 71 on 
15 .110 ago 

WIIY ' . 09OCT01 IDOC701 1 000000 
355 110,244 53 36 471 80 -73,772 65 00 

10,610 coo 
WBIZ . . D90C7oI IDOCIOI I floaciall 

627 440 458 59 145,715 63 -294,742 96 00 
42 .390 coo 

518990929 TOTAL 
----------------- 707,705 46 234,129 14 -473,577 32 1 00 

107, 757 91 

691,742 19 L 

I 

COMPOSITE - 
SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 10 DECEMBER 31, 2001 Statement 30 

ASSET ID SErURITY DESCRIPTION MAI DATE MAT RATE IRD ITT STL DI SELL RATE 
SH SELL/5TC LOT LOCAL PRINCIPAL NET LOCAL COST LOU L SECTY GH/LS 

SHARES/PAR BASE PRINCIPAL MET BASE COST BASE SECIY GN/LS BASE CORR GM/LS 

WBIH 11 IOSEPOI IISEPDI 1 000000 
790 9 .443 75 30 .692 19 21,248 44 go 

W52C MONTHLY WILIAM H (A7ES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31, 7001 

ASSET To SECURITY DESCRIPTION MAT DATE MA I RATE 7RD DT STL D7 SELL RATE 
SH SELL/07C L07 LOCAL PRINCIPAL NEI LOCAL COST LOCAL SEC7Y GN/LS 

SHARES/PAR BASE PRINCIPAL NET BASE COST BASE SECTY GH/LS BASE CURR GWLS 

319996915 FEDERAL MAIL M7G ASSN 010910 96 159575 PUT IOSEPOI 10SEP111 1 0011001) 
W11114 . . 

002 00 II,BO4 69 11 .804 69 00 
15 .110 ago 

woly " ]O~EPOI IOSEPOI 1 000000 
249 00 9 289 06 8,289 06 00 

10 .610 coo 

316996915 7o7AL 
. . . . . . . . . . . .. .. . . . go 20 .093 75 20 .093 7S L 00 

319999911 FEDERAL NA 7L MIG ASSN 011107 98 54375 PUT 07HWOI 07NOVOI I coccoo 
WEIZ . . 

064 Do 79,491 25 79,401 25 go 
42 .390 ago 

WBIY ' . 07NOVOI 07MOVOI I coolloo 
487 00 19 .093 75 19 893 75 go 

10,610 000 
wol" . . 07NOVOI 07NOVOI 1 000008 

489 00 28 331 25 211 .331 25 00 
15,110 009 

319999919 707AL 
. . . . . . . . . . . . . . . - no 127,706 25 127 .706 25 1 00 

319999983 FEDERAL NAIL MGT ASSN 011107 100 0625 CALL 07NOVOI OBHOVOI 1 000000 
Holz . . 

052 562 992 19 132 .465 75 -430 .523 44 00 
42,390 coo 

WBIH I, 07MOVOI OBNOV01 I 00000c 
452 200,679 69 47,218 75 -153,460 94 00 

15 .110 000 
Holy . . 07HOV01 OBNOVOI I ollooot 

477 1411,914 06 33,154 25 -107,757 81 Do 
]a 610 009 

319999963 707AL ----------------- 904 sas 9~ 212,943 75 -691,742 19 L an 

AS-OF DATE PAG%FIDEi 
%]I 

NET SEC7Y GM/Is 
NEI IIAS SECTY (44/L~ 

11,904 69 

91269 06 

20,093 75 L 

79 .401 25 

19 09S 75 

23,351 25 

127 .706 25 L 

-430,S23 44 

-153 460 94 



WB?C MONTHLY WILLIAM H ~TES FOMDR710H Statement 30 AS-OF DATE 
PACE 32 

- COMPOSITE - 31DECol SUMMARY REALIZED GAlN/tOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET 10 SECURITY DESCRIPTION MAI DATE MAI RATE TRD D7 SIL ITT SELL RATE 
SH SELL/BIC LOT LOCAL PRINCIPAL NEI LOCAL COST I 0~1, SIXTY GN/LS 

SHARESIPAR BASE PRINCIPAL NEI BASE COST BASE SIXTY GN/LS BASE CORR ~LS 

S11993966 EURODOLLAR FUTURES JUN02 9A P Ul SIOCTOI DIMOVQI 1 000050 
WBIZ . . 

002 42,680 00 355,020 00 312,340 go Do 
77& 000 

WITH . 3)OCTO1 CIMOV01 I Coccoo 
394 7 .20S 00 S9,952 50 52,727 50 00 

131 000 

wely ' . slacTol DIMOVOI 1 020020 
441 7,260 20 60.390 no 53 .130 00 Do 

MET SECTY GM/LS 
NEI BAS SEVY QN/LS 

512 .340 no 

52 7~7 50 

53 .130 of 

415 .197 50 1 

2 .751 96 

2,751 96 

2,751 9A 

5 .515 25 

152 coo 

511993966 TOTAL 
. . . . . . . . . . . . . . . . . 57 .14S 00 475,342 50 

93S99R953 U S IREAS NOTES TWIN FUTURES AUGOI 107 CALL 
WDIH - 

226 2 .210 00 4,961 96 
17 000 

wol" " 
227 2,210 00 4,961 96 

17 000 

WBIH 11 
243 2,210 00 4 .961 96 

17 000 

WITH ' . 
356 12,550 00 16,545 25 

56 000 

93S99R9S3 TOTAL -- . . . . . . . . . . . . . 19,160 00 31 .231 16 

93599X927 U S IREAS NOTES IDYR FUTURES AUGOI 106 CALL 
woly ., 

009 64,097 06 77,659 56 
162 000 

WBIN . . 
335 62,509 5A 75 .742 04 

158 coo 

WBIZ " 
4D5 12,264 53 14.B60 79 

31 coo 

41t .197 50 1 go 

29JUNCI D?JULDI I 00900C 

2,7SI 96 Do 

29jumol 02JULGI 1 000099 
2,751 96 09 

02JULDI DSJULDI I CODOOD 
2,751 96 00 

12JULGI ISJULCI 1 000000 
5151S 29 00 

12 .071 16 1 Do 12 072 16 1 

12JULDI 13JULD) 1 000000 

15,567 50 DO IS .567 50 

12JULGI ISJULOI I onoooo 
13 .232 50 00 13,232 so 

1 
2jul al 13JULOI_7~:-~ 1 -000000 

2 .516 25 Do 2 596 25 

0 

W32C MON7HLY WILLIAM H GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/LCSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

ASSET To SECURITY DESCRIPTION MAI DATE MAT RATE 7RD DI 
SH SELL/1TC L07 LDCAL PRINCIPAL MET LOCAL COST LOCAL SECTY GH/LS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SECTY GN/LS 

STI. DI SELL RATE 
NEI SIXTY GN/Ls 

BASE EMIT GM/LS MET BAS SEC7Y GM/LS 

93S99X927 T07AL 
135 .866 15 168 .262 so 

93S99X935 U S 7REAS NOTES ]CYR FUTURES AUGOI 100 PUT 
WBIY " 

007 13,467 06 52,722 06 
162 coo 

WDIH -- 
532 13,134 54 80 .679 S4 

153 000 

WBIZ . . 
403 2,577 03 15,829 55 

a] coo 

93599x935 707AL 
. . . . . . . . . . . . . . . . . 29,17A 63 179 .231 13 

936993955 U S 7REAS N07ES SYR FUTURES M AYOI 196 5 CALL 
WNIZ . . 

091 21600 00 a . 151 30 
20 000 

WBIN ' . 
27D 13,529 90 42,542 76 

104 000 

- woly . . 
529 13 .750 00 45,560 B9 

306 000 

934993955 70YAL 
.-I . . . . . . . . . . . . . . 29,900 00 9A .014 95 

936998970 U S 7REAS NOTES 010a24 102 12 5 CALL 
wolo ' . 

oil 15,46a 75 11,516 41 
1,375 .000 009 

93799C954 U S 7REAS N07ES IOYR FUTURES Naval 101 PUT 
W,IH - 

701 19,907 12 62,802 55 
174 009 

64,184 95 L Do 64 .154 95 1 

27FEBOI 29FEBOI I OD000a 

3,652 34 00 3 .6S2 34 

SOAUGOI 31AUGGI 1 000000 

62 900 45 Do 62,900 45 

-I -ATF- STREIT 

Is 

s PACE 33 
AS-OF DATE 31DECOI 

29 .396 25 1 go 29,396 25 1 

12JUIDI 15JUL01 1 000000 

69,255 00 go 69 .Z55 00 

12JUL 01 13JULDI I DOODOD 
67,545 00 go 67 .S45 00 

I?JULOI 13JULDI 1 000900 
13,252 50 go 13,252 50 

150 .052 50 L 00 150,052 50 1 

16APROI 17APROI 1 090000 

SISSI so go 5 Sol 30 

16APROI 17APROI 1 000000 
29,022 76 DO 29,022 76 

16APROI 17APRDI 1 000000 
29,530 99 Do 29,580 89 



W92C MONTHLY WILLIAM H GATES FOUNDATION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/tOSS REPORT Statement 30 
JANUARY 1 . 2001 TO DECEMBER 31 . 20111 

ASSET 10 SECUR17Y DESCRIP710H MAT DATE MAT RATE IRD OF STL OF SELL RATE 
SH SELL/lITC LOT LOCAL PRINCIPAL NET LOCAL COST LUCA I SECTY GN/LS 

S"ARtS/PAR BASE PRINCIPAL MET BASE COST BASE SECTY GN/LS BASE CURR GN/JS 

93799D911 IT S TREAS NOTES IOYR FUIURIES MOVII 102 PUT 3CAUGOI SIATIGOI 1 000000 
Willy . . 

207 39,799 Do 129 .953 93 90,155 93 Do 
225 000 

WBIZ . . 3CAUGGI 31AUGOI 1 000000 
?1"1 04 .194 98 274,949 82 190 .754 94 00 

476 Don 

W11]" " 30AUGOI 31AUGOI I CDOODD 
710 11,120 S2 31,610 00 26 S59 fit to 

64 000 

937990911 707AL 
. . . . . . . . . . . . . . . . 135 .313 20 442 523 75 301,270 55 L go 

93799D937 U S IREAS NOTES IDYR FUTURES NOVO) 108 CALL OSSEPOI 06SEPOI I DODOOD 
waly . . 

274 70,2115 05 37 .910 75 17 .633 70 go 
135 ago 

W517 . . OSSEPOI obsEpal 1 00000% 
323 145 .900 15 186,251 SO 37 .557 52 00 

206 ago 

WBIH - 05SEPOI OSSEPOI 1 000000 
729 19,783 94 24.153 94 4 .570 00 Do 

so DOD 

WBIH -- 20SEPOI 21SEPOI 1 000000 
109 33,036 39 16 .526 38 -16,510 Do go 

26 ago 

waly " 20SEPOI 21SEPOI I ODDUIDD 
204 114 .356 70 57 .612 97 .56 743 92 go 

90 000 

Welz . . 20SEPOI 21SEPal 1 0110000 
469 241 419 70 121,597 56 -119 $22 14 go 

190 000 

93799D937 107AL 
. . . . . . . . . . . . . . . . 627 .731 95 494 .066 95 -133 715 00 1 00 

PACE 54 
AS-DF DATE 31DECOl 

NEI SECTY GM/LS 
MET BAS SECTY GN/LS 

90 .155 93 

190 .754 94 

26 .359 65 

307 .270 55 L 

17,635 70 

37 .557 32 

4 .370 00 

-16,510 00 

-56,743 me 

119 .322 14 

-153 .715 00 1 

PAGE 35 
AS-OF DATE 31 MCC] 

MET SECTY GM/LS 
MET BAS SECTY GM/lS 

20 .664 91 

-322 50 

552 50 

1 .912 50 

4 .016 25 

6 .151 75 1 

-1 .012,797 50 

-475 .068 75 

160 .940 19 

-1 .329 926 06 1 

-491 .315 72 L 

Wt2c MCHI MY WILLIAM IT (AltS FOUKDAIION 
- COMPOSITE - 

SUMMARY REALIZED GAIN/IOSS REPORT 
JANUARY 1, 2001 TO DECEMBER 31, 2001 

ASSET ITT SECURITY DESCRIPTION MAT DATE MAT RAI[ FRO D7 S71- ITT SELL RATE 
SH SELL/lIC L07 LOCAL PRINCIPAL NET IOCAL COST LOCAL SEC7Y GMItS 

SHARES/PAR BASE PRINCIPAL NEI BASE COST BASE SEC7Y CHITS BASE CURR GN/1.5 

9379911912 U S IREAS NOTES IOYR FUTURES AUGOI 101 PUT 12JULOI ISJULOI 1 000000 
- INIH -- 

354 13,910 Do 34.574 91 70 664 91 00 
107 000 

959599910 U S IREAS NOTES IOYR FUTURES NOVO) 109 CALL 29SEPOI glacial 1 000000 
W"Z . . 

560 1 .)92 50 870 an -522 50 go 
I DOD 

111H - 24OCT01 250clol 1 000000 
334 22.067 50 22 .620 00 552 so go 

26 DOD 

WBIY . . 74OC701 250CIOI I OODDOO 
1.09 76,307 so 711 .300 Do 1 912 50 00 

90 ago 

WBIZ 1 . 24OC701 250clol 1 DOODOO 
737 160,413 75 164 .430 00 A 016 25 Do 

189 000 

9591199910 70TAL 
. . . . . . . . . . . . . . . . ?601061 2S 266 .220 00 6 155 75 1 09 

93999x923 U S 7REAS NOTES JOYR FUTURES MOVOI 107 rALL 06NOVDI 07NOVOI 1 000000 
'BIZ . . 

use 1 .239,275 111 226,477 65 -1 012 .797 SO 00 
2116 000 

'lly . . 06MOVOI D7NOVCl I nooooo 
469 58A,972 55 106 903 so -A71 .062 75 00 

135 000 

'01" . . 23NWOI 23NOVOI I coocoo 
590 Do ISO 940 19 160 .940 19 go 

212 DOD 

93999X923 701AL 
. . . . . . . . . . . 1 624 247 73 494,321 67 -1 .329 926 06 1 Do 

UKD TOTAL 
. . . . . . . . 5 .109,634 63 6 501,527 91 -491 313 72 L DO 



WILLIAM H GATES FOMDAIJON Siatement 30 PAGE 31 

- 
COWOS17E - AS-OF DATE 

3 
1 

CC 
0 

1 

SUMMARY REALIZED GAT IVLOSS REPORT 
JANUARY 1 . 2001 70 DECEMBER 31 . 2001 

MAI DATE MAT RATE 7RO DI SIL ITT SELL RAII 
LOCAL COST LOCAL SICTY GWLS MET SECTY [41/LS 
BASE COST BASE SECTY GIVLS BASE CORR GM/LS MET BAS SECTY ~/LS 

1 0 C 0 S I I U N D . . . 

2S .77S 41 17 .771 84 S go 17 .721 64 S 

7 447 .795 12 -542,707 20 1 2AG 1& -342 439 04 1 

90B 336 02 -534 .165 36 5 -2 .435 39 536 603 76 S 

Wo2c MONTHLY 

ASSET ID SECURITY DESCRIPTION 
SH SELUDIC LOT LOCAL PRimriPAL NEI 

SHARES/PAR BASE PRINCIPAL NEI 

43,497 25 

9 .155 .717 94 

372,252 26 

11 ~ % <,L ~ ?-'1, 0,112 q,-~61,Gqj IA '~S I <~" lp 

0 

do 

I 

OPTIONS 701AL 
. . . . . . . . . . 



Base Currency USD - US DOLLAR 
Fund Asset 10 Security Nam Security Description Close Ex Rate Trd Dts of Orig Tr~ 

Lot Contracts Trd Date Notional Notional Future Gn/Le 
Ticker Notional Pa Sti Date Proceeds Cost Future Gn/Ls Base Curr Gn/Ls Net Base Future Grill. 

FUTURE BUY TO CLOSE 

AUSTRALIAN DOLLAR 

WB1M 99XO15798 AUSTRALIA MILL 90 DAY FUTURES JUN01 
134 302,lan2001 2,954,966310 Local 2,957,628 93 -2,66262 

300,000,000 00 1,649,166 70 ewe 1,699,78150 -1,48601 000 -1,48601 

WBIM 99XO15796 AUSTRALIA BBILL 90 DAY FUTURES JUN01 
135 11 (112 Jan 2001 10,834,612 360 Local 10,844,639 41 -10,02705 

1 .100,000,000 00 6,046,797 16 Base 5,865,865 48 -5,59610 coo -5,59610 

WB1M 99XO15798 AUSTRALIA MILL 90 DAY FUTURES JUN01 
136 2 62 Jan 2001 1,969,833 480 Local 1,971,752 62 -1,91914 

200.000,000 00 1.099,364 07 Base 1,G66,521 00 -1,07107 000 -1,07107 

WBIM 99XO15798 AUSTRALIA BBIIL 90 DAY FUTURES JUN01 
185 58 33 Jan 2001 57,107,008 380 Local 57,181,497 12 -74,48B 74 

5 800 000,000 00 32,271 .170 44 Base 30,929,471 92 -42,09359 000 -42,09359 

WBIM 99XO15798 AUSTRALIA MILL 90 DAY FUTURES JUN01 
185 CXL -58 MB Jan 2001 -57,107,008 380 Local -57,181,497 12 74.48874 

-5,800,000,000 00 -32,271,170 44 Base -30,929,471 92 42,09359 000 42,09359 

WB1M 99XO15798 AUSTRALIA HILL 90 DAY FUTURES JLJN01 
215 58 M3 Jan 2001 67,107,008 380 Local 57,181 .497 12 -74,48874 

5,800,000.000 00 32,099 849 43 Base 30,929.47192 -41,87011 000 -41,87011 

WBIM 99XO15798 AUSTRALIA BBILL 90 DAY FUTURES JUN01 
249 23 03 Jan 2001 22.649,212 970 Local 22,676,257 52 -27.04455 

2,300,000,000 00 12,928,170 77 Swe 12,265,587 75 -15,43703 coo -15,43703 

WB1M 99XO15798 AUSTRALIA BBILL 90 DAY FUTURES JUN01 
320 10(115 .1ar12001 9,843,971780 Local 9,859,769 79 .15,79801 

1 000,000,000 00 5,614,017 14 Base 5.326,641 80 .9,00961 000 -9,00961 

Page 2 Prepared by State Street 



%~nt 31~ ReahW Gdin/E~ss' -1 :7" ~e spC 6fi46:c t 
Composite STATE STREET 

januanj 01, 2001 to December 311' 2001"' N,~ - j , , ~,, 11 w -Vi~w Datd-,.-~F,' ~- .June3,2002 we-9 MKl(z~,- 

~ase Currency USD - US DOLLAR 
und Asset ID Security Name Security Description Close E~ Rate Trd Dits of Ong Trd 
Lot Contracts Trd Data Notional Notional Future Gn/Ls 
Ticker Notional Pa Stl Date Proceeds Cost Future Gn/La Base Curr Gn/Ls Not Base Future Grill. 

WB1M 99XO15798 AUSTRALIA BBILL 90 DAY FUTURES JUN01 
321 7 (IZ Jan 2001 6,892,057 620 Local 6,902,140 91 -10,08329 

700,000 000 00 3,930,540 48 Base 3,725,775 66 -5,75050 000 -575050 

WB1M 99XO15798 AUSTRALIA BBILL 90 DAY FUTURES JUN01 
360 5MBJart2001 4,921,816100 Local 4,930,100 66 -8,2114 55 

500,000,000 00 2,786,240 10 Base 2,661,268 33 -4,68988 000 -4.68968 

WB1M 99XO15798 AUSTRALIA BBILL 90 DAY FUTURES JUN01 
415 1 M9 Jan 2001 984,675820 Local 986,02013 -1,34431 

100,000,000 00 553,88015 Base 532,25367 -75617 000 -75617 

WBlM 99XO15798 AUSTRALIA BBILL 90 DAY FUTURES JUN01 
416 7 M9 Jan 2001 6,892.057 620 Local 6,902,140 91 .10,08329 

700,000,000 00 3,876,782 41 Base 3,725,775 66 -5,671 85 000 -5,671 85 

WBIM 99XO15798 AUSTRALIA BBILL90 DAY FUTURES JUN01 
417 4 M9 Jan 2001 3,938,607 120 Locw 3,944,080 52 .5,47340 

400,000,000 00 2215,46651 Base 2,129,014 66 -3,07879 000 -3,07879 

WBIM 99XO15798 AUSTRALIA BBILL90 DAY FUTURES JUN01 
418 18 GM Jan 2001 17,722,866 600 Local 17,748,362 34 -25,49574 

1,800,000,000 00 9,969,112 47 Base 9,580,565 99 -14,341 35 000 -14,341 35 

WB1M 99XO15798 AUSTRALIA BBILL 90 DAY FUTURES JUN01 
450 50MJan2001 4,923,379100 Local 4,930,100 65 -6,72156 

500,000,000 00 2,748.722 55 Base 2,661,268 33 -3,75264 000 -3,75264 

WB1M 99XO15798 AUSTRALIA BBILL 90 DAY FUTURES JUN01 
451 17 OM Jan 2001 16,739,080 260 Local 16 .762,342 21 -23,26195 

1,700,000,000 00 9,345,428 51 Base 9,048,312 33 -12,98715 000 -12,98715 

WBIM 99XO15798 AUSTRALIA BBILL 90 DAY FUTURES JUN01 
502 22 M Jw 2001 21,663,396 920 Local 21,692,442 116 -29,04594 

2 200,000,000 00 12,083,842 81 Base 11709,580 66 -16.201 83 000 -16,201 83 

Page 3 Prepared by State Street 



Base Currency USD - US DOLLAR 
Fund Asset ID Security Name Security Description Close Ex Rate Trd Dts of Ong Trd 

Lot Contracts Trd Date Notional Notional Future GnIlLs 
Ticker Notional Pa Stl Date proceeds Cost Future Gr&s Bass Curr Gn/Ls Not Base Future Gn/L 

WBIM 99XO15798 AUSTRALIA BBILL 90 DAY FUTURES JUN01 
658 6 C17 Jan 2001 7,876,588 700 Local 7,8B8,232 95 -11,64425 

800,000,000 00 4,383.32161 Base 4,258.068 15 -6,48003 000 -6,48003 

WB1M 99XO15'1911 AUSTRALIA BILL III DAY FUTURES JUN01 
559 9012Jan2001 8,861,960640 Local 8,874,444 84 -12,48420 

900,000.000 00 4,931,681 10 Base 4,790,425 32 .6,94746 000 .6,94746 

WBIM 99XO15798 AUSTRALIA MILL 90 DAY FUTURES JUN01 
581 4CM.an2001 3,941,439220 Local 3,945.015 89 .3,57667 

400,000,000 00 2,193,410 93 Base 2,144,713 08 -1,99041 000 -1,99041 

99XO15798 Total 
210,717,63100 Local 210,996.970 25 -279,43925 
118.455,794 90 Base 114,020,891 29 .157,11799 000 -157,11799 

WB1M 99XO17950 AUSTRALIA MILL 90DAY FUTURES SEP01 
137 2 (112 Jan 2001 1,966,911 140 Local 1,970,435 55 -3,52441 

200,000,000 00 1,097,733 11 Base 1,048,181 19 -1,96698 000 -1,96698 

WB1M 99XO17950 AUSTRALIA OBILL 90DAY FUTURES SEP01 
1116 2 (1111 Jan 2001 1,968,440 640 Local 1,971,632 84 -3,19220 

200,000,000 00 1, 112,365 81 Base 1,072.963 65 -1,80392 000 -1,80392 

W61M 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
296 2 02 Feb 2001 1,968.484 460 Local 1,972.232 06 -3,74760 

200,000,000 00 1,086,406 57 Base 1,066,780 32 -2,06830 000 -2,06830 

WBlM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
324 5 05 Feb 2001 4,921,499 740 Local 4,930,604 12 -9,10438 

500,000,000 00 2,707,809 16 Base 2,665,1179 02 -5,00923 000 -5,00923 

WB1M 99XO17950 AUSTRALIA BBILL90DAY FUTURES SEP0`1 
360 4 Gill Feb 2001 3,937,545 720 Local 3,944.560 00 -7,01428 

400,000,000 00 2,`164 .468 88 Base 2,129,273 49 -3,85575 000 -3,85576 

Page 4 Prepared by State Street 

is is 0 



V"VIEW 
STATE STREEE 

aso Currency USD - US DOLLAR 
und Asset ID Security Name Security Description Close Ex Rate Trd Dts of Ong Trd 
Lot Contracts Trd Date Notional Notional Future GnfLa 
Ticker Notional Pa Stl Date Proceeds Cost Future Gn[Ls Base Curr GrVLs Not Base Future Grill. 

W81M 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
361 1 ZB Jan 2001 984,195160 Local 985,97218 -1,777 02 

100,000,000 00 557,15288 Base 539,91837 -1,00597 000 -1,00597 

WBlM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
383 1 CU Feb 2001 9S4,506740 Local 986,14000 -1,63326 

100,000,000 00 534,58716 awe 532,31837 .88686 000 -88686 

WBlM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
403 5 03 Feb 2001 4,922,749 920 Local 4,930,747 96 -7.99804 

500,000,000 00 2,645,978 08 Base 2,661 .617 75 -4,29895 000 -4,29895 

WBlM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
420 1 M9 Jan 2001 984,459710 Local 985.97218 -1,51247 

100,000,000 00 553,75859 awe 539,91836 -85076 000 -85076 

W81M 99XD17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
440 2 09 Mar 2001 1,967,037 700 Local 1,972,375 92 -5,33822 

200 000,000 00 998,66504 Base 1,064,688 52 -2 .71021 000 -2,71021 

WBlM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
441 3 03 Mar 2001 2,952,932 540 Local 2,959,788 04 -6,M 50 

300,000,000 00 1,499,203 85 Base 1,630,270 17 -3,46054 000 -3,48054 

WB1M 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
441 2 09 Feb 2001 1,969,542 080 Locaj 1,972,375 92 -2,83384 

200,000,000 00 1,055,083 69 Base 1,064,688 52 -1 .51809 000 -1,51809 

WBIM 99XO17950 AUSTRALIA HILL 90DAY FUTURES SEP01 
442 20GFsb2001 1,969,445880 Local 1,972,375 92 -2,93004 

200,000,000 00 1,055,032 16 awe 1,064,688 52 -1 .56962 000 -1,56962 

WBlM 99XD17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
464 3 M? Mar 2001 2.957,784 560 Local 2.962,069 39 -4,28483 

300,000,000 00 1 508,17435 Base 1,690,255 39 -2,18484 000 -2,1114 &4 
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W81M 99X0`17950 AUSTRALIA BBILL 90DAY FUTURES SEPOI 
504 3QQIFeb2001 2.953,952310 Local 2,958,563 88 -4.611 57 

300,000,000 00 1,550,824 96 Base 1,597,032 79 -2,42107 000 -242107 

WB1M 99XO17950 AUSTRALIA HILL 90DAY FUTURES SEP01 
524 50 03 Mar 2001 49.341,091 860 Local 49,399,208 18 -58,11632 

5,000,000,000 00 24,621,204 84 Base 26,327.653 71 -29,00004 000 -29,00004 

W81M 99XO17950 AUSTRALIA BBILL 901DAY FUTURES SEP01 
607 3 CKE Jan 2001 2,954,69B 740 Local 2,958,396 03 -3,69729 

300,000.000 00 1,643,107 97 Base 1 .599,210 27 -2,05606 000 -2,05606 

WB1M 99XO17950 AUSTRALIA GBILL 90DAY FUTURES SEP01 
657 3 W Jan 2001 2,954,602 860 Local 2,958,348 09 -3,74523 

300,000,000 00 1,629,463 48 Base 1,600,170 49 -2,06549 000 -2,06549 

WB1M 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
685 5 OW Jan 2001 4,924,217 900 Local 4,930,580 15 -6,36225 

500,000,000 00 2,737,372 73 Bass 2,666,950 112 -3,S3677 000 -3,53677 

WBlM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
722 1 OW Jan 2001 984,627180 Local 986,11603 -1,4aB 85 

100,000,000 00 548,04349 Base 533,39016 -82869 000 -82869 

WB1M 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
723 1 W Jan 2001 994,603130 Local 986,11603 .1,51290 

100,000,000 00 548,03010 Base 633,39016 -64208 000 -84208 

WBIM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
760 2122 .lan2001 1,969,494820 Local 1,972,232 06 -2,73724 

200,000,000 00 1,091,297 08 Base 1,066.780 33 -1,51670 000 -1,51670 

WBIM 99XO17950 AUSTRALIA BBILL90DAY FUTURES SEP01 
761 2 CR Jan 2001 1,969,446 740 Local 1,972,232 06 -2,78532 

200,000,000 00 1,091,270 44 Base 1,066,780 33 -1,54335 000 -1,S4335 
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WB1M 99XO17950 AUSTRALIA HILL 90DAY FUTURES SEP01 
794 3 C112 Jan 2001 2,954,242 230 Local 2,958,348 09 4,10586 

300,000,000 00 1,635.468 50 ewe 1,600,170 49 -2.27300 000 -2,27300 

99XO17950 Total 
106,446,513 76 Local 106.597 .422 68 -150,9W92 
55,672,502 92 Base 57,362 .97119 -79,29327 000 -79.29327 

WB1M 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
01 2 (13 Mar 2001 1,976.749 320 Local 1.977,665 92 -91660 

200,000.000 00 975,72346 Base 986,85530 45243 000 -45243 

WBIM 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
033 2C9Jan2001 1,971 .079100 Local 1,972,711 72 -1,63262 

200,000,000 00 1,072,661 25 Base 1,066,815 21 -88847 000 -88847 

WB1M 99XO20806 AUSTRALIA HILL 90DAY FUTURES DEC01 
046 4 a2 Mar 2001 3,953,450 500 Local 3,955,259 51 .1,80901 

400,000 000 00 1 .960.911 45 Base 1,974,267 77 -89728 000 -89728 

WBlM 99X020806 AUSTRALIA MILL 90DAY FUTURES DEC01 
047 1 02 Mar 2001 988,374700 Local 988,80885 43416 

100,000 000 00 490,23385 Base 493,71226 -21534 000 -21534 

WB1M 99X020806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
048 4 C92 Mar 2001 3,953,691 840 Local 3,955,235 40 -1,54356 

400,000,000 00 1,961,031 15 Base 1,974,849 04 -76561 000 -76561 

W81M 99X020806 AUSTRALIA HILL 90DAY FUTURES DEC01 
048 2 CM Fab 2001 1,973,862 940 Local 1,974,825 04 -96210 

200,000,000 00 1,037,067 59 Base 1,088,720 54 -50548 000 -50548 

WB1M 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
080 1 (15 Jan 2001 985,251 120 Local 986,35586 -1,10474 

100,000,000 00 536,76481 Base 534,40760 -601 86 000 -60186 



ase Currency USD - US DOLLAR 
und Asset 10 Security Name Security Description Close Ex. Rate Trd Die of Orig Trc 
Lot Contracts Trd Date Notional Notional Future Gn/Ls 
Ticker Notional Pa Stl Date Proceeds Cost Future Grdl-s Base Curr Gn[Ls Not Base Future Gn/L 

WBIM 99X020806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
119 5 a3 Mar 2001 4,943,079 700 Local 4,W.044 25 -96455 

110,111,1110 10 1,461,06111 Base 1,111,16111 -41111 100 -481 79 

WB1M 99X020806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
138 11112 Jan 2001 985,588020 Local 986.21195 -62393 

100.000,000 00 550.05667 Base 532,35721 -34822 coo -34822 

WBIM 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
163 1 CIS Mar 2001 911,929110 Local 118,1013 15 121S3 

100,000,000 00 493,97023 ewe 493,71226 6020 000 6020 

WBlM 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DEC01 

1 

2 Q5 Mar 2001 1.977 .955 160 Local 1,977,617 70 33746 
200,000,000 00 987.98860 BOG 987,42452 16856 000 16856 

WBI: 99X02D806 AUSTRALIA 1111111,911DAY FUTURES DEC01 
166 4C6Mar2001 3,955,813920 Local 3,955,235 40 57852 

400.000,000 00 1,975,929 06 Base 1,974,849 04 28897 000 28897 

WB1M 99X020806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
210 1 C9 Mar 2001 989,025780 Local 988,80885 21693 

100,000,000 00 493,12825 BOG 493,71226 10816 000 10816 

WB1M 99X020806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
211 3 W Mar 2001 2,966,860 440 Local 2,966,426 55 43389 

300,000,000 00 1,479,276 62 Base 1,481,1 36 78 21634 000 21634 

WB1M 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
242 2 aS Mar 2001 1,978,629 800 Local 1,977,641 8`1 98799 

200,000,000 00 975,46449 BOG 987,43656 48708 000 48708 

WB1M 99XO20806 AUSTRALIA HILL 90DAY FUTURES DEC01 
316 1 (112 Apr 2001 988,664160 Local 988,83296 -168 SO 

100,000,000 00 479,30438 Bass 493,72430 -8183 000 -81 83 
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WBIM 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
325 3 C5 Fab 2001 2,954,959 320 Local 2,959,139 55 4,18023 

300,000,000 00 1,625,818 62 Base 1,603,26181 -2,29996 000 -2,29996 

WB1M 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
359 2 GIB Apr 2001 1,9T7,810 560 Local 1,977,665 92 14464 

200,000,000 00 969,91830 Base 987,44859 7093 000 7093 

WB1M 99X020806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
360 4 aIB Apr 2001 3.957,261 040 Local 3,956,200 00 1.06104 

400,000,000 00 1,940,640 81 Base 1,954,758 42 52033 000 52033 

WB1M 99XQ20806 AUSTRALIA HILL 90DAY FUTURES DEC01 
361 103 Feb 2001 985,034550 Local 986,37985 -1,34530 

100,000,000 00 541,47349 Base 534,42060 -73951 000 -73951 

WB1M 99X020806 AUSTRALIA HILL 90DAY FUTURES DECOI 
3154 107 Feb 2001 985,202920 Local 986,37985 -1 .17693 

100,000,000 00 534,96519 awe 534,42060 -63907 000 -63907 

WBIM 99X020806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
404 3 03 Feb 2001 2,955,752 700 Local 2,959,21152 -3,45882 

300,000,000 00 1,588,717 08 Base 1,603,300 80 -1,85912 000 -1,85912 

WB1M 99X020806 AUSTRALIA BBILL 90DAY FUTURES DECOI 
411 2 M Apr 2001 1,978,726 940 Local 1,978,100 00 62694 

200,000,000 00 969,67620 Base 977,37921 30720 000 30720 

WB1M 99X020806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
412 3 M Apr 2001 2,967,994 080 Local 2,967,246 48 74760 

300,000,000 00 1,454,317 10 Base 1,465,127 40 36632 000 36632 

WB1M 99X020806 AUSTRALIA HILL 90DAY FUTURES DEC01 
413 2 M Apr 2001 1,978.630 600 Local 1,978.196 48 43412 

200,000,000 Do 969,52899 Base 976,43778 21272 000 21272 
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W81M 99X020806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
444 2 09 Feb 2001 1,970.838 300 Local 1,972,83167 -1,99337 

200,000,000 00 1,055,778 08 Base 1,068,880 20 -1,G67 85 000 -1,06785 

WBIM 99XO20806 AUSTRALIA IIIIILL 91DAY FUTURES DEC01 
454 2 03 Mar 2001 1,973,861 400 Local 1.975,450 33 -1,58893 

200,000,000 00 1,008,051 02 Base 1 .061,216 16 -81147 000 -811 47 

W81M 99X020806 AUSTRALIA BBILL90DAY FUTURES DEC01 
455 5 CO Mar 2001 4,938,431 530 Local 4,940,576 09 -2.14356 

500,000,000 00 2.522,056 98 Base 2,567,514 88 -1,09472 000 -1,09472 

WBlM 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
469 1 00 Feb 2001 985,202680 Local 986,42783 -1,22515 

100,000,000 00 525,901 19 Base 534,44660 -65399 000 -65399 

WBlM 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
505 3 ag Feb 2001 2,955,968 760 Local 2,959,283 49 -3,31473 

300,000,000 00 1,551,883 60 Base 1,603,339 79 -1,74023 000 -1,74023 

W131M 99X020806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
564 1 aG Feb 2001 985,899360 LocaJ 986,57181 -67245 

100,000,000 00 524,00551 Base 534,03132 -35741 000 -35741 

WBlM 99X020806 AUSTRALIA BBILL 90DAY FUTURES DRC01 
584 3(261ceb2001 2,96G,7DO430 Local 2.961,108 47 -40804 

300,000,000 00 1,546,0T? 76 Base 1,651,421 57 -21307 000 -21307 

WBlM 99XO20806 AUSTRALIA BBILL SODAY FUTURES DEC01 
608 2 CIO Feb 2001 1,974,055 760 Local 1,974,584 66 -52890 

200,000,000 00 1,030,85192 Base 1,115,837 79 -27619 000 -27619 

WB1M 99X020806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
608 1 CK6 Jon 2001 985,261730 Local 986,21195 -96022 

100,000,000 00 547,89849 Bass 532,35721 -53398 000 -53398 
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WBlM 99X020806 AUSTRALIA BBILL90DAY FUTURES DEC01 
609 2 UE Jan 2001 1,970,455 400 Local 1,972,423 90 -1,96850 

200,000,000 00 1,095,770 25 Base 1,064,714 43 -1,09468 000 -1,09468 

WBIM 99X020806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
652 2 W Jan 2001 1,970,887 020 Loaal 1,972,663 74 -1,T76 72 

200,000,000 00 1,086,944 19 Base 1,068,789 21 -97986 000 -97986 

WBIM 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
653 2 CU Jan 2001 1,970,935 080 Local 1 .972,663 74 .1,72866 

200,000,000 00 1,086,970 70 Base 1,068.789 21 -95336 000 -95336 

WBIM 99X020806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
664 1 0 Fab 2001 996,499260 Local 987,02802 -52876 

100,000,000 00 518.99726 Base 563,39560 -27818 000 -27818 

WBIM 99XO20806 AUSTRALIA BBILL90DAY FUTURES DEC01 
687 3 CM Jan 2001 2,956,258 440 Local 2,958,995 61 -2,73717 

300,000,000 00 1,643,384 07 Base 1,603,183 82 .1,521 59 000 -1,521 59 

WBIM 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
717 4 Q2 Feb 2001 3,947,342 360 Local 3,948,977 14 -1,63478 

400,000,000 00 2,071,960 01 Base 2,248,447 85 -85809 000 -85809 

WB1M 99X020806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
719 1 CID Jan 2001 985,251220 Loral 986,33187 -1,08065 

100,000,000 00 548,39083 Base 534,39461 -60149 000 -60149 

WGIM 99XO20806 AUSTRALIA HILL 90DAY FUTURES DEC01 
720 1 OKB Jan 2001 985,227180 Local 986,33187 -1,10469 

100,000,000 00 548,37745 Base 534,39461 -61487 000 -61487 

WBlM 99X020806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
741 4 09 Mar 2001 3,954.077 720 Local 3,955.331 84 -1,25412 

400,000,000 00 1,966,362 85 Base 1,973,710 59 -62367 000 -62367 
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WB1M 99X020806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
762 VUJan2001 1,970,790700 Local 1,972,71172 -1,92102 

200,000,000 00 1,092,015 13 Base 1 .068,815 21 -1,06444 000 .1,06444 

WBIM 99XO20806 AUSTRALIA 13BILL 90DAY FUTURES OEC01 
772 2 00 Mar 2001 1,977.183 600 Local 1,977,665 92 -48232 

200.000,000 00 980,28763 Bwe 986,85529 -23913 000 -23913 

W81M 99X020806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
773 3 0 Mar 2001 2,965.703 040 Local 2.966,498 88 -79584 

3011,000,1100 00 1,470,395 17 Base 1,4111,212 14 39451 0011 -39458 

W81M 99X020806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
795 2M3Jan2001 1,970,838780 Local 1,972,711 72 -1 .87294 

200,000,000 00 1,091,056 35 awe 1,068,815 21 -1,03686 000 -1,03686 

WB1M 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
799 3 0 Mar 2001 2,965,051 590 Local 2,966,498 88 -1,44729 

300.000,000 00 1,463,549 47 awe 1,480,282 94 -71438 000 .71438 

WB1M 99X020806 AUSTRALIA HILL 90DAY FUTURES DEC01 
799 2 03 Feb 2001 1,973,382 620 Local 1,974,392 40 -1,00978 

200,000,000 00 1,030,105 73 Base 1,110,595 73 -52711 000 -52711 

9SX020806 Total 
109,598,472 55 Local 109,647,282 82 -48,81027 
56.540,607 99 Base 57,195,609 93 -26,22036 000 -26,22036 

AUSTRALIAN DOLLAR Total 426,762,517 31 Local 427,241,675 75 -479,15844 
230,668.905 81 Baso 228,579.472 41 -262,63162 000 -262,63162 

CANADIAN DOLLAR 
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aso Currency USD - US DOLLAR 
und Asset ID Security Name Security Description Close Ex Rate Trd Dts of Orig Trc 
Lot Contracts Trd Data National Notional Future GnILs 
Ticker Notional PA Stl Date Proceeds Cost Future Gn/Ls Base Curr GnILs Not Base Future Gn/l. 

WBIM 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
08 1 M Feb 2001 233,750000 Local 236,05000 -2,30000 

250,00000 152,00295 Base 152,70405 -1,49564 000 -1,49564 

WB1M 134993922 CANADA BANKERS ACCEP FUTURES SEPOI 
09 5 Q3 Feb 2001 1,169,825 000 Local 1,180.850 00 -11,02500 

1,250,000 00 760,71380 Base 768,38534 -7,16934 000 -7,16934 

WB1M 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
050 3 CM Feb 2001 702,525000 Local 708,97500 -6,45000 

750,00000 458,41794 Base 465,36127 4,20881 000 -4,20881 

WB1M 134993922 CANADA BANKERS ACCEP FUTURES SEPOI 
109 1 (V Feb 2001 234,075000 Local 236,32500 -2,25000 

250,00000 153,27067 Base 155,12042 -1,47328 000 -1,47328 

WB1M 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
129 100 Aug 2001 239,525000 Local 239,72500 -20000 

250,00000 155,83928 Base 155,33269 -13012 000 -13012 

WBIM 134993922 CANADA BANKERS ACCEP FUTURES SEPOI 
140 3 ME Jan 2001 698,250000 Local 705,30000 -7,05000 

750,00000 467,40087 Base 475,43003 -4,71919 000 -4,71919 

WB1M 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
141 1 WE Jan 2001 232,775000 Local 235,10000 .2,32500 

250,00000 155,81702 Base 158.47668 -1,55633 000 -1,55633 

WB1M 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
145 2 (23 Feb 2001 469,350000 Local 473,12500 -3,77500 

500,GOO 00 305,16905 Base 312,23175 .2,45449 000 -2,45449 

WBIM 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
146 2 OR Feb 2001 471,200 ON Local 474,15000 -2.95000 

500,00000 306,37191 Base 315,39939 -1,91808 000 -1,91800 
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WBIM 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
147 1 CM Feb 2001 236,525000 Local 237,52500 A000 00 

250,00000 15378739 Base 159,241 76 -65020 000 -65020 

WBiM '134993922 CANADA BANKERS ACCEP FUTURES SEPOI 
148 1 CIS Feb 2001 236,550000 Local 237,52500 -97500 

250,00000 153,80364 Base 159,24175 -63394 000 -63394 

WB1M 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
150 1 = Feb 2001 236,675000 Local 237,57500 -90000 

250.00000 153,88492 Base 159,27628 -58518 000 -58518 

WBIM 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
204 1003Mar200l 2,373,100000 Local 2,379,300 00 -6,20000 

2,500,000 00 1,540,274 79 Base 1,586,310 20 -4,02415 000 -4,02415 

W81M 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
238 1 02 Mar 2001 237,700000 Local 238,07500 -37500 

250,00000 163,55301 Base 1158,4114 15 -24225 000 -24225 

WBIM 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
239 602Mar2001 1,428,300000 Local 1.428,1125 00 -52500 

1,500,000 00 922,67466 Base 952,64781 -33915 000 -33915 

WBIM 134993922 CANADA BANKERS ACCEP FUTURES SEPOI 
239 CXL -6 02 Mar 2001 -1,428,300 000 Local -1,428,825 00 52500 

-1,500,000 00 -922,67466 Base .952,64781 33915 000 33915 

WBIM 134993922 CANADA BANKERS ACCEP FUTURES SEPOI 
266 1 (10 Feb 2001 231,900000 Local 235,10000 -3,20000 

250,00000 155,33520 Base 158,47668 -2,14348 000 -2,14348 

WBIM 134993922 CANADA BANKERS ACCEP FUTURES SEPOI 
274 6 02 Mar 2001 1,426,650 000 Local 1,428,825 00 -2,17500 

1,500,000 00 92`1,608 77 Base 952.64781 .1,40505 000 .1,40505 
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WB1M 134993922 CANADA 13ANKERS ACCEP FUTURES SEP01 
285 5 03 Mar 2001 1 .190,000 000 Local 1,190,875 00 -87500 

1,250,000 00 769,43020 Base 795.46555 -56575 000 -56575 

WBlM 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
324 1 06 Mar 2001 237,526000 Local 238,05000 -52500 

25000000 154,20693 Base 159,18808 -34094 000 -34084 

W81M 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
325 105 Mar 2001 237,500000 Local 238,05000 -55000 

250,00000 154,19070 Base 159,18808 -35707 000 -35707 

WB1M 134993922 CANADA BANKERS ACCEP FUTURES SEPOI 
326 2 05 Mar 2001 474,950000 Local 476,10000 -1,15000 

500,00000 308,34894 Base 318,37617 -74661 000 -74661 

WBIM 134993922 CANADA BANKERS ACCEP FUTURES SEPOI 
381 1 W Mar 2001 237,425000 Local 238,07500 -65000 

25000000 153,11823 Base 159,20480 .41919 000 -41919 

W81M 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
382 1 W Mar 2001 237.400000 Local 238,07500 -67500 

250,00000 153,10211 Base 159,204 80 '-435 32 000 43532 

WBlM 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
470 3 ac? Mar 2001 710,550000 Local 713,55000 -3,00000 

750,00000 458,15340 Base 476.47282 -1,93436 000 -1,93436 

WBlM 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
471 3 00 Mar 2001 709,875000 Local 713,17500 -3,30000 

750,00000 457,71817 Base 474,02311 -2,12779 000 -2,12779 

WBIM 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
508 2 (39 Fab 2001 464,750 000 Local 470,20000 .5,45000 

500.00000 304.35502 Base 316,95336 -3,56909 000 -3,56909 
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ass Currency USD - US DOLLAR 
und Asset ID Security Name Secunty Description Close Ex Rate Trd Dts of Ong Trd 

Lot Contracts Trd Date Notional Notional Future GrLILs 
Ticker Notional Pa Stl Date Proceeds Cost Future GntLa Base Curr Gn/Ls Not Base Future Grill. 

WB1M 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
509 109 Feb 2001 232,400000 Local 235,10000 -2,70000 

250,00000 152.19388 Base 158,47668 -1,76817 000 -1,76817 

WBIM 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
628 5 00 Mar 2001 1,182,150 000 Local 1,188,200 00 -6,05000 

1,250,000 00 763,761 11 Base 785,32789 -3.90878 000 -3,90878 

WB1M 134993922 CANADA BANKERS ACCEP FUTURES SEPOI 
629 22 aG Mar 2001 6,212,250 000 Local 5,233,750 00 -21,50000 

5,500,000 00 3,367,520 06 Base 3,462,942 25 -13,69067 000 -13,89067 

WB1M 134993922 CANADA BANKERS ACCEP FUTURES SEPOI 
567 1 (15 Feb 2001 232,550000 Local 235,10000 -2.55000 

250,00000 152,02328 Base 158.47668 -1,66699 000 -1,66699 

WB1M 134993922 CANADA BANKERS ACCEP FUTURES SEPOI 
568 1 (15 Feb 2001 232,575000 Local 235,10000 -2,52500 

250,00000 152,03963 Base 158,47668 -1,65065 000 -1,65065 

WB1M 134993922 CANADA BANKERS ACCEP FUTURES SEPOI 
584 3 (19 Mar 2001 710,925000 Local 714,00000 -3,07500 

750,00000 458,21818 Base 467,215 0`1 -1 .981 96 000 -1,98196 

WBlM 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
674 7 (113 Feb 2001 1,625 . 100 000 Local 1,645,900 00 -20,80000 

1,750,000 00 1,056,906 54 Base 1,109,471 55 -13,52757 000 -13,52757 

WB1M 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
675 2 (M Feb 2001 465,550000 Local 470,85000 -5.30000 

500.00000 302,77696 Base 304,80852 -3,44693 000 -3,44693 

W61M 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
729 3 (22 Feb 2001 699,37SO00 Local 707,10000 -7,72500 

750,00000 464,90777 Base 459,38710 -5,02472 000 -5,02472 
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707,62500 
461,08350 

235,90000 
152,626 B3 

235,90000 
152,62683 

239,62500 
155,73205 

26,083,825 00 
17,296,847 59 

237,50000 
159,22499 

239,60000 
156.56039 

236,20000 
154,89547 

475,75000 
316,70202 

-1,62500 
-1 .032 53 

-85000 
-55180 

-1,92500 
.1,25612 

-2,65000 
-1,68596 

1,25612 000 

000 -`1,685 96 

Prepared by State Street Page 17 

W81M 134993922 CANADA BANKERS ACCEP FUTURES SEPOI 
730 3 M Feb 2001 700.725000 Local 

750,00000 455,78588 Bass 

WB1M 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
731 1 a2 Feb 2001 233,650000 Local 

250,00000 151,97741 Base 

WB1M 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
732 1 (22 Feb 2001 233,675000 Local 

250,00000 151,99367 Base 

WB1M 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
742 1025 Jul 2001 239,525000 Local 

250,00000 155,89007 Base 

134993922 Total 
25,930,800 00 Local 
16,835,869 35 Base 

WB1M 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
04 1 0 Mar 2001 235,875000 Local 

250,00000 149,87615 Base 

WB1M 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
06 1 Q@ Aug 2001 238,750000 Local 

250,00000 154,99220 Base 

WB1M 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
051 1 CIS Feb 2001 234,275000 Local 

250,00000 152.87123 Base 

WB1M 134994987 CANADA BANKERS ACCEP FUTURES DECOI 
054 2 (22 Mar 2001 473,100000 Local 

500,00000 300,99237 Base 

-6,90000 
-4,48810 

-2,25000 
-1,46351 

-2,22500 
-1,44725 

-10000 
-6508 

.153,02500 
-99,63593 

000 

000 

000 

000 

000 

000 

000 

-4,48910 

-1,46351 

-1,44725 

-6508 

-99,63593 

-1,03253 

-55180 



aso Currency USD - US DOLLAR 
und Asset ID Security Name Security Description Close Ex Rate Trd Dts of Orig Trd 
Lot Contracts Trd Data Notional Notional Future GnLs 
Ticker Notional Pa Sit Date Proceeds Cost Future GrdLs Base Cunr GrVLs Net Bass Future Grill. 

W81M 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
057 1 Q6 Aug 2001 238,625000 Local 239.60000 -97500 

250,00000 154.98145 Base 156,56039 -63324 000 -63324 

W81M 134994987 CANADA BANKERS ACCEP FUTURES DECOI 
108 2 Q9 Aug 2001 476.850000 Local 479,20000 -2,35000 

500,00000 308 ."1 14 Base 313.12078 -1,52005 000 -1 .52005 

WB1M 134994967 CANADA BANKERS ACCEP FUTURES DECOI 
113 1 G9 Feb 2001 234,200000 Local 236,20000 -2,00000 

250,00000 153,35252 Base 154.89546 -1,30959 000 -1,30959 

WB1M 134994987 CANADA BANKERS ACCEP FUTURES DECOI 
123 3 M Mar 2001 709,875000 Local 713,62500 -3,75000 

75000000 452,81294 Base 475,05302 -2,39204 000 -2,392 D4 

WBIM 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
148 2 00 Aug 2001 476,600000 Local 479,20000 -2,60000 

500,00000 308,29920 Bass 313,12078 -1,68187 000 -1,68187 

WBIM 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
149 1 (33 Feb 2001 234,250000 Loral 236,20000 -1,95000 

250,00000 152,30819 Base 154,89547 -1.26788 000 -1,26788 

WBIM 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
169 5 Q% Mar 2001 1,182,250 000 Local 1,188,625 00 -6,37500 

1,250,000 00 756,97913 Base 791,80572 -4,08182 000 -4,08182 

WBIM 134994967 CANADA BANKERS ACCEP FUTURES DECOI 
180 4 09 Aug 2001 957,800000 Local 958,30000 -50000 

1 .000,000 00 624,17726 Base 620,941 98 -32564 000 -32584 

WB1M 13499498T CANADA BANKERS ACCEP FUTURES DEC01 
205 1 03 Mar 2001 234.625000 Local 236,42500 -1,80000 

250,00000 152,284 T6 Base 155,25675 -1,16830 000 -1,16830 
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ase Currency USD - US DOLLAR 
und Asset ID Security Name Security Description Close Ex Rate Trd Dts of Orig Trc 
Lot Contracts Trd Date Notional Notional Future GnILa 
Ticker Notional Pa Sit Data Proceeds Cost Future GnILs Base Curr Gn/Ls Not Base Future Grill. 

WB1M 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
206 2 011 Mar 2001 469,200000 Local 47285000 -3,65000 

500,00000 3G4,537 08 Base 310,51350 -2,36905 000 .2,36905 

WB1M 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
211 1 M) Jan 2001 234,675000 Local 236,20000 -1,52500 

250,00000 156,50218 Base 154,89547 -1,01701 000 -1,01701 

WBlM 134994987 CANADA BANKERS ACCEP FUTURES DECOI 
216 3 Gir Mar 2001 707,425000 Local 712,40000 -4,97500 

750,00000 450,35969 Base 470.790 131 .3,16718 000 -3,16718 

WB1M 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
219 3 Q9 Mar 2001 707.550000 Local 712,35000 -4,80000 

750,00000 450,43927 Base 470,57057 -3,05577 000 -3,05577 

WB1M 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
240 3 02 Mar 2001 703,875000 Local 709,27500 -5,40000 

750,00000 454,69973 Base 465,77026 -3,48837 000 -3,48837 

WBIM 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
243 2 00 Aug 2001 478,550000 Local 479,00000 .45000 

50000000 311,65760 Base 309,691 70 -29306 000 -29306 

W81M 134994987 CANADA BANKERS ACCEP FUTURES DECOI 
244 100 Aug 2001 239,300000 Local 239,50000 -20000 

250.00000 155,84508 Base 154.84585 -13025 000 -13025 

WBIM 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
249 2 Q3 Mar 2001 473,650 DOO Local 475,55000 -1,9DO 00 

500,00000 301,34229 Base 314,19804 -1,20881 000 -1,20881 

W81M 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
259 3 = Jan 2001 703875000 Local 708,60000 -4,72500 

750,00000 469,531 78 Bass 464,686 42 -3,15189 000 -3,151 89 
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ase Currency USD - US DOLLAR 
ind Asset ID Security Name Security Description Close E)L Rate Trd Dts of Orig Trc 

Lot Contracts Trd Date Notional Nodwal Future Grdl-s 
Ticker Notional Po SO Date Proceeds Cost Future GnILs Bass Curr GnIL5 Not Base Future GnIL 

WBIM 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
260 110DJar)2001 2,581,700000 Local 2,598,200 00 -16,60000 

2.750,000 00 1,722,166 87 Base 11,703,850 20 -11,00661 000 .11,00661 

W81M 1349949B7 CANADA BANKERS ACCEP FUTURES DECOI 
261 5(IUJan200l 1.173,625000 Local 1 .181,000 00 -7,37500 

1,250,000 00 782,8W 51 Base 774,47736 -4.91962 000 -4,91962 

WB1M 134994987 CANADA BANKERS ACCEP FUTURES DECOI 
269 2 0@ Sep 2001 486,350000 Local 479.20000 7.15000 

500,00000 312.18307 Base 313,12078 4,S8951 000 4,58951 

WGIM 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
269 CXL -2 W Sep 2001 -486.350 000 Local -479,20000 -7,15000 

-500,00000 -312,18307 Base -313,12078 -4.58961 000 -4,58951 

WBIM 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
286 3 03 Mar 2001 704,325000 Local 709,27500 -4,95000 

750,00000 455,40246 Base 465.77026 -3 .20057 000 -3,20057 

WB1M 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
299 2 04 Sep 2001 476.350000 Local 479,20000 -2,W 00 

500,00000 305,76417 Base 313,12078 -1.82939 000 -1,82939 

WB1M 134994987 CANADA BANKERS ACCEP FUTURES DECOI 
302 1 02 Feb 2001 234,550000 Local 236,20000 -1,65000 

250,00000 156,99408 Base 154,89547 -1,10434 000 -1,10434 

WBIM 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
312 2 06 Sep 2001 477.450000 Local 479.47500 -2,02500 

500,00000 306,11659 Base 312,55636 -1.29833 000 -1,29833 

WB1M 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
322 3 CS Mar 2001 70,800 000 Local 709,27500 -5,47500 

750,00000 456,92385 Base 465,77025 -3,55450 000 -3,56450 
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WBIM 134994987 CANADA BANKERS ACCEP FUTURES DECOI 
420 1 OD Aug 2001 239,125000 Local 239,60000 47600 

250,00000 155,59935 Base 155,64512 -30908 000 -30908 

WBIM 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
468 4 (1(2 Mar 2001 937,400000 Local 945,70000 .8,30000 

1,000,000 00 604,42334 Base 621,02701 -5.35173 000 -5,351 73 

WB1M 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
477 100 Aug 2001 239,000000 Local 239,60000 -60000 

250,00000 155,30579 Base 155,64512 -38989 000 -389 B9 

WB1M 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
511 2 00 Aug 2001 4T7,900 000 Local 479,10000 -1,20000 

500,00000 312,1347 01 Base 31 '1,518 92 -7113 55 000 -78355 

WB1M 1349949137 CANADA BANKERS ACCEP FUTURES DECOI 
530 3 00 Mar 2001 703,050000 Local 709.27500 -6,22500 

750,00000 454,22514 Base 465,77025 4,02184 000 4,02184 

WB1M 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
586 100 Aug 2001 238,825000 Local 239,50000 -67500 

250,00000 156,04372 Base 155,87380 -44103 000 -44103 

WBIM 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
625 6 05 Mar 2001 1,404,550 000 Local 1,418,600 00 -14,05000 

1,500,000 00 901,45002 Base 931,57335 .9,01739 000 -9,01739 

WB1M 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
626 7 05 Mar 2001 1,638 175 000 Local 1,655,325 00 -17.16000 

1,750,000 00 1,051,392 18 Base 1,089.333 13 -11,00699 000 -11,00699 

WBIM 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
627 1 09 Aug 2001 238.675000 Local 239,50000 -82500 

250,GOO 00 154,85306 Base 155,87380 -53526 000 -53526 
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Lot Contracts Trd Date Notional Notional Future GnILs 
Ticker Notional Pa S11 Oats Proceeds Cost Future GnJLs Base Curr GnJLs Not Base Future Grill. 

WBIM 134994987 CANADA BANKERS ACCEP FUTURES DECO1 
664 2 QO Aug 2001 477,300000 Local 478,95000 -1,65000 

500,00000 308,79210 Base 312,121 18 -1,06748 000 -1,06748 

WBlM 134994987 CANADA BANKERS ACCEP FUTURES DECOI 
673 2 120 Feb 2001 469,200000 Local 472,40000 .3,20000 

500,00000 305,15079 Base 309,79095 -2,061 16 000 -2 .081 16 

W131M 134994987 CANADA BANKERS ACCEP FUTURES DECO1 
69B 1 (16 Mar 2001 234,075000 Local 236,52500 -2,45000 

250,00000 149,54002 Base 156,091 13 -1,56520 000 -1,56520 

WBlM 134994987 CANADA BANKERS ACCEP FUTURES DECOl 
708 100 Aug 2001 238,650 GOO Local 239,47500 -82500 

250,00000 154,16671 Base 156,06059 -53295 000 -53295 

WB1M 134994987 CANADA BANKERS ACCEP FUTURES DECO1 
728 1 Q2 Feb 2001 234,575000 Local 236,20000 -1,62500 

250,00000 152,57907 Base 154,89547 -1,05698 000 .1,05698 

W81M 134994987 CANADA BANKERS ACCEP FUTURES DECO1 
743 1 QQ Aug 2001 238,900000 Loral 239,62500 -72500 

250,00000 154,647 85 Base 156,33155 -46932 000 -46932 

WBIM 134994987 CANADA BANKERS ACCEP FUTURES DFC01 
745 5QGMar2OO1 1,172.100000 Local 1 .183,300 00 -11,20000 

1 .250.000 00 747.36964 Base 776,96364 -7.14149 000 -7.14149 

WB1M 134994987 CANADA BANKERS ACCEP FUTURES DECO1 
778 3 (M Mar 2001 707,175000 Local 711,82500 -4.65000 

750,00000 452,79496 Base 473,99997 -2,97733 000 ~2,977 33 

WBIM 134994987 CANADA BANKERS ACCEP FUTURES DECOI 
779 2 QD Mar 2001 472.200000 Local 475,00000 -2,80000 

500,00000 302,34352 Base 318,44999 -1,79280 000 .1,79260 
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WBlM 134994987 CANADA BANKERS ACCEP FUTURES DECOI 
779 190 Aug 2001 238,775000 Local 239,62500 -85000 

250,00000 15475724 Base 156,33155 -55091 000 -55091 

WBlM 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
796 1 CBM Jan 2001 234,650000 Local 236,20000 -1,55000 

250,00000 155,66540 Base 154,89547 -1,02826 000 -1,02826 

134994987 Total 
27,831,275 00 Local 28 .010,100 00 -178,82500 
18 .D46,674 68 Base 18,397,628 43 -115,82243 000 -115,82243 

WBlM 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
06 9 (23 Feb 2001 2,123.000 000 Local 2,134,075 00 -11,07500 

2,250,1100 00 1,380,544 44 Base 1,428.526 33 -7,20185 000 -7,201 85 

WBlM 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
07 9 M Feb 2001 2,127,375 000 Local 2,136,375 00 -9,00000 

2,250,000 00 1,383,389 42 Base 1,432,270 72 -5,85252 000 -5,85252 

WB1M 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
036 1 (101 Jan 2001 233,250000 Local 235.40000 -2,15000 

250.00000 154,08238 Base 158,29473 -1,42027 000 -1,42027 

WB1M 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
037 5 CD Jan 2001 1,166 425 000 Local 1,177,150 00 -10,72500 

1,250,000 00 770.52752 Base 789,55538 -7,08481 000 -7,0114 81 

W81M 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
052 7 CM Feb 2001 1,655,675 000 Local 1,662,500 00 -6,82500 

1,750,000 00 1,080,375 95 Base 1,113,449 20 41,453 51 000 -4,45351 

WB1M 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
053 8 CM Feb 2001 1,899,900 000 Local 1,903,750 00 -3,85000 

2,000,000 00 1,239,739 85 Base 1,267,307 34 -2,51223 000 -2,51223 
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W51M 134994995 CANADA 13ANKERS ACCEP FUTURES JUNDI 
110 7 (V Feb 2001 1,662,500 000 Local 1,666,350 00 -3,85000 

1,750,000 00 1,088,593 36 Base 1,112,257 78 -2,52096 000 -2,52096 

WB1M 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
i CC Feb 2001 237,500000 Local 238,07500 -57500 

250,000 OG 155,5`13 34 Base 158,98173 -37651 000 -37651 

WBIM 134994995 CANADA BANKERS ACCEP FUTURES JUN011 
112 3 W Feb 2001 711,775000 Local 713,82500 -2,05000 

750.00000 466,06529 Base 477.12383 -1,34233 000 -`1,342 33 

W131M 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
151 2 (23 Feb 2001 474,700000 Local 475,77500 ~1 .075 00 

500,00000 308,647S9 Base 318,15883 -69896 000 -69896 

WIIIM 134914995 CANADA aANKERSACCEP FUTURES JUN01 
152 2 = Feb 2001 474.250000 Local 475,57500 -1,32500 

500,00000 308,35501 Base 317,21986 -861 51 000 -86151 

WBlM 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
153 1 CM Feb 2001 237,125000 Local 237,80000 -67500 

250,00000 154,17 50 Base 157,181 52 43B 88 000 -43888 

WBIM 134994995 CANADA BANKERSACCEP FUTURES JUN01 
262 3 = Jan 2001 697,725000 Local 705,45000 -7,72500 

750,00000 465,42932 Bass 476,30150 -5,15309 000 -5,15309 

WB1M 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
267 103 Feb 2001 232,825000 Local 235,55000 -2,72500 

250,00000 155,95480 Base 156,37646 -1,82531 000 -1,82531 

WBIM 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
301 602Feb2001 1,398,100000 Local 1413,42500 -15,32500 

1,500.000 00 935,74693 Base 927,50303 -10,25701 000 -10,25701 
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WB1M 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
326 2 03 Feb 2001 467,750000 Loaal 471,90000 -415000 

500,00000 311,08649 Base 305,29853 -2,76004 000 -2,760 G4 

WB1M 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
327 2 03 Feb 2001 468,000000 Local 472,05000 -4,05000 

500,00000 311,25276 Base 305,37575 -2,69353 000 -2,69353 

WBIM 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
364 2 05 Feb 2001 468,650000 Local 472,45000 -3,80000 

500,00000 310,38502 Base 310,10957 -2,51672 000 -2,51672 

W81M 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
385 1 W Feb 2001 234,350000 Local 236,22500 -1,87500 

250,00000 154.75794 Base 155,05478 -1,23820 000 -1,23820 

WB1M 134994995 CANADA BANKERS ACCEP FUTURES JUN0`I 
406 4 02 Feb 2001 939,100000 Local 945,55000 -6,45000 

1,000,000 00 621,17990 Bwe 623,16317 -4,26644 000 4,26644 

WBIM 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
445 2 GS Feb M 469,550 OW Local 472,90000 -3,35000 

500,00000 310,96043 Base 312,08326 -2,21854 000 -2,21854 

WB1M 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
446 3 09 Feb 2001 704,000000 Local 709,22500 -5,22500 

750,00000 466,22541 awe 467,78557 -3,46026 000 -3,46026 

WB1M 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
454 2 CM Jan 2001 464,850000 Local 470,30000 -5,45000 

500,00000 310.45890 awe 317,53433 -3,63989 000 -3,63989 

WB1M 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
470 5 00 Feb 2001 1,172,875 000 Local 1,181,500 00 .8,62500 

1,250,000 00 769,80478 Base 778,42891 -5,66094 000 -5,66094 
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WBIM 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
471 2 (10 Feb 2001 469,550000 Local 472,77500 -3.22500 

500,GOO 00 308,19445 Bass 310.92446 .2,11670 000 -2,11670 

WBIM 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
507 4 W Feb 2001 940,400000 Local 945.80000 -5,40000 

1,000,000 00 61S,94821 Base 620,88886 -3,53635 000 -3,53635 

W81M 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
6 09 Feb 2001 1,410,250 000 Local 1,418.600 00 -8,35000 

510 

1 .500.000 00 923,54311 Base 931,36953 -5.46824 000 -5,46824 

WBIM 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
562 3 aM Jan 2001 697.950000 Local 705,45000 -7,50000 

750,00000 466,01424 Base 476,30150 -5,00768 000 -5,007 6B 

W81M 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
565 4 (15 Feb 2001 940,600000 Local 945,60000 -5,00000 

1,000,000 00 614,891 B5 Base 620,96134 -3,26862 000 -3,26862 

WBlM 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
566 6a5Feb2001 1,411,000000 Loral 1 .418,525 00 -7,52500 

1,500,000 00 922,40315 Base 931,52409 -4,91927 000 -4,91927 

WB1M 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
586 3 06 Feb 2001 704.625000 Loral 709,27500 -4,65000 

750,00000 459,18861 Base 465,77025 -3,03030 000 -3,03030 

WB1M 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
587 4 06 Feb 2001 939,700 OW Local 945,70000 -6,00000 

1,000,000 00 612,381 82 Base 621,02701 -3,91007 000 -3,91007 

WBlM 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
621 2 (20 Feb 2001 470,700000 Local 473,30000 -2.60000 

500,00000 306,14658 Base 310,87006 .1,69106 000 -1,691 06 
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WBIM 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
622 2 CM Feb 2001 470,700000 Local 473,40000 .2,70000 

500,00000 306,14658 Base 310,93575 -1,75610 000 -1 .75610 

W81M 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
623 3 CM Feb 2001 706,200000 Local 710,10000 -3.90000 

750,00000 459,31742 Base 466,45475 -2,53659 000 -2,53659 

WBIM 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
624 1 QD Feb 2001 235,325000 Local 236,70000 -1,37500 

250,00000 153,05703 Base 155,51900 -89431 000 -89431 

WBIM 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
625 2 (W Feb 2001 470,950000 Local 473,45000 -2,50000 

500,00000 306,30918 Bwe 311,07085 .1.62602 000 -1,62602 

WB1M 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
660 2 CKY Jan 2001 465,700000 Local 470,30000 -4,60000 

500,00000 308,16580 Base 317,53433 -3,04394 000 -3,04394 

WBlM 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
670 4 (M Feb 2001 941,550000 Local 946,97500 -5,42500 

1,000,000 00 612,35022 Bass 622,119099 -3,52822 000 -352822 

WBIM 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
671 13 0 Feb 2001 3,061,425 000 Local 3,078,525 00 -17,10000 

3,250,000 00 1,991,040 61 Base 2,025,454 73 -11 .12123 000 -11,121 23 

WBIM 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
672 4 Q3 Feb 2001 942,300000 Local 947.30000 -5,00000 

1,000,000 00 612,83800 ewe 627,32021 .3.25182 000 -3,25182 

VqBIM 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
688 2 CM Jan 2001 465,400000 Local 470,30000 -4.90000 

500,00000 307.35714 Bwe 317,53433 -3,23603 000 -323603 
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WBlM 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
689 10 Jan 2001 233,150000 Local 23S,40000 -2,25000 

250,00000 153,97576 Base 158,29473 -1,48593 000 -1,48593 

WB1M 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
724 5 02 Feb 2001 1,176,000 WO Loca) 1,183,750 00 -7,75000 

1,250,000 00 764,92802 Base 784,87697 -5.04098 000 -5,04098 

WB1M 134914915 CANADA BANKERS ACCEP FUTURES JUNII 
725 4 (22 Feb 2001 940.700000 Local 947,00000 -6,30000 

1,000,000 00 611 .87737 Base 627,90078 -4,09783 000 -4,09783 

WBlM 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
726 4 02 Feb 2001 941,850000 Local 947.32500 .5,47500 

1,000,000 00 612,62539 Base 629,62098 .3,56121 000 -3,561 21 

W81M 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
727 8 02 Feb 2001 1,887,950 000 Local 1,896.675 00 -8,72500 

2,000,000 00 1,228,015 19 ease 1,269,613 38 -5.67517 000 -5,67517 

134994995 Total 
41 .645,225 00 Local 41,895,400 00 -250,17500 
27,269,860 06 Base 27,779,299 99 -164,25798 000 -164,25798 

WB1M 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
03 2 (23 Mar 2001 475,250000 Local 476,30000 -1,05000 

500,00000 301,97623 Base 307,72695 -66718 000 -66718 

WBlM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
052 1 (22 Mar 2001 237,475000 Local 238,15000 -67500 

250,00000 151,08468 Base 153,86348 -42944 000 -42944 

WB1M '137993994 CANADA 13ANKERS ACCEP FUTURES MAR02 
053 1 (22 Mar 2001 237,500000 Local 238,15000 -65000 

250,00000 151,10059 Base 153,86348 :413 54 000 -41354 
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WB1M 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
124 2 03 Mar 2001 475,150000 Local 476,30000 -1,15000 

500,00000 303,08726 Base 307,72695 -73356 000 -73356 

W131M 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
125 2 M Mar 2001 475.200000 Local 476,30000 -1 .10000 

500,00000 303,11915 Base 307,72695 -70166 000 -70166 

WBIM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
165 1 05 Mar 2001 237,700000 Local 238,15000 45000 

250,00000 152,19618 Base 153,86348 -2118 13 000 -28813 

WBIM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
167 5CffiMar2001 1,168.375000 Local 1,190,750 00 -2,37500 

1,250,000 00 760,90088 Base 769,31737 -1,52068 000 -1,52068 

WBIM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
217 2 W Mar 2001 475,900000 Local 476,60000 -7DO 00 

500,00000 302,96664 Base 306,90236 -44563 000 -44563 

WBIM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
218 2 W Mar 2001 476,050000 Local 476.75000 -70000 

500,00000 303.06213 Base 304,57420 -44563 000 -44563 

WBIM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
246 1 W Apr 2001 238,375000 Local 238,22500 15000 

250,00000 154,99025 Base 153,74303 9753 000 9753 

WBlM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
247 4 CM Mar 2001 953,700000 Local 95350000 20000 

1,000,000 00 606,75634 Base 609,14841 12724 000 12724 

WBIM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
319 2 (12 Apr 2001 477,250000 Local 476,80000 45000 

500,00000 303.131 54 Base 304,60615 28582 000 28582 
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WBIM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
320 1 MR Apr 2001 238,650 ODD Local 238,40000 

250,00000 151,58165 Base 152,30307 

W81M 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
321 1 ME Apr 2001 238,675000 Local 238.40000 

2S0,00000 151,59753 Base 152,30307 

WBIM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
363 2 Cn Apr 2001 477,600000 Local 476,80000 

500,00000 302.16367 Base 304,60615 

WBIM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
366 1 OM Apr 2001 238,850000 Local 238,40000 

2S0,00000 151,11347 Base 152,30307 

WBIM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
415 2 M4 Apr 2001 477,100000 Local 476,80000 

500,00000 304,40888 Base 304,60615 

WB1M 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
459 1 (IM Apr 2001 238.625000 Local 238,40000 

2S0,00000 151,21022 Base 152,30307 

W81M 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
460 1 (6% Apr 2001 238,600000 Local 238,40000 

250,00000 151,19438 Bass 152,30307 

WBIM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
538 1 011) Apr 2001 238,450000 Local 238,47500 

250,00000 163,20603 Base 152,35099 

WRIM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
608 1 012 Apr 2001 238.700000 Local 238,47500 

250,00000 152,98331 Base 152,35099 

-1606 000 

22500 
14420 000 14420 
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25000 
15879 

27500 
17467 

8DO 00 
50614 

45000 
29470 

30000 
19141 

22500 
14258 

20000 
12673 

-2500 
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Base Curr GrdLs 

000 

000 

000 

000 

000 

000 

000 

Trd We of Orig Trills 

Not Base Future GnILs 

15879 

17467 

50614 

28470 

19141 

14258 

12673 
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WBJM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
649 1 01E Apr 2001 238,975000 Local 238,50000 47500 

250,00000 153,43499 Base 152,36696 30498 coo 30498 

WBIM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
712 1 017 Apr 2001 239,300000 Local 238,50000 80000 

25000000 153,76222 Base 152,36696 51404 000 51404 

WB1M 137993994 CANADA eANKERSACCEP FUTURES MAR02 
744 4 ag Mar 2001 951 .500000 Local 952,60000 -1,10000 

1,000,000 00 606,70780 Base 615,45390 -701 40 000 -701 40 

W81M 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
775 1 GO Mw 2001 237,900000 Local 238,15000 -25000 

250,00000 152,32428 Base 153,86348 -16007 000 -16007 

WBIM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
776 2 (W Mar 2001 476,850000 Local 4T6 300 00 AS000 

500,00000 304,6BO 57 Base 307,72695 -2118 13 000 -28813 

137993994 Total 
10,716,700 00 Local 10,722,575 00 -5,87500 
6,834,740 87 Base 6,89027069 -3,75228 000 .3,75228 

CANAMAN DOLLAR Total 106,124.000 00 Local 106,711,900 00 -587,90000 
68,987,144 96 Base 70,364.046 70 -383,46862 000 -383,46862 

EURO CURRENCY 

GERMANY 

WB10 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
D23 69 00 May 2001 7,500,530 000 Local 7.402,780 00 97,750 DO 

6,90000000 6,345,448 38 Base 6,600,459 66 82,69650 000 82,69650 
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W11111 99XO11441 GERMANY FED REP BONDS 10YR FTR SEPOI 
194 69 05 Sep 2001 7,135,980 000 Local 7,300,890 00 -164,91000 

6,900,000 00 6,328,900 66 Base 6.176,552 94 -146 .25868 000 .146,25868 

W810 99XO34294 GERMANY FED REP BONDS 10YR FrR DECOI 
687 69 (13 Oct 2001 7,318,140 000 Local 7.438,200 00 -120,06000 

6,900,000 00 6,719,516 15 Base 6,596,939 58 -110,23909 000 .110,23909 

WBIQ 99XO34294 GERMANY FED REP BONDS 10YR FrR DEC01 
687 CXL -69 MM Oct 2001 -7,318,140 000 Local -7,438 .200 00 120,06000 

-6 .900,000 00 -6,719,516 15 awe -6,596,939 58 110,23909 000 110,23909 

WBIQ 99XO34294 GERMANY FED REP BONDS 10YR FTR DEC01 
688 69 03 Oct 2001 7,318,140 000 Local 7,438,200 00 -120,06000 

6,900,000 00 6,716,052 52 Base 6,596,939 58 -110.21508 000 -110,21508 

99X034294 Total 
7,318.140 00 Local 7,438,200 00 .120,06000 

GERMANYTotal 

6,718,052 52 Base 6.596,939 58 -1 10.215 08 000 -110,21508 

21,954,650 00 Local 22,141,870 00 -187,22000 
19,392,401 56 Base 19,373,952 18 -173,77726 000 -173,77726 

UNITED KINGDOM 

WBIM 99XO11706 EURIBORFUTURES JUN01 
145 32(112Jan2001 7,598,800000 Local 7,620,400 00 -21,60000 

8,000,000 00 7,203.662 40 Base 6,741,005 94 -20,47680 000 -20,47680 

WBIM 99XO18172 EURIBORFUTURES SEP01 
044 3 004 Jul 2001 717,012500 Local 717,51250 -50000 

750,00000 607,09449 Base 616,55848 42335 000 42335 
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W81M 99XO18172 EURIBORFUTURES SEP01 
055 103 Feb 2001 239,837500 Local 239,42500 41250 

250,00000 218,18017 Bass 224,98767 37525 000 37525 

WBIM 99XO18172 EURIBORFUTURES SEPOI 
062 6 02 Jun 2001 1,429,325 000 Local 1,433,087 50 -3,76250 

1,500,000 00 1,213,639 86 Base 1,276,880 98 .3,19474 000 -3,19474 

WB1M 99XO18172 EURiBORFUTURES SEPOI 
063 9 02 Jun 2001 2,143,762 500 Local 2,149,575 00 -5,81250 

2,250,000 00 1,820,268 74 Base 1,915,271 36 4,93540 000 -4,93540 

WBlM 99XO18172 EURIBORFUTURES SEPOI 
090 6 005 Jul 2001 1,434,675 000 Local 1,435,012 50 -33750 

1,500,000 00 1,200,679 51 Base 1,234,900 00 -28246 000 -28246 

WB1M 99XO18172 EURIBORFUTURES SEP01 
112 9 C13 Jun 2001 2,144,862 500 Local 2,149,562 50 4,70000 

2,250,000 00 1,826,350 42 Base 1,904,178 13 .4 .00206 000 4.00206 

WB1M 99XO18172 EURIBOR FUTURES SEP01 
114 1 ZI Feb 2001 239,687500 Local 239,47500 21250 

250,00000 220.36869 Base 222,28070 19537 000 19537 

WB1M 99XO18172 EURIBORFUTURES SEP01 
151 1 UM Jim 2001 237,012500 Local 238,12500 -1,11250 

250,00000 224,68785 Base 208,88325 -1 .05465 000 -1,05465 

WBlM 99XO18172 EURIBORFUTURES SEP01 
168 4 006 Jul 2001 956,400000 Local 956,70000 -30000 

1,000,000 00 807,67980 Base 823,52736 -25335 000 -25335 

WBlM 99XO18172 EURIBOR FUTURES SEPOI 
169 7 006 Jul 2001 1,674,050 000 Local 1,674,487 50 -43750 

1,750,000 00 1,413,735 23 ewe 1,434,700 89 ~369 47 000 -36947 
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W81M 99XO18172 EURIBORFUTURES SEPOI 
175 2 03 Jun 2001 476,750000 Local 477,78750 -1,03750 

500,00000 412,34108 Base 422.05343 -89734 000 -89734 

WB1M 99XO`18172 EURIBOR FUTURES SEPOI 
197 8 ME Jan 2001 1,895,175 OW Local 1,9D5.187 50 -10,01250 

2,000,000 00 1,792,456 52 ease 1.672 .993 99 -9,46983 000 -9,46983 

WB1M 99XO18172 EURIBORFLITURES SEPOI 
215 17 CK5 Jun 2001 4,067,525 000 Local 4,069.300 00 -1,77500 

4,250,000 00 3,507.020 06 Base 3,565.519 22 -1,53041 000 -1,53041 

WB1M 99XO18172 EURIBOR FUTURES SEPOi 
216 8 05 Jun 2001 1,913.`100 000 Local 1,914.400 00 -1,30000 

2,000,000 00 1,649,474 82 Base 1,681,608 96 -1,12086 000 -1,12086 

WBlM 99XO18172 EURIBOR FUTURES SEP01 
231 10 009 Jul 2001 2,392,950 000 Local 2,392,537 50 41250 

2,600,000 00 2,044,775 78 Base 2.0-46.815 33 35248 000 35248 

W81M 99XO18172 EURIBORFUTURES SEP01 
242 2 02 Mar 2001 479,300000 Local 478,96250 33750 

500,00000 448,38515 Base 444,57299 31573 000 31573 

WBlM 99XO18172 EURIBORFUTURES SEP01 
267 7 10 Jan 2001 1,659,400 000 Local 1,668,212 50 -8,81250 

1,750,000 00 1,567,469 24 Base 1,475,700 78 -8.32429 000 -8,32429 

WSIM 99XO18172 EURIBORFUTURES SEP01 
275 2 94 May 2001 476,500000 Local 477,47500 -97500 

50000000 40864640 Base 425,43023 -836 '16 000 -83616 

WBIM 99XO18172 EURIBORFUTURES SEPOI 
277 2 = Jun 2001 478,175000 Local 478,60000 -42500 

500,00000 410,03506 Base 420,40224 -36444 000 -36444 
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WBIM 99XO18172 EURIBORFUTURES SEP01 
279 3 = Jun 2001 717,350000 Local 717.96250 -61250 

750.00000 615,12763 Base 632,16608 -52522 000 -52522 

WBlM 99XO18172 EURIBOR FUTURES SEPOI 
289 3 05 Mar 2001 718.050000 Local 717,86250 18750 

750,00000 667,06845 Base 662,01460 17418 000 17418 

WBIM 99XO18172 EURIBORFUTURES SEP01 
296 5 000 Jul 2001 1,196,937 500 Local 1,196,562 50 37500 

1,250,000 00 1,032,597 98 Base 1,022,103 68 32351 000 32351 

WBlM 99XO18172 EURIBORFUTURES SEPOI 
318 4 CKII Jun 2001 956,825000 Local 957,36250 -53750 

1000,00000 81377966 Base 846,59567 -45714 000 -45714 

WBIM 99XO18172 EURIBORFUTURES SEP01 
327 105 Mar 2001 239,250000 Local 239,21250 3750 

250,00000 222,59820 Base 219,884 '13 3489 000 3489 

WBIM 99XO18172 EURIBORFUTURES SEPOI 
332 1 63 Jari 2001 237.050000 Local 238.41250 :1,362 50 

250,00000 224,29671 Base 211,56725 -1 .28920 000 -1,28920 

WB1M 99XO18172 EURIBORFUTURES SEPOI 
345 14 001 Jul 2001 3,356,550 000 Local 3,353,050 00 2,50000 

3,500,000 00 2,862,619 71 Base 2,856,434 96 2,13275 000 2,13275 

WBIM 99XO18172 EURIBORFUTURES SEP01 
351 4 0) Jun 2001 956,150000 Local 957.25000 -1,10D 00 

1 .000,000 00 815,11788 Base 844,34247 -93775 000 -93775 

WBlM 99XO18172 EURIBORFUTURES SEP01 
365 2 (18 May 2001 476,375000 Local 477,48750 -1,11250 

500,00000 408,15810 Base 425.44137 -95319 000 -95319 
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WBIM 99XD18172 EURIBOR FUTURES SEP01 
366 196 May 2001 238,212500 Local 238.75000 -53750 

250,00000 204,10047 Base 2`12,726 25 -46053 000 -46053 

W81M 99XO18172 EUMBORFUTURES SEP01 
367 2 05 Feb 2001 479.025000 Local 478,85000 17500 

500.00000 447.OT4 03 Base 449,97534 16333 000 16333 

W81M 99XO18172 EURIBORFUTURES SEP01 
389 3 002 Jul 2001 719,387500 Local 716,62500 76250 

750,00000 612,99009 Base 609,53783 64972 000 64972 

WB1M 99XO18172 EURIBORFUTURES SEP0`I 
395 2 M Jun 2001 478,100000 Local 478,60000 -50000 

500,00000 408,201 78 Base 421,79018 .42690 000 42690 

WBlM 99XO18172 EURIBORFUTURES SEP01 
4011 103 Feb 2001 239,675000 Local 239,42500 25000 

250,00000 220,18942 Base 224,98767 22968 000 22968 

W81M 99XD18172 EURIBORFUTURIES SEP01 
426 1003 Jul 2001 239,800000 Local 239,52500 27500 

250,00000 205,77238 Base 202,15910 23598 000 23598 

W81M 99XO18172 EURIBORFUTURES SEP01 
435 1 CE2 Jun 2001 239,000000 Local 239,30000 -30000 

250,00000 205,34B 80 Base 210,89509 -25776 000 -25776 

WB1M 99=8172 EURIBORFUTURES SEPOi 
473 2 006 Jul 2001 479,S25000 Local 479,05000 4T5 00 

500,00000 407,931 92 Base 04.318 20 40408 000 40408 

WBIM 99XO18172 EURIBORFUTURES SEPOI 
477 1 00 Feb 2001 239,637500 Local 239,42500 11250 

250,00000 220,111 01 Base 224,98768 10338 000 10338 
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WBIM 99XO18172 EURIBORFUTURES SEP01 
487 4 (25 Jun 2001 955,875000 Local 957,23750 -1,36250 

1,000,000 00 823,29514 Base 543.61341 -1,17353 000 -1,17353 

WB1M 99XO18172 EURIBORFUTURES SEP01 
489 2 00 May 2001 476,375000 Local 477,50000 -1,12500 

500,00000 403,63253 Base 425,45251 -95321 000 -95321 

WB1M 99XO18172 EURIBORFUTURES SEP01 
490 2 (30 May 2001 476,400000 Local 477,52500 -1,12500 

500,00000 403,65371 Base 425,47478 -95321 000 -95321 

WBIM 99XO18172 EURIBORFUTURES SEPOI 
508 5 007 Jui 2001 1,198,612 500 Local 1,197,475 00 1,03760 

1,250,000 00 1,020,533 39 Base 1,012,872 18 88343 000 88343 

WBIM 9VOW72 EURIBORFUTURES SEPOI 
517 6 CS Jun 2001 1,433,500 000 Local 1,435,737 50 -2,23760 

1,500,000 00 1.232,523 30 Base 1.264,263 09 -1,92360 000 -1,92380 

WB1M 99XO18172 EURIBOR FUTURES SEP01 
532 31 GO Mar 2001 7,413.737 600 Local 7,416,600 00 -2,86250 

7,750,000 00 6,802,845 57 Base 6.857,783 11 -2,62663 000 -2,62663 

W81M 99XO18172 EURIBORFUTURES SEP01 
542 1 0 Jun 2001 238,050000 Local 238,76250 -71250 

250,00000 202,50914 Base 212,73739 -60612 000 -60612 

WBlM 99XO18172 EURIBORFUTURES SEP01 
543 8 (M Jun 2001 1,904,750 000 Local 1,910,325 00 -5,57500 

2,000,000 00 1,620,370 83 Base 1 .702,099 60 -4,74266 000 -4,74266 

WB1M 99XO18172 EURMORFUTURES SEP01 
546 5008JuI200I 1,198,312500 Local 1197,437 50 87500 

1,250,000 00 1,043,490 53 Base 1,013,39136 76195 000 761 95 
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WBlM 99XO18172 EURIBORFUTURES SEP01 
577 6WJun2OOl 1,433.325000 Local 1,435,387 50 -2,06250 

1,500,000 00 1,232,616 17 Base 1,251,873 75 -1,77354 coo -1,77354 

WSIM 99XO18172 EURIBOR FUTURES SEP01 
599 7 009 Jul 2001 1,678,337 500 Local 1,676,500 00 1,83750 

1,750,000 00 1,459,650 12 Base 1,418,821 95 1,59807 000 1,59807 

WBIM 99XO18172 EURIBORFUTURES SEP01 
614 7 2A Jun 2001 1,666,725 000 Local 1,671,700 00 -4,97500 

1,750.000 00 1 .412,716 11 Base 1,489,484 72 -4,21681 000 -4,21681 

WB1M 99XO16172 EURIBORFUTURES SEPOI 
638 2 00 May 2001 476,000000 Local 477,47500 -1,47500 

500,00000 417,02360 ewe 425,43023 -1,29225 000 -1,29225 

WB1M 99XO18172 EURIBORFUTURES SEP01 
639 2 020 Jul 2001 479,475000 Local 479,00000 47500 

500,00000 416,04046 Base 405,37770 4`12 16 000 41216 

WB1M 99XO18172 EURIBOR FUTURES SEP01 
65`1 3 MB Jun 2001 716312500 Local 717,53750 -1,22500 

750,00000 607,791 16 ewe 618,51760 -1,03942 000 -1,03942 

WB1M 99X01B172 EURIBORFUTURES SEPOI 
782 1003 Jul 2001 238,987500 Local 239,16250 -17500 

250,00000 202,35072 Base 205,51234 -14817 000 -14817 

99XO18172 Total 
59,245,975 00 Local 59,307,500 00 -61,52500 
51,687,315 57 Base 52.271,899 26 -54,46991 000 -54,46991 

W81M 99XO20749 EURIBORFUTURES DEC01 
064 1 CIS Feb 2001 237,287500 Local 238,06250 -77500 

250.00000 216,86044 Base 210,590 09 -70502 000 -70502 
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WB1M 99XO20749 EURIBOR FUTURES DEC01 
061 3 CK2 Jun 2001 713,950000 Local 716,18750 -2,23750 

750,00000 606,21495 Base 661,08847 -1,89987 000 -`1,899 97 

WB1M 99X020749 EURIBOR FUTURES DEC01 
113 3 M Jun 2001 715,150000 Local 716,60000 .1,45000 

750,00000 608,95023 Base 666,00944 -1,23469 goo -1,234 6B 

WBlM 99X020749 EURIBOR FUTURES DECOI 
114 3 CIG Jun 2001 714,862500 Local 716,43750 -1,57500 

750,00000 608,70542 Base 655,56478 -1 .341 11 000 -1,341 11 

WB1M 99XO20749 EURIBOR FUTURES DECOI 
126 103 Mar 2001 238,437500 Local 239,13750 -70000 

250,00000 213,616 16 Bwe 227.18063 -627 13 000 -62713 

WBIM 99X020749 EURIBOR FUTURES DEC01 
143 1 MA Apr 2001 239,162500 Local 23B.987 50 17500 

250,00000 215,15059 Base 224,66334 15743 000 15743 

WB1M 99XO20749 EURIBOR FUTURES DEC01 
148 5 005 Jul 2001 1,192,912 500 Local 1,194,987 50 -2,07500 

1,250,000 00 998,34847 Bass 11,057,253 66 .1,73657 000 -1,73657 

W81M 99X020749 EURIBOR FUTURES DEC01 
161 4 006 Jul 2001 953,000000 Local 955,42500 -2,42500 

1,000,000 00 804,80950 Base 638,33988 -2,04792 000 -2,04792 

WB1M 99XO20749 EURIBOR FUTURES DEC01 
162 5 006 Jul 2001 1,193,150 000 Local 1,195,262 50 -2,11250 

1,250,000 00 1,007,615 IB Base 1,068,477 37 .1,78401 000 -1,78401 

W81M 99X020749 EURIBOR FUTURES DEC01 
163 4 006 Jul 2001 952.025000 Local 954,91250 -2,88750 

1,000,000 Do 803,98511 Base 855,98795 -2,43850 000 -2,43850 
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WB1M 99XO20749 EURIBOR FUTURES DECOI 
164 1 006 Jul 2001 237,562500 Local 238,50000 -93750 

250,00000 200,62163 Base 212,646 60 -79172 000 -79172 

WB1M 99X020749 EURIBOR FUTURES DEC01 
165 4 006 Jul 2001 950.550000 Local 954,25000 .3,70000 

1,000,000 00 802,73948 Base 853,76825 -3,12465 000 -3,12465 

WBIM 99X020749 EURIBOR FUTURES DEC01 
215 3 CS Apr 2001 7117,362 500 Local 717,16250 20000 

750.00000 641,32208 awe 672,00478 17880 000 17880 

W81M 99X020749 EURIBOR FUTURES DEC01 
218 9 CM Jun 2001 2,151,062 500 Local 2,153,225 00 -2,16250 

2,250,000 00 l .a54,646 09 Base 1,973,503 39 -1,86452 000 -1 .864 52 

WB1M 99XG20749 EURIBOR FUTURES DEC01 
219 14 CIS Jun 2001 3,356,100 000 Local 3,354,550 00 1,55000 

3,500,000 00 2,893,629 42 Base 3,003,581 20 1,33641 000 1,33641 

WBIM 99X020749 EURIBOR FUTURES DEC01 
227 14 009 Jul 2001 3,331 .900 DOO Loaal 3,342,012 50 -10,11250 

3,500,000 00 2,847,108 55 Base 2,987,469 24 -8,641 13 000 -8,641 13 

WB1M 99XO20749 EURIBOR FUTURES DEC01 
228 7 009 Jul 2001 1,669,975 000 Local 1,673,062 50 -3,08750 

1,750,000 00 1,426,993 64 Base 1,481,655 52 -2,638.27 000 -2,63827 

WB1M 99XO20749 EURIBOR FUTURES DECOI 
243 1 02 Mar 2001 237,062500 Local 2313,062 50 -1,00000 

250,00000 221,77197 Base 210,59009 -93550 000 -93550 

WB1M 99X020749 EURIBOR FUTURES DEC01 
246 1 M Jan 2001 236,650000 Local 237,87500 -1 .22500 

250.00000 222,61666 awe 208,66395 -1.15236 000 -1,15236 
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WB1M 99X020749 EURIBOR FUTURES DEC01 
250 1 (KF Apr 2001 239,287500 Local 239,08750 20000 

250,00000 212,46337 Base 223,57072 17758 000 17758 

WBIM 99X020749 EURIBOR FUTURES DEC01 
268 1 03 Feb 2001 236,550000 Local 237,87500 -1,32500 

250,00000 222,42797 Base 208,66395 -1,24590 000 -1,24590 

WB1M 99X020749 EURIBOR FUTURES DEC01 
275 2 (111 Jun 2001 479,600000 Local 479,37500 22500 

500,00000 411,25700 ewe 423,57575 19294 000 19294 

WBlM 99X020749 EURIBOR FUTURES DEC01 
276 2 CO Jun 2001 479,750000 Local 479,43750 31250 

500,00000 411,38563 Base 423,99061 26797 000 26797 

WBlM 99XO20749 EURIBOR FUTURES DEC01 
299 1 000 Jul 2001 238,987500 Local 239,23750 -25000 

250,00000 206,17452 Base 210,14622 -21568 000 -21568 

WBIM 99X020749 EURIBOR FUTURES DECOI 
300 1000 Jul 2001 239,000000 Local 239,23750 -23750 

250,00000 206,18530 Base 210,14622 -20489 000 -204 89 

WBlM 99X020749 EURIBOR FUTURES DEC01 
301 5 000 Jul 2001 1,194.875 000 Local 1,196,187 50 -1,31250 

1,250,000 00 1,030,818 66 Base 1,050,874 64 .1,13230 000 .1,13230 

WBIM 99XO20749 EURIBOR FUTURES DECOI 
319 2 CIS Jun 2001 479,900000 Local 479,46250 43750 

500,00000 408,16495 Base 424,70785 37209 000 37209 
WBIM 99X020749 EURIBOR FUTURES DEC01 

341 15 001 Jul 2001 3,578,500 000 Local 3,586,250 00 -7,75000 
3,750,000 00 3,052,818 35 Bwe 3,112,993 46 -6,61154 000 -6,61154 
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W81M 99XO20749 EURIBOR FUTURES DEC01 
342 2 001 Jul 2001 476,775000 Local 478,00000 -1,22500 

500,00000 406,73675 Base 410,74540 -1 .04505 000 -1,04505 

WBIM 99XO2D749 EURIBOR FUTURES DEC01 
343 19 001 Jul 2001 4.530,625 000 Local 4,541,750 00 -11,12500 

4,750,000 00 3,865,076 19 Base 3,899,617 05 -9.49075 000 -9,49075 

WBlM 99XO20749 EURIBOR FUTURES OECGI 
352 1 (D Jun 2001 239,762500 Local 239,71250 5000 

250,00000 204,39753 Base 212,50513 4263 000 4263 

WB1M 99XO20749 EURIBOR FUTURES DECOl 
387 3 002 Jul 2001 715,887500 Local 717,32500 -1 .43750 

750,00000 610,00774 awe 613,98221 -1,22489 000 -1,22489 

WB1M 99X020749 EURIBOR FUTURES DEC01 
388 2 002 Jul 2001 477,500000 Local 478,35000 -85000 

500,00000 406,87775 Base 408,60657 -72429 000 -72429 

WBIM 99XO20749 EURIBOR FUTURES DECOl 
394 1 M Jun 2001 239,800000 Local 239,71250 8750 

250,00000 204,74124 Bwe 212,50513 7471 000 7471 

WBlM 99XO20749 EUMBOR FUTURES DECOl 
427 2 003 Jul 2001 477,600000 Local 478,35000 -75000 

500,00000 409,82856 Base 408,60657 -64358 000 -64358 

WB1M 99XO20749 EUMBOR FUTURES DEC01 
461 3 GM Apr 2001 714,937500 Local 717,03750 -2,10000 

750,00000 641,01296 Base 677,601 37 -1.88286 000 -1,88286 

WBIM 99X020749 EURIBOR FUTURES DECOl 
472 1 036 Jul 2001 238.787500 Local 239,17500 -38750 

25000000 203,13653 Base 204,30329 -32965 000 -32965 
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W131M 99X020749 EURIBOR FUTURES DEC01 
474 1 (10 Fab 2001 236,687500 Local 237,87500 -1,18750 

250,00000 217.49214 Base 20866395 .1,091 19 000 -1,091 19 

WBIM 99X020749 EURIBOR FUTURES DEC01 
475 1 00 Feb 2001 237,050000 Local 238,06250 -1,01250 

250,00000 217,82525 Bwe 210,59009 -93039 000 -93039 

W131M 99X020749 EURIBORFUTURES DEC01 
486 1 W Jun 2001 239,662500 Local 239,72500 -6250 

250,00000 206,421 31 Bwe 212,51622 -5383 000 -5383 

WBlM 99X020749 EURIBOR FUTURES DEC01 
509 18 007 Jul 2001 4,303.500 000 Local 4,307,925 00 -4,42500 

4,500,000 00 3,664,430 25 Base 3,673,385 86 -3,76789 000 -3,76789 

WB1M 99X020749 EURIBOR FUTURES DECOI 
516 5 CM Jun 2001 1 198,187 500 Local 1,19868750 -50000 

1,250,000 00 1,030,20161 Base 1,066,399 96 -42991 000 42991 

WB1M 99X020749 EURIBOR FUTURES DEC01 
518 1 CM Jun 2001 239,750000 Local 239,78750 -3750 

250,00000 206,13705 awe 215,83273 -3224 000 -3224 

WB1M 99X020749 EURIBOR FUTURES DEC01 
542 5 008 Jul 2001 1,197,462 500 Local 1,197,700 00 -23750 

1,250,000 00 1,042,750 35 Base 1,017,733 43 -20681 000 -20681 

WBIM 99X020749 EURIBOR FUTURES DEC01 
543 5 0%8 Jul 2001 1,196,875 000 Local 1,197,625 00 -75000 

1,250,000 00 1,042.238 75 Base 1,018,340 54 -65310 000 -65310 

WBlM 99XO20749 EURIBOR FUTURES DEC01 
544 50013,102001 1,196,937500 Local 1,197,625 00 -68750 

1,250,000 00 1,042,293 18 awe 1,018,340 54 -59868 000 -59868 
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WB1M 99X020749 EURIBOR FUTURES DEC01 
544 2 (03 Jun 2001 477,425000 Local 476,12500 -70000 

500,00000 406,14545 Base 446,64471 -59549 000 -59549 

WB1M 99X020749 EURIBOR FUTURES DECO1 
545 5 OOB Jul 2001 1,196,812 500 Local 1,197,500 00 -68750 

1,250,000 00 1,042,lB4 33 Base 1.010,690 00 -59868 000 -59868 

WB1M 99XO20749 EURIBOR FUTURES DECOI 
564 2 06 May 2001 478,575000 Local 478.10000 47500 

500,00000 42363459 Base 449,27057 42047 000 42047 

WB1M 99XO20749 EURIBOR FUTURES DEC01 
578 4 W Jun 2001 956.325000 Local 957,61250 -1,28750 

1,000,000 00 822,34387 Base 654,69773 -1,10712 000 -1,10712 

WB1M 99X020749 EURIBOR FUTURES DEC01 
579 2 MY Jun 2001 477,725000 Local 478,60000 -87500 

500,00000 410,79573 awe 425,81042 -75241 000 -75241 

WB1M 99XO20749 EURIBOR FUTURES DECOI 
588 106 Feb 2001 237,350000 Local 238.06250 -71250 

250,00000 2`15,086 67 Base 21O.S9009 -64567 000 .64567 

WB1M 99XO20749 EURIBOR FUTURES DECOI 
593 17 Oil Mar 2001 4.027,112 500 Local 4,047,500 00 -20,38750 

4,250,000 00 3,650,577 48 Base 3,581,752 18 -18,48128 000 -18,481 28 

WB1M 99XO20749 EURIBOR FUTURES DEC01 
594 28 009 Jul 2001 6,708,775 000 Local 6.708,262 50 51250 

7,000,000 00 5,834,621 62 Base 5,694,283 39 44572 000 44572 

WBIM 99X020749 EURIBOR FUTURES DEC01 
595 l2009Jul2O01 2,875.450000 Local 2.875 .175 00 27500 

3,000,000 00 2,500,778 87 Base 2,433.260 60 23917 000 23917 
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WB1lVI 99X020749 EURIBOR FUTURES DECOI 
610 1 (19 Feb 2001 237,250000 Local 238,06250 -81250 

250,00000 214,99595 Base 210,59009 -73629 000 -73629 

WBIM 99X020749 EURIBOR FUTURES DEC01 
615 3 W Jun 2001 714,912500 Local 716,65000 .1,73750 

750,00000 605,95984 Base 660,89647 -1,47271 000 -1,47271 

W81M 99X020749 EURIBOR FUTURES DECOI 
635 24 as Mar 2001 5,734.725 000 Local 5,739,112 50 -4,38750 

6,000,000 00 5,199,101 69 Base 5,373,447 51 -3,97771 000 -3,97771 

WB1M 99X020749 EURIBOR FUTURES DEC01 
641 16 020 Jul 2001 3.832,100 000 Local 3.833.150 00 -1,05000 

4,000,000 00 3,325.113 17 Base 3,244,282 19 -91108 000 -91108 

WBIM 99X020749 EURIBOR FUTURES DEC01 
642 3 020 Jul 2001 717,1325 000 Local 718,35000 -52500 

750,00000 622,85675 Base 608,22695 -45554 000 -45554 

WBIM 99X020749 EURIBOR FUTURES DEC01 
671 1093 Jul 2001 239,262500 Local 239,45000 -18750 

250,00000 207.67985 Base 202.74231 -16275 000 -16275 

WBlM 99X020749 EURIBOR FUTURES DEC01 
672 3 093 Jul 2001 717,525000 Local 718,23750 -71250 

750,00000 622.811 70 Base 608,13169 -61845 000 -61845 

99X020749 Total 
74,991,550 00 Local 75,097,225 00 -105,67500 
65,082,682 82 Base 66,063,400 99 -92,08764 000 -92,087 64 

WB1M 99X021796 EURIBOR FUTURES MAR02 
017 2 097 Jul 2001 4T7.600 000 Local 478,87500 -1,27500 

500,00000 417,99552 Base 434.14808 -1,11588 000 -1,11588 
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WBlM 99XO21796 EUR18OR FUTURES MAR02 
058 1 1111) Apr 2001 239,700000 Local 239,38750 31250 

250,00000 216,01764 Base 217,00477 281 63 000 281 63 

WBlM 99XO21796 EURISOR FUTURES MAR02 
115 103 Jun 2001 239.387500 Local 239.40000 -1250 

250,00000 203,83846 Base 217,01610 -1064 000 -1064 

WBIM 99X021796 EURIBOR FUTURES MAR02 
142 4 (IM Apr 2001 959,450000 Local 957,6131) 00 1,85000 

1,000,000 00 863,12123 Base 868,06440 1,66426 000 1,66426 

WBlM 99XO21796 EURIBOR FUTURES MAR02 
212 1 CM Apr 2001 239,625000 Local 239,40000 22500 

250,00000 214,22475 Base 217,01610 201 15 000 201 15 

WBlM 99X021796 EURMOR FUTURES MAR02 
213 3 CM Apr 2001 718,837500 Local 718.200 DO 63750 

750,00000 642,64073 Base 661,04830 56993 000 56993 

WB`IM 99XO21796 EURIBOR FUTURES MAR02 
214 1 (M Apr 2001 239,637500 Local 239,40000 23750 

250,00000 214,23593 Base 217,01610 21233 000 21233 

WB`IM 99X021796 EURIBOR FUTURES MAR02 
217 3 (15 Jun 2001 717,487500 Local 718,20000 -71250 

750,00000 618,61772 Base 651,D48 30 -61432 000 -61432 

W81M 99X021796 EURIBOR FUTURES MAR02 
230 1009 Jul 2001 239,300000 Local 239,42500 -12500 

250,00000 2D4,481 85 Base 217,06271 -10681 000 -ID6 81 

WB1M 99XO21796 EURIBOR FUTURES MAR02 
248 3 03 Aug 2001 716,175000 Local 718,31250 -2,13750 

750,00000 629,58944 Base 651,22211 .1,87908 000 -1,87908 
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WBIM 99XO21796 EUMBOR FUTURES MAR02 
249 100 Aug 2001 238,750000 Local 239,43750 -68750 

250,00000 209,88513 Base 217,07404 -60438 000 -60438 

WBlM 99X021796 EURIBOR FUTURES MAR02 
250 1 DO Aug 2001 238,762500 Local 239,43750 -67500 

250,00000 209,89611 Base 217,07404 -59339 000 -59339 

W81M 99X021796 EURIBOR FUTURES MAR02 
281 1 = Jun 2001 239.112500 Loc*iI 239,40000 -28750 

250,00000 205,03897 Base 217,01610 -24653 000 -24653 

WB1M 99X021796 EURIBOR FUTURES MAR02 
297 1 000 Jul 2001 239,212500 Local 239,42500 .21250 

250,00000 206,36862 Base 217,06271 -18332 000 -18332 

WBIM 99X021796 EURIBOR FUTURES MAR02 
306 2 aED Apr 2001 480,350000 Local 478,80000 1,55000 

500,00000 428,08792 Base 434,03220 1,38136 000 1,381 36 

WBlM 99XO21796 EURIBOR FUTURES MAR02 
316 108 Aug 2001 238,626000 Local 239,43750 -81250 

250,00000 210,08545 Base 217,07404 -71533 000 -71533 

WBlM 99X021796 EURIBOR FUTURES MAR02 
320 1 OS Jun 2001 239,162500 Local 239,40000 -23750 

250,00000 203,40771 Base 217,01610 .20199 000 -201 99 

WBIM 99XD21796 EURIBOR FUTURES MAR02 
340 5 07 Aug 2001 1,194,600 000 Local 1,197,800 00 -3,20000 

1,250,000 00 1,047,425 29 Base 1,078,664 34 -2 .8G5 76 000 -2,80576 

WBlM 99X021796 EURIBOR FUTURES MAR02 
344 2 001 Jul 2001 478,150000 Local 478,85000 -70000 

500,00000 407,90977 Base 434,12541 -59717 000 -59717 
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WB1M 99X021796 EURIBOR FUTURES MAR02 
369 4 QIB Apr 2001 955,700000 Local 957,55000 -1,85000 

1,000,000 00 862,23254 Base 868,01908 .1,66907 000 -1,66907 

W81M 99XO21796 EURIBOR FUTURES MAR02 
378 1 09 May 2001 240.100000 Local 239,40000 70000 

250,00000 214,07316 Base 217,01610 62412 000 62412 

WBIM 99X021796 EURISOR FUTURES MAR02 
386 4 08 Aug 2001 956,700000 Local 958.70000 -2 .000 DO 

1,000.000 00 838,45188 Base 859,47455 -1,75280 000 -1,752 BO 

INSIM 99XO21796 EURIBOR FUTURES MAR02 
390 2 002 Jul 2001 478.200000 Local 478,85000 -65000 

500,00000 407,47422 Base 434,12541 -55387 000 -55387 

WB1lvI 99X021796 EURIBOR FUTURES MAR02 
422 5 09 Aug 2001 1,194.300 000 Local 1,198.087 50 -3,78750 

1,250,000 00 1,066,748 76 Base 1,067,562 28 -3,38300 000 -3,38300 

WBIM 99XD21796 EURISOR FUTURES MAR02 
428 2 003 Jul 2001 478,300000 Local 478,85000 -55000 

500.00000 410,42923 Base 434,12641 -471 96 000 -471 96 

WBlM 99XO21796 EURIBOR FUTURES MAR02 
434 1 (32 Jun 2001 238.912500 Local 239,42500 -51250 

250,00000 205,27362 Base 217,06270 -44034 000 -44034 

WBIM 99XO21796 EURIBOR FUTURES LIAR02 
453 6 00 Aug 2001 1,427,250 000 Local 1,434,975 00 -7,72500 

1,500,000 00 1,282,955 03 Base 1,269,705 55 -6,94402 000 -6,94402 

WB1M 99X021796 EURIBOR FUTURES MAR02 
480 I10()Aug200l 2,614,262500 Local 2.629,950 00 -15,68750 

2,760,000 00 2,348,914 86 Base 2,260,585 27 -14,09522 000 -14,09522 
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WB1M 99X021796 EURIBOR FUTURES MAR02 
510 1007 Jul 2001 239,112500 Local 239,42500 -31250 

250,00000 203,60429 Base 217,06270 -26609 000 -26609 

WB1M 99X021796 EURIBOR FUTURES MAR02 
513 11 0@ Aug 2001 2,620,012 500 Local 2,632,137 50 -12,12500 

2,750,000 00 2,388,665 40 Base 2,249,112 33 -11,05438 000 -11,05438 

WBIM 99X021796 EURIBOR FUTURES MAR02 
524 1 OM Apr 2001 238,850000 Local 239,38750 -53750 

250,00000 210,76124 Base 217,00477 -47429 000 -47429 

WBIM 99X021796 EURIBOR FUTURES MAR02 
647 3 008 Jul 2001 717,112600 Local 718,27500 -1,16250 

750,00000 624,461 57 Base 651,18812 -1,01231 000 .1,01231 

W81M 99XO21796 EURIBOR FUTURES MAR02 
552 5 06 Aug 2001 1,194,250 000 Local 1,198,250 00 4,00000 

1,250,000 00 1,088,081 18 Base 1,018,248 75 -3,64441 000 -3,64441 

WBIM 99XG21796 EURIBOR FUTURES MARD2 
553 5 08 Aug 2001 1,194,012 500 Local 1,198,162 50 -4,15000 

1,250,000 00 1,087,864 79 Base 1,018,797 57 -3,78106 000 -3,781 06 

WB1M 99X021796 EURIBOR FUTURES MAR02 
580 2 C9 Jun 2001 477,800000 Loral 478,85000 .1,05000 

500,00000 410,86022 Bwe 434,12541 -90290 000 -90290 

WB1M 99X021796 EURIBOR FUTURES MAR02 
591 9 06 Aug 2001 2,149,T75 000 Local 2.157,025 00 .7,25000 

2,250,000 00 1,962,959 55 Base 1,836,534 38 -6,61998 000 -6,61998 

WBIM 99X021796 EURIBOR FUTURES MAR02 
596 3 009 Jul 2001 717,262500 Local 718,27500 .1,01250 

750,00000 623,80320 Base 651,18811 -88057 000 -88057 
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WBIM 99XO21796 EURIBOR FUTURES MAR02 
610 3 012 Apr 2001 718,575000 Local 718,16250 41250 

750,00000 637,01674 Base 651,01431 36568 000 36568 

WB1M 99XO21796 EURIBOR FUTURES MAR02 
616 1 Qt Jun 2001 239,225000 Local 239.40000 -17500 

250,00000 202,76711 Base 217,01610 -14833 000 -14833 

WBlM 99X021796 EURIBOR FUTURES MAR02 
628 5 00 Aug 2001 1,193 337 500 Local 1 .198,20000 4,86250 

1,250,000 00 1,092,500 48 Base 1,020,523 57 4,451 62 000 -4,45162 

WBIM 99X021796 EURIBOR FUTURES MAR02 
638 5 000 Jul 2001 1 .194,937 500 Local 1 .197,125 00 .2,18750 

1,250,000 00 1,036,847 27 Base 1,085,313 52 .1,89809 000 .1,89809 

WBlM 99XO21796 EURIBOR FUTURES MAR02 
669 1003 Jul 2001 238.950000 Local 239,42500 47500 

250,00000 207,40860 Base 217,06271 41230 000 41230 

WBIM 99X021796 EURIBOR FUTURES MAR02 
674 1 011' Apr 2001 239.625000 Local 239,38750 23750 

250,00000 211,37321 Bass 217.00477 20950 000 20950 

WB1M 99X021796 EURIBOR FUTURES MAR02 
715 1 004 Jul 2001 2313,912 500 Local 239.43750 -52500 

250,00000 209,98020 Base 217,07404 46142 000 -46142 

WB1M 99X021796 EURIBOR FUTURES MAR02 
733 2 0113 Apr 2001 479,725000 Local 476,77500 95000 

500,00000 418,70398 Base 434,00953 82916 000 82916 

WBIM 99XO21796 EURIBOR FUTURES MAR02 
743 3 025 Jul 2001 716,925000 Local 718.31250 -1,38750 

750,00000 630,32046 Base 651,22211 -1.21989 000 -1,21989 
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W81M 99XO21796 EURIBORFUTURES MAR02 
781 4 096 Jul 2001 955,950000 Local 957.75000 -1,80000 

1,000,000 00 640,66243 Base 868,29615 -1,58292 000 -1,58292 

99XO21796 Total 32,722,000 00 Local 32,801,737 50 .79.73750 

29,078,063 46 awe 29,089,26125 .71,45632 000 -71 .456 32 

WB1M 99X028601 EURIBOR FUTURES JUN02 
09 190 Aug 2001 237,600000 Local 238,91250 -1,31250 

250,00000 216,26352 Base 204,70023 -1,19464 000 -1,19464 

W81M 99XO28601 EURIBOR FUTURES JUN02 
045 1 OD4 Jul 2001 238,500000 Local 238,85000 -35000 

250,00000 201,93795 Base 211,43002 -29635 000 -29635 

W81M 99XO28601 EURIBOR FUTURES JUN02 
061 1 96 Aug 2001 237,512500 Local 2311,912 50 -1,40000 

250,00000 216,13638 Base 204,70023 -1,27400 000 -1,27400 

WB1M 99XO28601 EURIBOR FUTURES JUN02 
i Q9 Aug 2001 237,650000 Local 239,03750 .1,38750 

250,00000 216,33280 Base 204,18584 .1,26304 000 -1,26304 

WB1M 99XO28601 EURIBOR FUTURES JUN02 
229 1009 Jul 2001 238,475000 Local 238,65000 -37500 

250,00000 203,77689 Base 211,43002 -32044 000 -32044 

WBlM 99XO28601 EURIBOR FUTURES JUN02 
313 109 Aug 2001 237,687500 Local 238,85000 A,162 50 

250,00000 209,26008 Base 211,43002 -1,02347 000 -1,02347 

WBIM 99XO28601 EURIBOR FUTURES JUN02 
315 105 Sep 2001 237,775000 Local 239,03750 -1,26250 

250,00000 211.26309 Base 204,18583 -1,121 73 000 -1 121 73 
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WBlM 99X028601 EURIBOR FUTURES JUN02 
378 1 08 Sep 2001 237,637500 Local 239,05000 -1,41250 

250,00000 211,75878 Base 204,93757 -1,25868 000 -1,25868 

W131M 99XO28601 EURIBOR FUTURES JUN02 
418 3 OG Sep 2001 713,912500 Local 717,98750 -4,07500 

750,00000 644.M 55 Base 609,95403 -3,68136 000 -3,68136 

WBIM 99X028601 EURIBOR FUTURES JUN02 
452 3 (10 Sep 2001 713,537500 Local 717,95000 -4,41250 

750,00000 641,75563 Base 608,96538 -3,96860 000 -3,96860 

WBlM 99X028601 EURIBOR FUTURES JUN02 
452 1 00 Aug 2001 237,400000 Local 238,85000 -1 .46000 

250,00000 213,39886 Base 211,43002 -1,30341 000 -1,30341 

WBlM 99X028601 EURIBOR FUTURES JUN02 
512 100 Aug 2001 237,687500 Local 238,96250 -1,27500 

250,00000 216.69969 awe 210,64544 -1,16242 000 -1,16242 

WB1M 99X028601 EURIBOR FUTURES JUN02 
548 6 08 Sep 2001 1,422.750 000 Local 1,435,650 00 -12,90000 

1,500.000 00 1,316,470 58 Base 1,225,470 97 -11,93638 000 -11,93638 

WB1M 99X028601 EURIBOR FUTURES JUN02 
549 2 06 Sep 2001 475,075000 Local 478,97500 -3,90000 

500,00000 439,58690 Base, 408,63754 -3,60867 000 -3,60867 

WBlM 99X0211601 EURIBOR FUTURES JUN02 
549 106 Aug 2001 237,762500 Local 239,03750 -1,27500 

250,00000 216,62641 ewe 209,97054 -1,16165 000 -1,16165 

WBIM 99XO28601 EURIBOR FUTURES JUN02 
550 4 08 Sep 2001 951,200000 Local 958,52500 -7,32500 

1,000,000 00 880,14536 Base 818,05546 -6,77782 000 -6,77782 
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W81M 99X028601 EURIBORFUTURES JUN02 
554 106 Aug 2001 237,775000 Local 239,03750 -1,26260 

250,00000 216,63680 Base 209,97054 -1,15026 000 .1,15026 

WB1M 99X028601 EURIBOR FUTURES JUN02 
590 1 06 Aug 2001 237,725000 Local 239,03750 -1,31250 

250,00000 217,06670 Base 209,97054 -1,19844 000 -1,19844 

WB1M 99X028601 EURIBOR FUTURES JUN02 
601 12 09 Sep 2001 2,853,550 000 Local 2,875,625 00 -22,07500 

3,000,000 00 2652,37475 awe 2,499,022 20 .20,51874 000 -20,61874 

WBlM 99XO28601 EURIBOR FUTURES JUN02 
652 2 (10 Sep 2001 478,225000 Local 480,66250 -2,43750 

500,00000 437,91063 Base 426,86122 -2,23202 000 -2,23202 

WBIM 99XO28601 EURIBOR FUTURES JUN02 
672 2 QO Aug 2001 474,750000 Local 477,85000 -3,10000 

500,00000 433,20937 Base 416,59276 -2,82875 000 -2,82875 

WBlM 99XO28601 EURIBOR FUTURES JUN02 
710 100 Aug 2001 237.187500 Local 238,80000 -1,61250 

250,00000 218,49713 Base, 205,20084 -1,48544 000 -1,48544 

WB1M 99X028601 EURIBOR FUTURES JUN02 
745 3 GQ Aug 2001 712,087500 Local 716,51250 4,42500 

750,00000 650,34951 Base 616,05749 -4,041 35 000 -4,04135 

WBIM 99X028601 EURIBOR FUTURES JUN02 
784 1 GO Aug 2001 237.387500 Local 238,86250 ~1,475 00 

25000000 216,75853 Swe 205,61284 .1,34682 000 -1,34682 

99XO28601 Total 
12,360,850 00 Local 12,443,825 00 -82,97500 
11,299,163 89 Base 10,749,417 56 -76,15448 000 -76,15448 
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WB1M 99XO28619 EURIBOR FUTURES SEP02 
012 2 06 Sep 2001 477,950000 Local 00,150 00 -2,20000 

500,00000 439,95298 Base 438,28088 -2,02510 000 -2,02510 

WB1M 99XO28619 EURIBOR FUTURES SEP02 
OB9 1 Q6 Sep 2001 239,025000 Local 240,08750 -1,06250 

250,00000 219,95081 Base 221,16861 -97771 000 -97771 

WBIM 99XO28619 EURIBOR FUTURES SEP02 
137 1 (157 Sep 2001 238,650000 Local 239,98750 -1,33750 

250,00000 217,81586 Base 219,13259 -1,22074 000 -1,22074 

WB1M 99XO28619 EURIBOR FUTURES SEP02 
237 2 (19 Nov 2001 479,875000 Local 482.12500 -2,25000 

500,00000 424,06554 Base 436,29430 -1,98833 000 -1,98833 

WB1M 99XO28619 EURIBOR FUTURES SEP02 
237 1 COX Oct 2001 230,250000 Local 236,07500 -5,82500 

250,00000 205,35998 Base 218,44020 -5,19532 000 -5,19532 

WBlM 99X028619 EURIBOR FUTURES SEP02 
309 5 (16 Nov 2001 1,205,725 000 Local 1,207,362 50 -1,63750 

1,250,000 00 1.062,364 30 Base 1,093,195 45 -1,44281 000 -1 .44281 

WBIM 99XO28619 EURIBOR FUTURES SEP02 
344 1 COE Oct 2001 237,862500 Local 239,96250 -2,10000 

250,00000 211,88797 Base 218,36588 -1,87068 000 -1,87068 

WB1M 99XO28619 EURIBOR FUTURES SEP02 
367 1 (M Oct 2001 237,675000 Local 239,96250 -2,28750 

250,00000 215,35732 Bass 218,36587 -2.07270 000 -2.07270 

W81M 99XO28619 EURIBORFUTURES SEP02 
403 1 (16 Nov 2001 241,612500 Local 241,57600 3750 

250,00000 126,14589 Base 219,03605 1958 000 1958 

Page 54 Prepared by State Street 

0 0 0 



Compo'site-".' ., SME STREEF 
ScA,irjkaaw0wW irAcrism WdWe- 

ass Currency USD - US DOLLAR 
und Asset ID Security Name Security Description Close E~ Rate Trd Dts of Orig Trc 
Lot Contracts Trd Date Notional Notional Future GnILs 
Ticker Notional Pe Sti Date Proceeds Cost Future GnILs Base Curr GnILs Not Base Future Gn/l. 

WBIM 99XO28619 EURIBOR FUTURES SEP02 
403 CXL -1 (16 Nov 2001 -241 .612 500 Local -241,57500 -3750 

-250,00000 -126,14589 Base -219,03605 -1958 000 -1958 

W81M 99X028619 EURIBOR FUTURES SEP02 
404 1 06 Nov 2001 241,775000 Local 241,66250 11250 

250,00000 126,23073 Base 217,08542 5874 000 5874 

WBIM 99XO28619 EURIBOR FUTURES SEP02 
404 CXL -1 (16 Nov 2001 -241,775 000 Local -241,66250 -11250 

-250,00000 -126,23073 Base -217,08542 -5874 000 -5874 

WB1M 99XO28619 EURIBORFLITURES SEP02 
406 106 Nov 2001 241,987500 Local 241,78750 20000 

250,00000 126,341 67 Bass 216,98010 ID442 000 10442 

WBIM 99X028619 EURIBORFUTURES SEP02 
406 CXL -1 (16 Nov 2001 -241,987 500 Local -241,78750 -20000 

-250,00000 -126,34167 Base -216,98010 -10442 000 -10442 

WB1M 99X028619 EURIBOR FUTURES SEP02 
419 1 03 Sep 2001 238,525000 Local 239,47500 -95000 

250,00000 215,48349 Base 211,62406 -85823 000 -85823 

WB1M 99XO28619 EURIBORFUTURES SEP02 
494 106 Nov 2001 241.600000 Local 241,57500 2500 

250,00000 126,13936 Bass 219,03605 1305 000 1305 

WB1M 99X028619 EURIBORFUTURES SEP02 
494 CXL -106 Nov 2001 -241,600 000 Local -241,57500 -2500 

-250,00000 -126,13936 Base -219,03605 -1305 000 -1306 

WBIM 99X028619 EURIBOR FUTURES SEP02 
495 1 06 Nov 2001 241,700000 Local 241,62500 7500 

250,00000 126,191 57 Base 219,10555 3916 000 3916 
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WB1M 99XO28619 EURIBOR FUTURES SEP02 
495 CXl- -106 Nov 2001 -241,7DO 000 Local -241,62500 -7500 

-250,00000 -126.19157 Base -219,10555 -3916 000 -3916 

WB1M 99X028619 EURIBOR FUTURES SEP02 
517 1 (16 Nov 2001 241,612500 Local 241,57500 3750 

250,00000 213,89955 Base 219,03605 3320 000 3320 

WB1M 99X028619 EURIBOR FUTURES SEP02 
518 1 06 Nov 2001 241,775000 Local 241,66250 11250 

250,00000 214,04341 Base 217,08542 9960 000 9960 

WBlM 99XO28619 EURIBOR FUTURES SEP02 
520 106 Nov 2001 241,987500 Local 241,78750 20000 

250,00000 214,231 53 Base 216,98010 17706 000 W7 06 

WB1M 99X028619 EURIBOR FUTURES SEP02 
536 103 Nov 2001 237,987500 Local 240,31250 -2,32500 

250.00000 216,73567 Base 218,97275 -2,10761 000 -2,10761 

W81M 99XO28619 EURIBOR FUTURES SEP02 
556 2 00 Doc 2001 484,150000 Local 483,46250 68750 

500,00000 437,04220 Base 430.23419 62060 000 62060 

WBlM 99XO28619 EURIBOR FUTURES SEP02 
583 1 ag Nov 2001 242,112500 Local 241,82500 28750 

250,00000 212,88952 Base 215,24843 25280 000 25280 

WBIM 99XO28619 EURIBOR FUTURES SEP02 
583 CXL -1 (10 Nov 2001 -242,112 500 Local -241,82500 -28750 

-250,00000 -212,88952 Base -215,24843 -25280 000 -25280 
WBlM 99XO28619 EURIBOR FUTURES SEP02 

599 100 Dec 2001 240,875000 Local 241,05000 -17500 
260,00000 217,99187 Base 214,82376 -15837 000 -15837 
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WB1M 99XO28619 EURIBOR FUTURES SEP02 
600 2 OG Sep 2001 476,125000 Local 479,13750 -3,01250 

500,00000 442,55819 Base 420,65867 -2,80012 000 -2,80012 

W81M 99X028619 EURIBORFUTURES SEP02 
600 1 09 Dec 2001 241,062SOO Local 241,15000 -8750 

260,00000 2`1B .'161 56 Base 2`14,623 50 -7919 000 -7919 

WBIM 99X028619 EURIBOR FUTURES SEP02 
631 100 Nov 2001 242,125000 Local 241,82500 30000 

250,00000 212,90051 Base 215,24843 26379 000 26379 

W81M 99XO28619 EURIBOR FUTURES SEP02 
653 105 Nov 2001 238,037500 Local 240.41250 -2,37500 

250,00000 213,28160 Base 216,29913 -2,12800 000 -2.12800 

WB1M 99X028619 EURIBOR FUTURES SEP02 
657 1 (20 Sep 2001 238,087500 Local 239,62500 .1,53750 

250,00000 218,01672 Base 210.00735 -1,40789 000 -1,40789 

WBIM 9SX028619 EURIBORFUTURFS SEP02 
703 1 011 Nov 2001 245,625000 Local 240,48750 5,13750 

250,00000 220,27650 Base 216,36660 4,60731 000 4,60731 

WB1M 99XO28619 EURIBOR FUTURES SEP02 
703 CXL -1 05 Nov 2001 -245,625 000 Local -240,48750 -5,13750 

-250,00000 -220,27650 Base -216,36660 -4,607 3`1 000 4,60731 

WB1M 99XO28619 EURIBOR FUTURES SEP02 
704 2 00 Sep 2001 477,275000 Local 479,91250 -2,63750 

5D0,000 00 437,37481 Base 431 .29737 -2,41701 000 -2,41701 

WB1M 99X028619 EURIBOR FUTURES SEP02 
728 1 05 Nov 2001 238,125000 Local 240 4137 5Q -2,36250 

250,00000 213,55050 Base 216,36660 -2,11869 000 -2.11869 
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WBlM 99XO28619 EURIBOR FUTURES SEP02 
736 1 Q@ Sep 2001 238,750000 Local 239,92500 -1,17500 

250,00000 220,15138 Base 218,59567 -1,08347 000 -1,08347 

99XO28619 Total 
7.663 .512 50 Local 7,697,512 50 -34,00000 

6,901,177 75 Base 6,935,096 83 -30,75772 000 -30,75772 

WBIM 99X028627 EURIBORFUTURES DEC02 
310 106 Nov 2001 243,225000 Local 242,20000 1,02500 

250,00000 214,30555 Bwe 217,08386 90313 000 90313 

WB1M 99XO28627 EURIBOR FUTURES DEC02 
588 1 09 Nov 2001 243,625000 Local 242,22500 1,40000 

250,00000 214,21946 Base 216,42804 1,231 02 000 1,231 02 

99XO28627 Total 
486,85000 Local 484.42500 2,42500 
428,52501 Bass 433,51190 2,13415 000 2,13415 

UNITED KINGDOM Total 
195,069,537 50 Local 195.452,625 00 -383,08750 
171,680,590 90 Bwe 172,283,593 63 -343,26872 000 .343,26872 

EURO CURRENCY Total 217.024,187 50 Local 217,594,495 00 -570,30750 
191.072,992 46 Base 191,657,545 81 -517,04598 000 -5`17,045 98 

JAPANESE YEN 

WB1E 99X020111 JAPAN GOVT BONDS 10YR FUTURES MA.R01 
583 1 00 Mar 2001129,932,000 DDO Local 134,53QOOO 00 -4,598,000 00 

100,000,000 00 1,091,314 96 Base 1,215,143 76 -38.61917 000 -38,61917 
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WB1E 99XO23552 JAPAN GOVT BONDS 10YR FUTURES JUN01 
487 190 May 2001137,892,000 000 Local 

100,000,000 00 1,123,997 24 Base 

WBlM 99X026654 EURO YEN FUTURES MAR02 
188 2 02 Aug 2001 49,950,000 000 Local 

500,00000 403,84575 Base 

WBIM 99XO26654 EUROYENFUTURES MAR02 
254 4 00 Aug 2001 99,897,500 000 Local 

1,000,000 00 806,92649 Base 

WBIM 99X026654 EURO YEN FUTURES MAR02 
317 1 00 Aug 2001 24,976,250 000 Local 

250,00000 201,73047 Base 

W131M 99X026654 EURO YEN FUTURES MAR02 
406 8 W Aug 2001199,805,000 000 Local 

2,000,000 00 1,624,827 19 Bass 

W81M 99XO26654 EURO YEN FUTURES MAR02 
406 CXL -8 W Aug 2001199,805,OGO 000 Local 

-2,000,000 00 -1,624,827 19 Base 

W81M 99X026654 EURO YEN FUTURES MAR02 
407 3 06 Aug 2001 74,902,500 000 Local 

750,00000 608,22166 Base 

W81M 99X026654 EURO YEN FUTURES MAR02 
407 CXL -3 08 Aug 2001-74,902,500 000 Local 

-750,00000 -608,221 68 Base 
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138,880,000 00 -988,00000 
1,166,470 32 -8,05347 000 -8,05347 

49.938,750 00 11,25000 
396,71342 9095 000 9095 

99,876,250 00 21,25000 
800,18241 17164 000 171 64 

24,967,500 00 8,75000 
200,06458 7067 000 7067 

199,707,500 00 97,50000 
1,604,892 91 79288 000 79288 

-199,707,600 00 -97,60000 
-1 .604,892 91 -79288 000 -79288 

74,883,750 00 18,75000 
603,96139 15225 000 15225 

.74,883,750 00 -18,75000 
-603,961 39 -15225 000 -15225 
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W131M 99XO26654 EURO YEN FUTURES MAR02 
408 3 08 Aug 2001 74,902,500 000 Local 74,883,750 00 18,75000 

750,00000 608,221 6B Base 603,96139 15225 000 15225 

WBIM 99X026654 EURO YEN FUTURES MAR02 
408 CXL -3 06 Aug 2001 -74,902,500 000 Local -74,883,750 00 .18,75000 

-750,00000 -608,22168 Base -603,96139 -15225 000 -15225 

WB1M 99XO26654 EURO YEN FUTURES MAR02 
439 8 07 Aug 2001199,805,000 DOO Local 199,707,500 00 97,50000 

2,000,000 00 1,624,827 19 Base 1,604,892 91 79208 000 79288 

WBlM 99XO26654 EURO YEN FUTURES MAR02 
440 3 08 Aug 2001 74,902,500 000 Local 74,883,750 00 18,75000 

750,00000 608,22168 Base 603,96139 15225 000 15225 

WB1M 99X026654 EURO YEN FUTURES MAR02 
4 00 Aug 2001 99,865,000 000 Local 99,850.000 00 15,00000 

1,000,000 00 811,50299 Base 807,29480 121 89 000 12189 

WBIM 99XO26654 EURO YEN FUTURES MAR02 
482 100 Aug 2001 24,960,000 000 Local 24.962,500 00 -2,50000 

250,00000 204,22272 Base 200,09940 -2046 000 -2046 

99X026654 Total 
574,356,250 00 Local 574,186,250 00 170,00000 
4,661,277 29 Base 4,613,208 91 1,37982 000 1 .37982 

WBIE 99X029997 JAPAN GOVT BONDS 10YR FUTURES SEP01 
209 1 GO Aug 2001138,742.000 000 Local 139,320,000 00 -576.00000 

100,000,000 00 1,166,183 33 Base 1 .135,637 27 -4,81667 000 -4,81667 

WB1E 99XO29997 JAPAN GOVT BONDS 10YR FUTURES SEP01 
209 CXL -1 (10 Aug 2001138,742,000 000 Local -139,320,000 00 578,00000 

-100,000,000 00 -1 .156 .183 33 Base -1,135,637 27 4,81667 000 4,81667 
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Lot Contracts Trd Date Notional Notional Future GnfLs 
Ticker Notional Pa St! Date Proceeds Cost Future GrilLs Base Curr Gn/Ls Not Base Future Grill. 

WB1E 99XO29997 JAPAN GOVT BONDS 10YR FUTURES SEPOI 
233 190 Aug 2001138,749,250 000 Local 139,320.000 00 -570,75000 

100,000,000 00 1,156.243 75 Bass 1,135,637 27 -4,75625 000 -4,75625 

99XO29997 Total 
138,749.250 00 Local 139,320,000 00 -570,75000 

1,156,243 75 Base 1,135,637 27 4,75625 000 -4.75625 

WB1M 99X030003 EURO YEN FUTURES JUN02 
013 5 08 Nov 2001124,937,500 000 Local 124,900.000 00 37,50000 

1,250,000 00 1 .037,945 50 Base 1 .068,618 95 311 54 000 311 54 

W81M 99X030003 EURO YEN FUTURES JUN02 
063 1 (16 Nov 2001 24,987,500 000 Local 24,977,500 00 10,00000 

250,00000 201,83764 Base 206,91361 8078 000 6076 

WBIM 99X030GO3 EURO YEN FUTURES JUN02 
082 3 09 Nov 2001 74,947,500 000 Local 74,932,500 00 15,00000 

750,00000 623,413 M Bass 642,09512 12477 000 124 77 

WB1M 99XO30003 EURO YEN FUTURES JUN02 
164 7 00 Nov 2001174,850,000 000 Local 174.828,750 00 21,25000 

1,750,000 00 1,439,365 20 Base 1,469,065 39 17493 000 17493 

WB1M 99X030003 EURO YEN FUTURES JUN02 
183 2 00 Dec 2001 49,920,000 000 Local 49 925,0W 00 -5,0M 00 

500,00000 395.28070 Base 395,72765 -3959 000 .3959 

WBIM 99XO30003 EURO YEN FUTURES JUN02 
206 1 (13 Nov 2001 24,991,250 000 Local 24,977,500 00 13,75000 

250,00000 202,99935 Base 206,91361 11169 000 11169 

WB1M 99XO30003 EURO YEN FUTURES JUN02 
210 1 00 Aug 2001 24 962,500 000 Local 24.968,750 00 -6,25000 

250,00000 210,28136 Base 208,29857 -5265 000 -5265 
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Base Currency USD - US DOLLAR 
Fund Asset ID Security Name Security Description 

Lot Contracts Trd Data Notional Notional 
Ticker Notional Pa Stl Date Proceeds Cost 

WBlM 99X030003 EURO YEN FUTURES JUN02 
238 3 09 Nov 2001 74,932,500 000 Local 74,925,000 00 

750,00000 613,04508 Base 638,28608 

W81M 99X030003 EURO YEN FUTURES JUN02 
315 2 05 Nov 2001 49,957,500 000 Local 49,950,000 00 

500,00000 407,251 16 Base 426.52405 

WBIM 99X030003 EURC, YEN FUTURES JUN02 
319 12 (29 Nov 2001299,825,000 000 Local 299,687,500 00 

3,000,000 00 2,434,434 88 Bass 2,483,423 23 

WBIM 99X030003 EURO YEN FUTURES JUN02 
324 1 CM Oct 2001 24,971,250 000 Local 24,972,500 00 

250,00000 202,81649 Base 208,96988 

WBlM 99X030003 EURO YEN FUTURES JUN02 
407 2 (16 Nov 2001 49.960,000 000 Local 49,950,000 00 

500,00000 26,084,116 01 Base 417,64214 

WB1M 99XO30003 EURO YEN FUTURES JUN02 
407 CXL -2 06 Nov 2001 -49.960,000 000 Local 49,950,000 00 

-500,00000 -26,0114,116 01 Bass 417,64214 

WB1M 99XO30003 EURO YEN FUTURES JUN02 
429 6 00 Nov 2001149.880,000 000 Local 149,823,750 00 

1,500,000 00 1,212,032 99 Base 1,222,409 76 

WBlM 99XO30003 EURO YEN FUTURES JUN02 
521 2 (16 Nov 2001 49,960,000 000 Local 49,950,000 00 

500,00000 405,38786 Base 417,64214 

WBIM 99XO30003 EURO YEN FUTURES JUN02 
541 103 Nov 2001 24,973,750 000 Local 24,972,500 00 

250,00000 205,25925 Base 208,12082 

Close Ex. Rate Trd Dts of Orig Trds 
Future GnILs 
Future Gn/Ls Base Curr Gn/Ls Not Base Future GnILs 

7,50000 
6136 000 61 36 

7,50000 
61 14 000 61 14 

137,50000 
1 .11644 000 1,11644 

-1 .25000 
-1015 000 -1015 

10,00000 
5,22100 000 5,22100 

-10,00000 
-5,22100 000 -5,22100 

56,25000 
45489 000 45489 

10,00000 
81 14 000 81 14 



STATESTREET 1CM,j ha=dmd W~ twWodt . 

ase Currency USD - US DOLLAR 
und Asset ID Security Name Security Description Close E)L Rate Trd We of Orig Trc 

Lot Contracts Trd Date Notional Notional Future GnILs 
Ticker Notional Pa Stl Data Proceeds Cost Future GnILs Base Cum GnILx Not Base Future Gn[L 

WBlM 99X030003 EURO YEN FUTURES JUN02 
595 2 (10 Nov 2001 49,962 .500 000 Local 49,950,000 00 12,50000 

500,00000 407.22553 Base 417,99193 10188 000 10188 

WBIM 99XO30003 EURO YEN FUTURES JUN02 
653 4 (211 Nov 2001 99,925,000 000 Local 99,900,000 00 25,00000 

1,000,000 00 814,78845 Base 834,'17371 20305 Goo 20385 

WB1M 99X030003 EURO YEN FUTURES JUN02 
708 4 M Nw 2001 99,925,000 000 Local 99.900,000 00 25,00000 

1,000,000 00 811,49093 Base 826,64460 20303 000 20303 

WB`lM 99X030003 EURO YEN FUTURES JUN02 
708 3 95 Nov 2001 74,935.OM OW Local 74,926,250 00 8,75000 

750.00000 619,11297 Base 618,107 114 7229 000 7229 

WB1M 99X030003 EURO YEN FUTURES JUN02 
736 101 Oct 2001 24,962 .500 000 Local 24,968,750 00 -6 .25000 

250.00000 206,26514 Bwe 208,29857 -5164 000 -51 64 

WB1M 99XO30003 EURO YEN FUTURES JUN02 
750 3 (22 Nov 2001 74,950,000 000 Local 74,930,000 00 2000000 

75000000 608,66895 Base 620,25660 16242 000 16242 

WBlM 99X030003 EURO YEN FUTURES JUN02 
767 4 07 Nov 2001 99,925,000 000 Local 99,905,000 00 20.00000 

1,000.000 00 827,12524 awe 829,35363 16555 000 16555 

WBIM 99X030003 EURO YEN FUTURES JUN02 
775 1 M Oct 2001 24,967,500 000 Local 24,970,000 00 -2,50000 

250,00000 206,22367 Base 209,181 64 -2065 000 -2065 

99XO30003 Total 
1,723,648.750 00 Local 1,723,241,250 00 407,50000 

14,092,25165 Bass 14,386,017 28 3,32329 000 3,32329 
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ase Currency USD - US DOLLAR 
und Asset ID Security Name Security Description Close E)L Rate Trd Dta of Orig Trd 
Lot Contracts Trd Date Notional Notional Future Gn/Ls 
Ticker Notional Pa Sit Date Proceeds Cost Future Gn[Ls Bass Curr GrJLx Net Base Future Will. 

WBlM 99X035747 EURO YEN FUTURES SEP02 
256 1 00 Aug 2001 -24,457,150 000 Local 249,55000 -24,706,700 00 

250,00000 -197 .55372 Bwe 2,01761 -199,56947 000 ~199.569 47 

WB1M 99X035747 EURO YEN FUTURES SEP02 
256 CXL -100 Aug 2001 24,457,150 000 Local -249,55000 24,706,700 00 

-250,00000 197,55372 awe -2,01761 199,56947 000 199,56947 

WBIM 99X035747 EURO YEN FUTURES SEP02 
296 1 00 Aug 2001 -24,457,150 000 Local 249,55000 -24,706,700 00 

250.00000 -197,55372 Base 2.01761 -199,56947 000 -199,56947 

WB1M 99XO35747 EURO YEN FUTURES SEP02 
296 CXL -100 Aug 2DOI 24,457,150 000 Local -249,55000 24,706,700 00 

-250.00000 197,55372 awe -2,01761 199,56947 000 199,56947 

WB1M 99XO35747 EURO YEN FUTURES SEP02 
307 100 Aug 2001 24,953,726 000 Local 24.954,992 00 -1 .26600 

250.00000 201,56483 Base 201,761 11 -1023 000 -1023 

WBlM 99XO35747 EURO YEN FUTURES SEP02 
325 1 (HE Oct 2001 24,958,750 000 Local 24,963,750 00 -5,00000 

250.00000 202,71497 Base 202.93032 4061 000 4061 

WBIM 99XO35747 EURO YEN FUTURES SEP02 
431 2 00 Nov 2001 49,952,500 000 Local 49,931,250 00 21,25000 

500,00000 403,95035 Base 410,50977 17185 000 17185 

WBlM 99X035747 EURO YEN FUTURES SEP02 
431 CXL -2 00 Nov 2001 -49,952,500 000 Local 49,931 .250 00 -21,25000 

-500,00000 -403,95035 Base 410,50977 -17185 0 DO -171 85 

WBIM 99X035747 EURO YEN FUTURES SEP02 
433 2 OD Nov 2001 49,952,500 000 Local 49,931 .250 00 21,25000 

500,00000 403.95035 Base 410,50977 17185 000 17l 85 

Page 64 Prepared by State Street 



Page 65 Prepared by State Street 

I 

posit ie~ STATE STREET COM 
jrfii~3~,2009 1W)e e January 014001,'-- to !,~~Dt hb- jelm-110 

Base Currency USD - US DOLLAR 
Fund Asset ID Security Name Security Description Close Ex. Rate Trd DW of Ong Trds 

Lot Contracts Trd Date Notional Notional Future Grk[Ls 
Tlckar Notional Pa Stl Date Proceeds Cost Future GnILs Bass Curr GrdLa Not Base Future Gn/Ls 

WB1M 99X035747 EURO YEN FUTURES SEP02 
603 100 Dec 2001 24,977,500 000 Local 24,966,250 00 11,25000 

250,00000 201,19376 Bass 205,22,257 9062 000 9062 

WB1M 99X035747 EURO YEN FUTURES SEP02 
691 2 06 Dec 2001 49,952 .500 000 Local 49,932,500 00 20,00000 

500,00000 401,22490 Base 412,92831 16064 000 16064 

99X035747 Total 174,794,976 00 Local 174,748 .742 00 46,23400 
1,410,648 81 Base 1,433,352 08 37227 000 37227 

WBIM 99XD42057 EURO YEN FUTURES DEC02 
658 1 05 Nm 2001 24,953,750 000 Local 24.955,000 00 -1,250 00 

250,00000 205,119 B3 Base 205,10514 -1028 000 .1028 

WBIM 99XD42057 EURO YEN FUTURES DEC02 
690 2 08 Dec 2001 49,912,500 000 Local 49,903 .750 00 8,75000 

500,00000 400,90361 Bass 405,83904 7028 0 DO 7028 

99XO42057 Total 74.866,260 00 Local 74,1358,750 00 7,50000 
606,02344 Base 610,9" 18 6000 000 6000 

JAPANESE YEN Total 2,954,239 .476 00 Local 2,959,764,992 00 -5,525,516 00 
24.141,757 14 Base 24,560,773 80 -46,29351 000 -46,29351 

POUNDSTERLING 

WB1M 99XO11219 LISORFUTURES JUNOI 
055 7 CV1 Jim 2001 823,112600 Local 825,47500 -2,36250 

875,00000 1,199,768 78 Base 1,198,01187 -3,44358 000 -3,44358 



aso Currency USD - US DOLLAR 
ind Asset (D Security Name Security Description Close Ex Rate Trd We of OrIq Trc 
Lot Contracts Trd Date Notional Notional Future Gn1L6 
Ticker Notional Pa Stl Data Proceeds Cost Future GniLs Bass Curr Gn1L8 Not Base Future GnIl. 

235,85000 -65000 
342,28911 -94822 000 -94822 

353,77500 -1,12500 
513,43366 -1,63946 000 -1,63946 

1,179,2SO 00 -3,87500 
1 .711 .445 53 .5,64704 000 -5.64704 

235.85000 -82500 
342,28911 -1,20615 000 -1,20615 

363.77500 -1,23750 
513,43366 -1,80749 000 -1,80749 

235.85000 -87500 
342,28911 -1,27803 000 -1,27803 

117,92500 -48750 
171,14455 -72053 000 -72053 

353.77500 .1,27500 
513,43366 -1,87948 000 -1,87948 

1,179,250 00 -4,12500 
1,711,445 53 -6,08066 000 -6,08066 

Prepared by State Street 

WB1M 99XO11219 LIBORFUTURES JUN01 
091 2 IRS Jan 2001 235,200000 Local 

250,00000 343,10976 Base 

WBIM 99XOI 1219 LIBOR FUTURES JUNOI 
116 3 M Jan 2001 352,650000 Local 

375,00000 513,91685 Bass 

WB1M 99XO11219 LIBORFUTURES JUN01 
117 10 COB Jan 2001 1 .175 .375 000 Local 

1,250,000 00 1,712,873 99 awe 

WBIM 99XO11219 LIBORFUTURES JUN01 
148 2 CM Jan 2001 235,025 ODO Local 

250,00000 343,6065S Bass 

W01M 99XO11219 LIBORFUTURES JUNOI 
221 3 CKD Jan 2001 352,537SOO Local 

375,00000 514,91628 Base 

WBIM 99XO11219 LIF30RFUTURES JUN01 
222 2 CKD Jan 2001 234,975000 Local 

250.00000 343,20449 Base 

WB1M 99XO11219 LIBORFUTURES JUNG1 
251 1 CKI Jan 2001 117,437 500 Local 

125,00000 W3,572 63 Base 

WB1M 99XO11219 LIBORFUTURES JUN01 
254 3 02 Mar 2001 352,500000 Local 

375,00000 519,62025 Base 

WB1M 99XO11219 LIBORFUTURES JUN01 
255 IOCUMar2l)01 1,175,125000 LocW 

1,250,000 00 1,732,251 76 Base 
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ase Currency USD - US DOLLAR 
and Asset ID Security Name Security Description Close E)L Rate Trd Dts of Orig Trc 
Lot Contracts Trd Date Notional Notional Future Gn/Ls 
Ticker Notional pa Stl Date Proceeds Cost Future Gn/Ls Base Curr GnILs Not Base Future GnIL 

WBlM 99XO11219 LIBORFUTURES JUN01 
275 2 IM Feb 2001 235,075000 Local 235,85000 -77500 

250,00000 347,55839 Bass 342,28910 -1,14584 000 -1,14584 

WBlM 99XO11219 LIBORFUTURES JUN01 
276 6 (10 Feb 2001 705,075000 Local 707,550 DO -2,47500 

750.00000 1,042.453 39 Base 1,026,867 32 .3.65929 000 -3,65929 

WB1M 99XO11219 LIBORFUTURES JUN01 
278 1 M Feb 2001 117,525000 Local 117,92600 40000 

125,00000 173,76071 ewe 171,14455 -59140 000 -591 40 

WBIM 99XO11219 LIBORFUTURES JUN01 
303 10 05 Mar 2001 1,175,500 000 Local 1,179,250 00 -3.75000 

1,250,000 00 1,726,574 40 Base 1,711,445 52 -5,50800 000 -5,50800 

WB1M 99XO11219 LIBORFUTURES JUN01 
313 5 02 Feb 2001 588,000000 Local 589,62500 .1,62500 

62500000 865,41840 Base 855,72276 .2,39168 000 .2,39168 

WBIM 99XO11219 LIBORFUTURES JUN01 
314 1 02 Feb 2001 117,612500 Local 117,92500 -31250 

125,00000 173,10208 Base 171,1" 55 45994 000 45994 

WBIM 99XO11219 LIBORFUTURES JUN01 
346 7 GIJI Jan 2001 822,850000 Local 825,47500 -2,62500 

875,00000 1,230,90132 Sase 1,198,01187 .3,92674 000 -3,92674 

WBlM 99X011219 LIBORFUTURES JUN01 
349 4 08 Mar 2001 470,250000 Local 471,70000 -1 .450 GO 

500,00000 689,99783 Base 684,57821 -2,12759 000 -2,12759 

WBlM 99XO11219 LIBORFUTURFS JUN01 
350 3 03 Mar 2001 352,725000 Local 353,77500 .1,05000 

37500000 517,55340 ewe 513,43366 -1,54067 000 -1,54067 

Page 67 Prepared by State Street 



aso Currency USD - US DOLLAR 
und Asset ID Security Name Security Description Close Ex. Rate Trd Die of Orig Trd 

Lot Contracts Trill Date Notional Notional Future GnfL9 
Ticker Notional Pa Sit Date Proceeds Cost Future Gn/Ls Base Curr GrilLs Not Base Future Grill. 

WBIM 99XO11219 LIBORFUTURES JUN0`1 
351 2 05 Mar 2001 235.175000 Local 235,85000 -67500 

250,00000 345,07228 Base 342,28911 -99043 000 -99043 

WBIM 99XO11219 LIBORFUTURES JUN01 
379 1 03 Jan 2001 117,512500 Local 117,92500 -41250 

'1 25,000 00 175.09363 Base 171,14455 -61463 000 -61463 

WBlM 99XO11219 LIBORFUTURES JUN01 
399 3 07 Mar 2001 352,725000 Local 353,77500 -1,05000 

375,00000 515,47232 Base 513,43366 -1,63447 000 -1,53447 

W81M 99XO11219 LIBORFUTURES JUN01 
449 3 09 Mar 2001 352,687500 Local 353,77500 .1,08750 

375,00000 517,67471 Base 513,43366 .1,59623 000 -1,59623 

WBIM 99XO11219 LIBORFUTURES JUN01 
465 1 M) Jan 2001 117,600000 Local 117.92500 -32500 

125,00000 176,30632 Base 171,14455 411448 000 -48448 

WBIM 99XO11219 LIBORFUTURES JUN01 
466 7 OW Jan 2001 823,112500 Local 825.47500 -2,36250 

875,00000 1,227,013 80 ease 1,198,01187 -3,52178 000 -3,52178 

WB1M 99XO11219 LIBORFUTURES JUN01 
476 3 Oil Mar 2001 352,537500 Local 353.775 DO -1,23750 

375,00000 516.85523 Base 513.43366 .1,81430 000 -1,81430 

WBIM 99XO1 1219 LIBOR FUTURES JUN01 
514 3 DO Jan 2001 352.762500 Local 353,77500 -1,01250 

375,00000 526,991 go ewe 513.43366 -1,51257 000 -1,51257 

WBIM 99XO11219 LIBORFUTURES JUN01 
515 3 M Jan 2001 352,1100 000 Local 353,77500 -97500 

375,00000 627,04792 Base 513.43366 -1,45655 000 .1,45655 
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Lot Contracts Trd Date Notional Notional Future GnIs 
Ticker Notional Pa Stl Date Proceeds Cost Future Gn[Ls Base Curr GnIm Net Base Future Gn/l. 

WBIM 99XO11219 LIBORFUTURES JUN01 
544 65 (10 Mar 2001 7,637,500 000 Local 7,665,125 00 -27,62500 

8,125.000 00 11,094,232 54 Base 11,124,395 90 -40,12808 000 40,12808 

WBIM 99XO11219 LIBORFUTURES JUN01 
545 7 (30 Mar 2001 822,687500 Local 825,52500 -2,83750 

875,00000 i,19S,035 87 Base 1 .198.084 43 4,12175 000 -4,121 75 

WB1M 99XO11219 LIBORFUTURES JUN01 
575 6 W Jan 2001 705,900000 Local 707.55000 -1,65000 

750,00000 1,043,955 51 Base 1,026,867 32 -2.44019 000 -2,44019 

WBIM 99XO11219 LIBORFUTURES JUN01 
606 20 (39 Mar 2001 2.346,725 000 Local 2,357.612 50 -10,88750 

2,500,000 00 3,388,670 93 Base 3,450,252 36 -15,72155 000 -15,721 55 

WBlM 99XO11219 LIBORFUTURES JUN01 
607 1 (39 Mar 2001 117262500 Local 117,85000 .58750 

125 OGO 00 169,32705 Base 173,23950 -84835 000 -84835 

WBIM 99XO11219 LIBORFUTURES JUN01 
608 23 C9 Mar 2001 2,696,300 000 Local 2,710,612 50 -14,31250 

2,B75,000 00 3,893,457 23 Base 3,984,600 39 -20,66725 000 -20,66725 

WB1M 99XO11219 LIBORFUTURES JUN01 
646 106 (15 Mar 2001 12,461,660 000 Local 12,510,662 50 -49,01250 

13,250.000 00 17,994,622 62 Base 18,654,181 45 -70,77405 000 -70,77405 

WB1M 99XO11219 LIBORFUTURES JUN01 
647 34 (16 Mar 2001 4,011,625 000 Local 4,020,312 50 -8.68750 

4,250,000 00 5,792,786 51 Base 5,918,889 36 .12,54475 000 .12,54475 

WBIM 99XO11219 LIBORFUTURES JUN01 
673 5 W Jan 2001 588,375000 Local 589,62500 .1,25000 

625,00000 866,73521 Base 855,72276 -1,84138 000 -1,841 38 
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wo Currency USD - US DOLLAR 
and AssetlD Security Name Security Description Close E)L Rate Trd Dta of Orig Trc 
Lot Contracts Trd Date National Notional Future Gn/Ls 
Ticker Notlonid Pa Sit Date Proceeds Cost Future GnILs Base Curr Gn/La Not Bass Future GrYL 

WB1M 99XO11219 LiBORFUTURES JUN01 
694 1 (M Feb 2001 117,575000 Local 117,925 DO -35000 

125,00000 169,91939 Base 171,14455 -50582 000 -50562 

WBiM 99X0112`19 LIBORFUTURES JUN01 
705 5 WI Jan 2001 588,312SOO Local 589,62600 -1.31250 

625,00000 1368,1172 77 Bass 8S5,72276 .1,93686 000 -1,93686 

WB1M 99XO11219 LIBORFUTURES JUN01 
734 1 OW Jan 2001 117,575000 Local 117,92500 -35000 

125,00000 172,70592 Base 171,14455 -51412 000 -51412 

99XD11219 Total 
44,906.950 00 LxaJ 45,066.260 00 -159,30000 
65,340,310 92 Base 66,067,857 04 -231 .571 38 000 .231.57138 

WB1M 99XO13025 U KTREAS BONDS FUTURES MAR01 
023 5 03 Feb 2001 S87,890000 Local 580,12000 7.77000 

500,00000 851,79382 Base 867,80152 11,26794 000 11,25794 

WBIM 99XD13025 U KTREAS BONDS FUTURES MAR01 
024 2 03 Feb 2001 235,420000 Local 232,37000 3,05000 

200,00000 341 .10004 awe 347,60228 4,41915 000 4,41915 

WB1M 99XO13025 U KTREAS BONDS FUTURES MAR01 
025 1 CD Feb 2001 117,170000 Local 115,86000 1,31000 

100,00000 169,76761 Base 172,63140 1 .89806 000 1,89806 

WBIM 99XO13025 U KTREAS BONDS FUTURES MAROI 
026 4 03 Feb 2001 469,120000 Laced 463.68000 5,44000 

400,00000 679.70797 Base 690,88320 7,88201 000 7,88201 

WB1M 99XO13025 U KTREAS BONDS FUTURES MAR01 
027 20 W Feb 2001 2,330.920 000 Local 2,310,260 00 20,66000 

2,000,000 00 3.377 .269 99 Bwe 3,444,866 68 29,93428 000 29,93428 
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WBlM 99XO13025 U KTREAS BONDS FUTURES MARO'l 
028 1 (23 Feb 2001 115,350000 Local 114,95000 40000 

100,00000 167,13062 Base 169.99955 57956 000 57956 

WBIM 99XO13025 U K TREAS BONDS FUTURES MAR01 
056 1 0A Jan 2001 116,270000 Local 115,46000 81000 

100,00000 169,47515 Base 163,86083 1,18066 000 1,18066 

W81M 99XO13025 U KTREAS BONDS FUTURES MAR01 
057 1 M Jan 2001 116,450000 Local 115,47000 98000 

100,00000 169,73752 Bass 163,87503 1,42845 000 1 .42845 

WBIM 99XO13025 U KTREAS BONDS FUTURES MAR01 
058 1 W Jan 2001 116.280000 Local 115.47000 81000 

100,00000 169,48973 Base 163,87502 1,18066 000 1,18066 

WBlM 99XO13025 U KTREAS BONDS FUTURES MAR01 
059 2 OA Jan 2001 232.560000 Local 230,97000 1,59000 

200,00000 338,97946 Base 327,79263 2,31758 000 2,31758 

WBIM 99XO13025 U KTREAS BONDS FUTURES MAROI 
060 1 = Jan 2001 116.640000 Local 115,50000 1,14000 

100,00000 170,01446 Base 163,91760 1.66166 000 1,66166 

WBIM 99XO13025 U KTREAS BONDS FUTURES MAR01 
065 4 aG Feb 2001 461 .120000 Local 459,72000 1,40000 

400,00000 664,70448 Base 677,32750 2,01811 000 2,01811 

WBIM 99XQ13025 U KTREAS BONDS FUTURES MAR01 
066 3 G5 Feb 2001 345.580000 Local 344,81000 77000 

300.00000 498,15357 Base 5D4.609 51 1,10996 000 1,10996 

WB1M 99XO13025 U KTREAS BONDS FUTURES MAR01 
067 15COF0152001 1,728,910000 Local 1,723,580 00 5,33000 

1,500,000 00 2,492,223 7-7 Base 2,519.734 113 7,6113 22 000 7 M 22 
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WBIM 99=3025 U KTREAS BONDS FUTURES MAR01 
068 1 aS Fab 2001 116,900000 Local 115,75000 1,15000 

f00,000 00 168,51135 Base 169,00658 1,65773 000 1 .65773 

W81M 99XO13025 U K TREAS BONDS FUTURES MAROI 
069 1 (M Feb 2001 116,470000 Local 115,54000 93000 

100,00000 167,89151 Base 167.00152 1,34060 000 1,34060 

WB`lM 99XO13025 U KTREAS BONDS FUTURES MAR01 
070 100 Feb 2001 116,230000 Local 115,45000 78000 

100,00000 167,54555 Base 166,87143 1,12437 000 1,12437 

WB1M 99XO13025 U KTREAS BONDS FUTURES MAR01 
071 1 Q5 Fab 2001 115,110000 Local 114,85000 26000 

100,00000 165,931 07 Base 166.99190 37479 000 37479 

WB1M 99XO13025 U KTREAS BONDS FUTURES MAR01 
072 1 CM Fab 2001 114,880000 Local 114,75000 13000 

100.00000 165,59952 Base 165,76785 18740 000 18740 

WBIM 99XG13026 U K TREAS BONDS FUTURES MAR01 
119 1 M6 Jan 2001 115,800000 Local 115,50000 30000 

100,00000 168,755 34 Base 163.91760 43-t 19 000 43719 

WBIM 99XO13025 U KTREAS BONDS FUTURES MAR01 
120 1 COE Jan 2001 115,880000 Local 115,50000 38000 

100,00000 168,87192 Base 163,91760 55377 000 55377 

WBlM 99XO13025 U KTREAS BONDS FUTURES MAR01 
121 1 CM Jan 2001 115,670000 Local 115,500 OD 37000 

100,00000 168,85735 Base 163,91760 53920 000 53920 

WBIM 99XD13025 U K TREAS BONDS FUTURES MAR01 
122 1 M6 Jan 2001 115,830000 Local 115,51000 32000 

100,00000 168,79906 Base 163,93179 46634 000 46634 
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WBIM 99XO13025 U KTREAS BONDS FUTURES MAR01 
123 1 ME Jan 2001 115.810000 Local 115,51000 30000 

100,00000 168,76991 Base 163,931 79 43719 000 43719 

WB1M 99XO13025 U KTREAS BONDS FUTURES MAR01 
124 2 CM Jan 2001 231,580000 Local 231,04000 54000 

200,00000 337.481 53 Base 327.89197 78694 000 78694 

W81M 99XO13025 U K TREAS BONDS FUTURES MAR01 
125 3 COE Jan 2001 347,400000 Local 346,59000 81000 

300,00000 506,26602 Base 491,88053 1,18041 000 1,18041 

WBlM 99XO13025 U KTREAS BONDS FUTURES MAR01 
126 2 (Z6 Jan 2001 231,600000 Lmal 231,10000 50000 

200,00000 337,51068 Base 327,97712 72865 000 72865 

WBIM 99XO13025 UK TREAS BONDS FUTURES MAR01 
127 1 M Jan 2001 115,520000 Local 115,35000 17000 

100,00000 168,34730 Base 165,12353 24774 000 24774 

WB1M 99XO13025 U KTREAS BONDS FUTURES MAR01 
146 1 (ZB Jim 2001 116,180000 Local 115,71000 47000 

100,00000 169,85516 Base 168,06878 68714 000 68714 

WBIM 99XO13025 U KTREAS BONDS FUTURES MAR01 
147 1 Cill) Jan 2001 116,310000 Local 115,78000 53000 

100,00000 170,04522 Bass 168.17045 77486 000 77486 

W81M 99XO13025 U KTREAS BONDS FUTURES MAR01 
209 2 02 Jan 200`1 227,860000 Local 230,50000 -2,640 00 

200,00000 342,90651 Base 326,57240 -3.97294 000 -3,97294 

WB1M 99XO13025 U KTREAS BONDS FUTURES MAR01 
210 3 QM Jan 2001 342,340000 Local 345,92000 -3,58000 

300,00000 515,18747 ewe 490,09946 .5,38755 000 -5,38755 
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WB1M 99XO13025 U KTREAS BONDS FUTURES MAR01 
211 2 GD Jan 2001 228,700000 Local 230.63000 .2.13000 

200,00000 344,17063 Base 327,03995 -3,20543 000 -3,20543 

WBlM 99XO13025 U KTREAS BONDS FUTURES MAROI 
212 1 (13 Jan 2001 114,470000 Local 115,46000 -99000 

100,00000 172,26590 Base 163,86083 -1,48985 000 -1,48985 

WB1M 99XO13025 U KTREAS BONDS FUTURES MAR01 
213 1 M3 Jan 2001 114,540000 Local 115,46000 -92000 

100,00000 172,37125 Base 163,86083 -1,38451 000 -1,384 5`1 

WB1M 99XO13025 U KTREAS BONDS FUTURES MAROi 
214 1 (ID Jan 2001 114,520000 Local 115,460 00 -94000 

100,00000 '172,341 15 Base 163,86094 -1,41461 000 -1,41461 

W81M 99XO13025 U KTREAS BONDS FUTURES MAR01 
279 1 03 Feb 2001 116,090000 Local 115.80000 29000 

100,00000 171,63907 Base 168,19960 42877 000 42877 

WB1M 99XO13025 U KTREAS BONDS FUTURES MAR01 
280 '1 03 Feb 2001 116,070000 Local 115,81000 26000 

100,00000 171,60950 Base '168,214 03 384 41 000 38441 

WB1M 99XO13025 U KTREAS BONDS FUTURES MAR01 
2BI 1 (13 Feb 2001 116,060000 Local 115,62000 24000 

100,00000 171.59471 Base 168,22855 35484 000 35494 

W81M 99XO13025 U KTREAS BONDS FUTURES MAR01 
282 1 M Feb 2001 116,070000 Local 115,83000 24000 

100,00000 171,60950 Base 168,24308 35484 000 35484 

WB1M 99XO13025 U KTREAS BONDS FUTURES MAROI 
283 1 (13 Feb 2001 116,050000 Local 115,86000 19000 

100,00000 171,57993 Base 168,28665 28092 coo 28092 
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WBIM 99XO13025 U KTREAS BONDS FUTURES MAR01 
284 1 IM Fab 2001 115,610 OGO Local 115,65000 -4000 

100,00000 170,92939 Base 166,21218 -5914 000 -5914 

WBlM 99XO1302S U KTREAS BONDS FUTURES MAR01 
317 1 02 Feb 2001 116,090000 Local 115.29000 -20000 

100,00000 169,38946 Bwe 169,15349 -29436 000 -29436 

WBIM 99XO13025 U KTRFAS BONDS FUTURES MAR01 
318 2 02 Feb 2001 230,100000 Local 230,56000 -46000 

200.00000 338.66118 awe 338,27763 -67703 000 -67703 

WBlM 99XO13025 U KTREAS BONDS FUTURES MAR01 
394 1 W Feb 2001 114,560000 Local 115,19000 -63000 

100,00000 167,44090 Base 168,55753 -92081 000 -92081 

WB1M 99XO13025 U KTREAS BONDS FUTURES MAR01 
4a6 1 (10 Feb 2001 115,280000 Local 115,45000 -17000 

100,00000 167,37503 Base, 170,15021 -24682 000 -24682 

WBlM 99XO13025 U KTREAS BONDS FUTURES MAR01 
487 1 (30 Feb 2001 115,310000 Local 115,47000 -16000 

100,00000 167,41859 Base 170,17969 -23230 000 -23230 

WBIM 99XO13025 U K TRFAS BONDS FUTURES MAR01 
525 109 Feb 2001 115,860000 Local 1 15,480 00 38000 

100,00000 168,21713 Base 170,19442 55172 000 551 72 

WB1M 99XO13025 U KTREAS BONDS FUTURES MAR01 
526 1 G(I Feb 2001 115,030000 Local 115,07000 -4000 

100,00000 167,01206 Base 169,72825 -5808 000 -5808 

W91M 99XO13025 U KTREAS BONDS FUTURES MAR01 
527 1 GGI Fab 2001 115,460000 Local 115,31000 15000 

100,00000 167,63637 awe 171,65047 21779 000 21779 
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115.22000 26000 
171,64324 37744 000 37744 

115,22000 27000 
171,64323 39196 000 39196 

115,24000 45000 
171.67303 65034 000 65034 

115,27000 50000 
171,71772 72260 000 72260 

115,27000 51000 
171,717 72 73705 000 73705 

115,78000 1,05000 
174.42257 1,51746 000 1,51746 

115,800 w 1,05000 
174,45270 1,51746 000 1,51746 

115,860 00 1,34000 
174,54309 1,93871 000 1,93871 

116,00000 1,39000 
173,21120 2,01105 000 2,01105 
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WB1M 99XO13025 U KTREAS BONDS FUTURES MAR01 
614 1 (19 Feb 2001 115,480000 Local 

100,00000 167,64232 Base 

WBiM 99XO13025 U KTREAS BONDS FUTURES MAROI 
615 1 aG Feb 2001 115,490000 Local 

100,00000 167.65663 Base 

WBIM 99XD13025 U K TREAS BONDS FUTURES MAR01 
695 1 (M Feb 2001 115,690000 Local 

100,00000 167,19519 Base 

WBlM 99XO13025 U KTREAS BONDS FUTURES MAR01 
696 1 CM Feb 2001 115,770000 Local 

100,00000 167,31080 Base 

WBIM 99XO13025 U KTREAS BONDS FUTURES MAR01 
697 10 Feb 2001 115,780000 Local 

100.00000 167,32526 Base 

WB1M 99XO13025 U KTREAS BONDS FUTURES MAR01 
698 10 Feb 2001 116,830 ()00 Local 

100,00000 168,54272 Base 

WB1M 99XO13025 U KTREAS BONDS FUTURES MAR01 
699 1 (M Feb 2001 116,850 DOO Local 

100,00000 '168,871 62 Base 

WBlM 99XO13025 U KTREAS 13ONDS FUTURES MAR01 
748 1 122 Feb 2001 117,200000 Local 

100.00000 169,56496 Bass 

WBIM 99XO13025 UKTREAS BONDS FUTURES MAROI 
749 1 02 Feb 2001 1 117,390 000 Local 

100,00000 169,83985 Base 
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W131M 99XO13025 U K TREAS BONDS FUTURES MARDI 
750 2 02 Feb 2001 234,900000 Local 232,04000 2,86000 

200,00000 339,85332 Base 346,48213 4,13785 000 4,13785 

WB1M 99XO13025 U KTREAS BONDS FUTURES MARDI 
751 1 (22 Feb 2001 117,640000 Local 116,09000 1,55000 

100,00000 170,20155 Base 173,34559 2,24254 000 2,24254 

WB1M 99XO13025 U KTREAS BONDS FUTURES MARDI 
752 1 a2 Feb 2001 117,780000 Local 1 16,130 00 1 .65000 

100,00000 170,40410 Base 173,40532 2,38722 000 2,38722 

WBIM 9SX013025 U KTREAS BONDS FUTURES MPR01 
753 3 M Feb 2001 352,050000 Local 347,73000 4,32000 

300,00000 509,34594 Base 520,16931 6,25018 000 6,25018 

WB1M 99XO13025 U KTREAS BONDS FUTURES MAR01 
755 1 02 Feb 2001 117,260000 Local 115,92000 1,34000 

100,00000 169,651 77 Base 173,40473 1,93871 000 1,93871 

99XO13025 Total 
14,268,230 00 Local 14,201 .440 00 66,79000 
20,763,648 64 Base 20.795,546 54 96,12605 000 96,12605 

W81M 99XO13033 U KTREAS BONDS FUTURES JUN01 
069 1 02 Mar 2001 113.410000 Local 116,10000 .2.69000 

100,00000 162,02887 Base 168,2`1 7 29 .3,84320 000 -3.84320 

WBIM 99XO13033 U KTREAS BONDS FUTURES JUN01 
070 1 (XZ Mar 2001 113,460000 Local 116,11000 -2,65000 

100,00000 162,10030 Base 168,23`1 78 -3,78606 000 -3.78606 

WB1M 99XO13033 U KTREAS BONDS FUTURES JUN01 
071 1 (22 Mar 2001 113,360000 Local 116,11000 -2,75000 

100,00000 161,95743 Base 168,231 78 -3,92893 000 -3,92893 
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WBlM 99XO13033 U KTREAS BONDS FUTURES JUNOI 
091 2 00 May 2001 243,900000 Local 236,11000 7,79000 

200,00000 350,80137 Base 339.36091 11,20436 000 11,20436 

WBlM 99XO13033 U KTREAS BONDS FUTURES JUN01 
110 2 (Ell Apr 2001 235,520000 Local 232,38000 3,14000 

200,00000 339,26656 Base 335,83594 4,52317 000 4,52317 

WBlM 99XO13033 U K TREAS BONDS FUTURES JUN01 
ill 3 CD Apr 2001 352,920000 Local 348,42000 4,50000 

300,00000 508,38126 awe 502,24743 6,48225 000 6,48225 

WBlM 99XO13033 U KTREAS BONDS FUTURES JUN01 
112 1 (D Apr 2001 117,650000 Local 116,14000 1,51000 

100,00000 169,47483 Base 167,41581 2,17516 000 2,17516 

WBIM 99XO13033 U KTREAS BONDS FUTURES JUN01 
121 190 May 2001 122,040000 Local 118,07000 3,97000 

100,00000 175,32266 Bass 169,70201 5,70330 000 5,70330 

WBIM 99XO13D33 U KTREAS BONDS FUTURES JUN01 
126 1 (V Feb 2001 115,230000 Local 115,94000 -71000 

100,00000 166,16166 Base 167,741 99 -1,02382 000 -1,02382 

WBIM 99XO13033 U KTREAS BONDS FUTURES JUN01 
127 1 (V Feb 2001 115,130000 Locsil 116,94000 -81000 

100,00000 166,01746 Base 167,741 99 -1 .16802 000 -1,16802 

WBIM 99XO13033 U KTREAS BONDS FUTURES JUN01 
138 1 (23 Mar 2001 113,690000 Local 116,11000 -2,42000 

100,00000 162,50849 Base 168.23178 -3,45915 000 -3,45915 

WBlM 99XO13033 U KTREAS BONDS FUTURES JUN01 
157 3 (1151 Apr 2001 352,680 D00 LWaI 348,42000 4,26000 

300,00000 506,48375 Bass 602,24743 6,11779 000 6.11779 
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WBIM 99XO13033 U KTREAS BONDS FUTURES JUN01 
158 1 CU Apr 2001 '117.540 DOO Local 116,14000 1,40000 

1 00,DOO 00 168,79920 Base 167,41581 2,01064 000 2,01D 54 

WBlM 99XO13033 U K TREAS BONDS FUTURES JUN01 
159 2 M Apr 2001 235.D60 000 Local 232,28000 2,78000 

200,00000 337,66967 Base 334,831 62 3,99236 000 3,99236 

WBlM 99XO13033 U KTREAS BONDS FUTURES JUN01 
160 1 =Apr 2001 117,520000 Local 116,14000 1.38000 

1 00,G00 00 168,77047 Base 167,41581 1,98182 000 1,981 82 

W81M 99XO13033 U KTREAS BONDS FUTURES JUN01 
161 1 (RA Apr 2001 117,650000 Local 116,15000 1,50000 

100.00000 168.95717 Base 167,43023 2,15415 000 2,15415 

WBlM 99XO13033 U KTREAS BONDS FUTURES JUN01 
162 1 CM Feb 2001 115,410000 Local 116,08000 -67000 

100,00000 167,748 Base 167,94455 -97385 000 -97385 

WBIM 99XO13033 U KTREAS BONDS FUTURES JUN01 
163 1 M Feb 2001 115.480000 Local 116,08000 -60000 

100,00000 167,850 1 B Base 167,9" 54 -87210 000 -87210 

WB1M 99XO13033 U KTREAS BONDS FUTURES JUN01 
164 1 (13 Feb 2001 115,470000 Local 116,08000 -61000 

100,00000 167,83565 Base 168,18831 -88664 000 -88664 

WBlM 99XO13033 U KTREAS BONDS FUTURES JUN01 
216 1 00 Mar 2001 115,050000 Local 116,08000 -1,03000 

100.00000 167,35173 awe 160,18831 -1,49824 000 .1,49824 

WBlM 99XO13033 U KTREAS BONDS FUTURES JUN01 
217 1 03 Mar 2001 115,060000 Local 116,08000 -1,02000 

100,00000 167,36628 awe 168,18831 .1,48369 000 -1,48369 
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WBIM 99XO13033 U KTREAS BONDS FUTURES JUN01 
233 6 90 May 2001 735,420000 Local 708.33000 27,09000 

600,00000 1,040,030 96 Base 1,018,035 56 36,31068 000 313,31D68 

WBIM 99XD13033 UK TREAS BONDS FUTURES JUN01 
235 1 ME Apr 2001 117,640000 Local 1 '16,170 00 1,47000 

100,00000 169,43689 Bass 167,45906 2.1 '17 24 000 2,11724 

WB1M 99XO13033 U KTREAS BONDS FUTURES JUN01 
236 1 W Apr2001 117,440000 Local 116,17000 1 .27000 

100,00000 169,14883 Base 167.45905 1,829 '18 000 1 .82918 

WBlM 99XQ13033 U KTREAS BONDS FUTURES JUN01 
237 1 CIM Apr 2001 117,630000 Local 116,17000 1,46000 

100,00000 169,42249 ewe 167,45906 2,10284 000 2,10284 

WBlM 99XO13033 U KTREAS BONDS FUTURES JUN01 
238 2 (11 Apr 2001 235,320000 Local 232,34000 2.98000 

200,00000 338,93140 Base 334,91 8 11 4,29209 000 4,29209 

WB1M 99XO13033 U KTREAS BONDS FUTURES JUN01 
239 1 116 Apr 2001 117,510000 Local 116,17000 1,34000 

100,00000 169,24965 awe 167.45906 1,93000 000 1,93000 

W61M 99XO13033 U K TREAS BONDS FUTURES JUN01 
257 1 02 Mar 2001 115,010000 Local 116,08000 .1,07000 

100,00000 169,53624 Bass 168,18832 -1,57729 000 .1,57729 

WBIM 99XO13033 U KTREAS BONDS FUTURES JUN01 
258 1 02 Mar 2001 114,960000 Local 116.08000 -1,12000 

100,00000 169,46254 Base 168,18831 -1,65099 000 -1,65099 

WB1M 99XO13033 U KTREAS BONDS FUTURES JUN01 
286 9 90 May 2001 1,096.660 000 Local 1,059,260 00 37,40000 

900,00000 1,546,509 94 Base 1,522,050 94 62,74147 000 52,74147 
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WB1M 99XO13033 U KTREAS BONDS FUTURES JUN01 
307 1 05 Mw 2001 115.170000 Local 116,10000 -93000 

100,00000 169,16170 Bass 168.21729 -1,36598 000 -1,36598 

WB1M 99XO13033 U KTREAS BONDS FUTURES JUN01 
308 1 03 Mw 2001 115,160000 Local 116,10000 -94000 

100,00000 169,14701 Base 168,21729 -1,38067 000 -1,3110 67 

WB1M 99XO13033 U KTREAS BONDS FUTURES JUN01 
340 190 May 2001 122,060000 Local 117,58000 4,48000 

100.00000 172,95902 Bwe 168,93894 6,34816 000 6,34816 

W81M 99XO13033 U KTREAS BONDS FUTURES JUN01 
341 1696May2001 1,901,360000 Local 1,855,160 00 46,20000 

1,600,000 00 2,694,227 12 awe 2,656,232 61 65,46540 000 65,46540 

WB1M 99XD13033 U KTREAS BONDS FUTURES JUN01 
381 1 1XII Apr 2001 115,440000 Local 116,11000 -67000 

100,00000 1 64,767 51 Bass 168,23178 -95629 000 -95629 

WB1M 99XO13033 U KTREAS BONDS FUTURES JUN01 
382 3 W Apr 2001 346,290000 Local 348,33000 -204000 

300,00000 494,25972 Base 504,69534 -2,911 69 000 -2,91169 

WB1M 99XO13033 U KTREAS BONDS FUTURES JUN01 
383 1 GM Apr 2001 115,320000 Local 116.11000 -79000 

100,1300 00 1 64,596 24 Base 168.23178 -1,12757 000 -1,12757 

WB1M 99XO13033 U KTREAS BONDS FUTURES JUN01 
385 2 aB Apr 2001 230,540 000 Local 232,22000 -1,68000 

200,00000 329,1149 74 Base 336,46355 -2.39786 000 -2,39786 

W81M 99XO13033 U KTREAS BONDS FUTURES JUN01 
406 1299May2001 1,403,500000 Local 1,380,650 00 22,B50 00 

1,200,000 00 1,990,303 35 Base 1,964,665 78 32,40359 000 32,40359 
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WBIM 99XO13033 U KTREAS BONDS FUTURES JUN01 
407 3 99 May 2001 347,240000 Local 343,30000 3,94000 

300,00000 492,42104 ease 488,13827 5,58731 000 5,58731 

WBiM 99XO13033 U KTREAS BONDS FUTURES JUN01 
408 190 May 2001 115.480000 Local 114,36000 1.12000 

100,00000 163,76219 Base 162,60849 1,58827 000 1,58827 

WBlM 99XO13033 U KTREAS BONDS FUTURES JUN01 
409 5999May2001 6,780,740000 Local 6,730,360 00 50,380 Go 

5,900,000 00 9,615,767 41 Base 9,634,8T7 57 71,44392 000 71,44392 

WSW 99XO13033 U KTREAS BONDS FUTURES JUN01 
410 4 99 May 2001 462,240000 Local 457,54000 4,7DO 00 

400,00000 655.50254 Base 6S6,16908 6,66507 000 6,66507 

WBlM 99XO13033 U KTREAS BONDS FUTURES JUN01 
411 4 99 May 2001 463,540000 Local 458,17000 5,37000 

400,00000 657,34607 Base 655,14757 7.61520 000 7,61520 

W81M 99XO13033 U KTREAS BONDS FUTURES JUN01 
412 13QGMsy200I 1,499,060()Oo Local 1,485,200 00 13,86000 

1,300,000 00 2.125,816 99 Base 2,11 51735 15 19,65487 000 19,65487 

WBlM 99XO13033 U K TREAS BONDS FUTURES JUN01 
413 190 May 2001 115,630 ODO Local 114,40000 1,23000 

100.00000 163,97490 Base 163,56912 1,74426 000 1,74426 

WBlM 99XO13033 U KTREAS BONDS FUTURES JUN01 
428 1 (Wt Apr 2001 1 15,670 000 Local 116,24000 -57000 

100,00000 165,769 B1 Base 168,42014 -81698 000 -81698 

W81M 99XO13033 U KTREAS BONDS FUTURES JUN01 
465 1 M5 Apr 2001 116.030000 Local 116,24000 -21000 

100,00000 165,79527 Base 168,42014 -30007 000 -30007 
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2,120 DO 
3.05047 000 3,05047 

1,08000 
1,55401 000 1,55401 

8,39000 
12,05799 000 12,05799 

1,94000 
2,79147 000 2,791 47 

-74000 
-1 .06486 000 -1,06486 

1,940 DO 
2,T78 86 000 2,77886 

1,86000 
2,66426 000 2,664 26 

Prepared by State Street Page 83 

Com~ogite 
I'Jana~ry -20 ft4kPLO, z' 01;, 

Base Currency USD - US DOLLAR 
Fund Asset ID Security Name Security Description 

Lot Contracts Trd Date Notional Notional 
Ticker Notional Pa St! Date Proceeds Cost 

WBlM 99XO13033 U K TREAS BONDS FUTURES JUN01 
499 1 ME Apr 2001 '1'15,460000 Local 116,240 OD 

100,00000 166,72424 Base 168,42013 

WBlM 99XO13033 U K TREAS BONDS FUTURES JUN01 
496 1 00 May 2001 117,310000 Local 116,17000 

100,00000 168,79736 Base 167.45905 

W61M 99XO13033 U K TREAS BONDS FUTURES JUN01 
497 2 00 May 2001 234,480000 Local 232.36000 

200,00000 337,39327 Base 334,946 94 

WBIM 99XO13033 U K TREAS BONDS FUTURES JUN01 
498 1 00 May 2001 117,260000 Local 116,18000 

100,00000 168,72541 Base 167,47347 

WBlM 9OX013033 U K TREAS BONDS FUTURES JUN01 
499 4 00 May 2001 476,760000 Local 468,38000 

400,00000 686,00996 Base 685,93013 

W81M 99XO13033 U K TREAS BONDS FUTURES JUN01 
500 1 00 May 2001 118,990000 Local 117,05000 

100,00000 171,21471 Base 171,80599 

WB1M 9SX013033 U K TREAS BONDS FUTURES JUN01 
533 1 OM Apr 2001 115,500000 Local 116,24000 

100.00000 166,20450 Base 168,42014 

WBIM 99XD13D33 U K TREAS BONDS FUTURES JUN01 
572 1 08 May 2001 118,830000 Local 116,89000 

100,000 00 170,21209 Base 169,79442 

WBIM 99XO13033 U KTREAS BONDS FUTURES JUN01 
573 100 May 2001 118,750000 Local 116,89000 

100,00000 170.09750 Base 169,79441 

SWE SnEET 
swrl hutrw*~d &Wirais 

Close Ex Rate Trd Dts of Orig Trds 
Future Gn/Ls 
Future GnIlLs Base Curr Gn/Ls Not Base Future Grill-$ 

-78000 
-1 .12632 000 -1.12632 

1,14000 
1,6413 35 000 1,64035 



ass Currency USD - US DOLLAR 
ind Asset ID Security Name Security Description Close E)L Rate Trd Dts of Orig Trc 
Lot Contracts Trd Date Notional National Future Gn/Ls 
Ticker Notional Pa SU Date Proceeds Cost Future GnIs Base Curr GnJL9 Not Bass Future GrVL 

WBIM 99XO13033 UK TREAS BONDS FUTURES JUNCI 
574 108 May 2001 118,770000 Local 116,91000 1,860 00 

100.00000 170,12615 Base 169,82347 2.66426 000 2,66426 

WBlM 99XO13033 U KTREAS BONDS FUTURES JUNOI 
575 106 May 2001 120,740000 Local 117.90000 2,84000 

100,00000 172,94798 Base 170.24160 4,06802 000 4.06802 

WB1M 99XO13033 U KTREAS BONDS FUTURES JUN01 
576 100 May 2001 '120,940 000 Local 117,91000 3.03000 

100,()0000 173,23446 Base 170.26204 4.34017 000 4,34017 

WBIM 99XO13033 U KTREAS BONDS FUTURES JUN01 
593 109 May 2001 120,570000 Local 11793000 2,64000 

'100,000 00 171,43848 Base 170.29092 3.75382 000 3,75382 

WBIM 99XO13033 U KTREAS BONDS FUTURES JUN01 
594 109 May 2001 122,130000 Local 118.72000 3.41000 

100,00000 173.65665 Base 169,71024 4,84868 000 4,84868 

WBlM 99XO13033 U KTREAS BONDS FUTURES JUN01 
611 1 09 Mar 2001 114,650000 Local 116,10000 -1,45000 

100.00000 165,55460 Base 168,21729 -2,09380 000 -2,09380 

WB1M 99XO13033 U KTREAS BONDS FUTURES JUN01 
612 109 Mar 2001 114,560000 Local 116, 100 OD -1,54000 

100,00000 165,42464 ease 168,21729 -2,22376 coo -2,22376 

W81M 99XO13033 U KTREAS BONDS FUTURES JUN01 
613 1 (lit Mar 2001 114,570000 Local 116,10000 -1 .63000 

'1 00,000 00 165,439 08 Base 168,21729 -2.20932 000 -2,20932 

WBIM 99XO13033 U KTREAS BONDS FUTURES JUNOi 
614 1 (IQ Mar 2DOI 114.700000 Local 116,10000 -1,40000 

100,00000 165,62680 awe 168,21729 -2,021 60 000 -2,021 60 
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Lot Contracts Trd Date Notional Notional Future GrJLs 
Ticker Notional Pa SO Date Proceeds Cost Future Gn/Ls Base Curr GnILs Not Base Future Grdl. 

WBIM 99XO13033 U KTREAS BONDS FUTURES JUN01 
615 100 Mar 2001 114,640000 Local 116,10000 -1,46000 

100,00000 165,54016 Base 168,21729 -2,10824 000 -2,10824 

WB1M 99XO13033 U KTREAS BONDS FUTURES JUN01 
616 1 0% Mar 2001 114,660000 Local 116,10000 -1,44000 

100,00000 165.56904 Base 168,21729 -2,07936 000 -2,07936 

WB1M 99XO13033 U KTREAS BONDS FUTURES JUN01 
617 1 ail Mar 2001 114,580000 Local 116,10000 -1,52000 

100,00000 165,45352 Base 168,21729 -2,19488 000 -2,19488 

WB1M 99XO13033 U K TREAS BONDS FUTURES JUN01 
649 100 May 2001 122,230000 Local 118,64000 3,59000 

100,00000 173,90884 Base 169,19250 5,10785 000 5,10785 

WBIM 99XO13033 U KTRFAS BONDS FUTURES JUNOI 
650 2 00 May 2001 244,560000 Local 231.31000 725000 

200,00000 347,95997 Bass 338,42780 10,31530 000 10,31530 

WB1M 99XO13033 U KTREAS BONDS FUTURES JUN01 
764 1 06 May 2001 12.2,970 000 Local 118,47000 4,50000 

100,00000 174,85104 Base 169.24083 6,39855 000 6,39855 

99XO13033 Total 
23,949,900 00 Local 23,680,790 00 269,11000 
34,131,240 45 Base 34,009,712 10 381,68728 000 381,68728 

WB1M 99XO1348B U KTREAS BONDS FUTURES SEP01 
057 1 004 Jul 2001 112,140000 Local 112,05000 9000 

100,00000 157,1314 62 Base 158,59557 12666 000 12666 

WB1M 99XO13488 U KTREAS BONDS FUTURES SEPOI 
058 1 004 Jul 2001 112,070000 Local 112,06000 1000 

100,00000 157,71611 Base 158.60973 1407 000 1407 
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ind Asset ID Security Name Security Deemption Close Ex Rate Trd Dts of Orig Trc 
Lot Contracts Trd Data National Notional Future GnILs 
Ticker Notional Pa Sit Date Proceeds Cost Future Gn/Ls Base Curr GrdLs Not Base Future GnIL 

1 1ZO60 00 4000 
158,60972 5629 000 5629 

224,12000 22000 
317,21945 30961 000 30961 

112.07000 12000 
158,62388 i6a 88 000 168 8B 

-112,07000 -12000 
-158.62388 -16888 000 -16888 

112.07000 3000 
158,62388 4222 000 4222 

-112,07000 -3000 
-158,62388 4222 000 -4222 

112,07000 3000 
158,62368 4222 000 4222 

2,399,790 00 ~30,960 00 
3,412,550 05 -44,83938 000 4A,839 38 

230,06000 -1,48000 
325,33312 .2,14349 000 -2,14349 
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WBIM 99=3488 U KTREAS BONDS FUTURES SEPOI 
059 1 004 Jul 2001 112,100000 Local 

100,00000 157,75833 Base 

WBIM 99XO13488 U KTREAS BONDS FUTURES SEPOI 
060 2 004 Jul 2001 224,340000 Local 

200,00000 315,71368 Base 

WB1M 99XO13488 U K TREAS BONDS FUTURES SEPOI 
061 1 004 Jul 2001 112,190000 Local 

100,00000 157,88499 Base 

WB1M 99XO13488 U KTRFAS BONDS FUTURES SEPOI 
061 CXL -1 004 Jul 2001 -112,190 000 Locei 

-100,00000 -157,88499 Bass 

WBlM 99XO13488 U KTREAS BONDS FUTURES SEPOI 
062 1 004 Jul 2001 112,100000 Local 

100,00000 157,75833 Base 

WBiM 99XO13488 U KTREAS BONDS FUTURES SEPOI 
062 CXL -1 004 Jul 2001 -l12,100000 Laced 

-1 00,D00 00 -15T,758 33 Base 

WBIM 99XO13488 U KTREAS BONDS FUTURES SEPOI 
063 1 004 Jul 2001 112.100000 Local 

100,00000 157.75833 ewe 

WBiM 99XO13488 U KTREAS BONDS FUTURES SEP01 
071 21 08 Aug 2001 2.368,830 000 Local 

2,100,000 00 3,430,776 49 Base 

WB1M 99XO13488 U KTREAS BONDS FUTURES SEPOi 
072 2 98 Aug 2001 228,600000 Local 

200,00000 331,08138 Bwe 
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und Asset 10 Security Name Security Description Close Ex Rate Trd Dts of Orig Trc 
Lot Contracts Trd Date Notional Nobonal Future GnILs 
Ticker Notlorml N Stl Data proceeds Cost Future GrIlLs Be" Cuff GnILs Not Base Future GrJI 

WBIM 99XO13488 U KTREAS BONDS FUTURES SEPOI 
073 6 08 Aug 2001 698,220000 Local 694,29000 3,93000 

600,00000 1,011,232 03 Base 1,003,340 37 6,69181 000 5,691 81 

WB1M 99XO13488 U KTREAS BONDS FUTURES SEPOI 
073 CXI- -6 08 Aug 2001 -698,220 000 Local -694,290 00 -3,93000 

-600,00000 -1,011,232 03 Base -1,003,340 37 -5,69181 000 .5,69181 

WBIM 99XO13488 U K TREAS BONDS FUTURES SEP01 
075 6 96 Aug 2001 694,140000 Local 694,29000 -15000 

600,00000 1,005,322 96 Base 1,003.340 37 -21724 000 ~217 24 

WBIM 99XO13488 U KTREAS BONDS FUTURES SEP01 
085 1 (12 Jun 2001 112,340000 Loced I 12,430 00 -9000 

100,00000 164,90563 Base 159,43698 -12410 000 -12410 

WBIM 99XO13488 U KTRFAS BONDS FUTURES SEPOI 
086 2 02 Jun 2001 224,480000 Local 224,86000 -38000 

200,00000 309,53547 Base 318,87397 -52398 000 ~523 98 

W131M 99XO13488 UK TREAS BONDS FUTURES SEP01 
087 1 M Jun 2001 112,250000 Local 11243000 -18000 

100,00000 154,781 53 Base 159,43698 -24820 000 -24820 

WBIM 99XO13488 U KTREAS BONDS FUTURES SEP01 
088 2 02 Jun 2001 224.660000 Local 224,86000 -20000 

200,00000 309.78367 Base 318,87397 -27578 000 .27578 

WB1M 99XO13488 U KTREAS BONDS FUTURES SEPOI 
089 1 (12 Jun 2001 112,350000 Local 112,43000 -8000 

100,00000 154,91942 Base 159,43698 -11031 000 -11031 

WBIM 99XO13488 U KTREAS BONDS FUTURES SEPOI 
090 102 Jun 2001 112,360 WO Local 112,43000 -7000 

100,00000 154,93320 Base 159,43699 -9652 000 -9652 
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WBIM 99XO13488 U K TREAS BONDS FUTURES SEP01 
091 2 02 Jun 2001 224,560000 Local 224,88000 -32000 

200,00000 309.64578 Base 318,90233 -441 25 000 -441 .25 
i 

WBIM 99XO13488 U K TREAS BONDS FUTURES SEP01 
110 3 005 Jul 2001 335,390000 Local 335,77000 -38000 

300,00000 469,34477 Base 473,43689 -53177 000 -53177 

WBIM 99XO13488 U K TREAS BONDS FUTURES SEPOI 
1005 Jul 2001 111,550000 Local 111,85000 -30000 

100,00000 156.10307 Base 157,40651 -41982 000 -41982 

WBlM 99XO134111 U K TREAS BONDS FUTURES SEP01 
112 1 005 Jul 21301 111,560000 Local 111,85000 -29000 

100,00000 156.11706 Base 157,40650 -40583 000 -40563 

WBIM 99XO13488 U K TREAS BONDS FUTURES SEP01 
113 1005 Jul 2001 111,710000 Local 111,90000 -19000 

100,00000 156,32697 Base 157,47667 -26589 000 -26589 

WBIM 9OX013488 U KTREAS BONDS FUTURES SEPOI 
114 1 1005 Jul 2001 111,740000 Local 111,10000 -16000 

100.00000 156,36896 Base 157,47687 -22390 000 -22390 

W81M 99XO13488 JU K TREAS BONDS FUTURES SEP01 
115 1 1 005 Jul 2001 111,810000 Local 111,92000 -11000 

100.00000 156,46691 Base 157,50502 -15393 000 -15393 

WBIM 99XO13488 U K TREAS BONDS FUTURES SEP01 
116 1005 Jul 2001 111,820000 Local 111,92000 -10000 

i 
100,00000 156,48091 Base 157.50502 .13994 000 -13994 

W111M 99XO134811 JU K TREAS BONDS FUTURES SEP01 
117 1 D05 Jul 2001 111,760000 Local 1 11,920 00 -16000 

100,00000 156,39694 Base 157,50501 -22390 000 -22390 
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WBIM 99XO13488 U KTREAS BONDS FUTURES SEP01 
131 1 M Jun 2001 112.410000 Local 112,45000 -4000 

100,00000 157,08173 Base 159,46534 -5590 000 -5590 

WB1M 99XO13488 U KTREAS BONDS FUTURES SEP01 
132 1 (13 Jun 2001 112,400000 Lor.W 112,45000 -5000 

100,00000 157,06776 Base 159,46535 -6987 000 -6987 

WB1M 99XO13488 U KTREAS BONDS FUTURES SEP01 
133 2 M Jun 2001 224,760000 Local 224,90000 -14000 

200,00000 314,07962 Base 318,93069 -19564 000 -19564 

WBlM 99XO13488 U KTREAS BONDS FUTURES SEPOI 
134 1 CD Jun 2001 112.420000 Local 112,45000 -3000 

100,00000 157,09571 Base 159.46535 -41 92 000 -41 92 

WB1M 99XO13488 U K TREAS BONDS FUTURES SEP01 
135 1 CKII Jun 2001 112,430000 Local 112,45000 -2000 

100,00000 157.10968 Base 159,46534 -2795 000 -2795 

WB1M 99XO13488 U KTREAS BONDS FUTURES SEPOI 
188 1006 Jul 2001 1`11,300000 Local 111,94000 -64000 

100,00000 156,521 19 Base 157,53316 -90003 000 -90003 

WB1M 99XO13488 U K TREAS BONDS FUTURES SEP01 
189 3 CQ Jun 2001 335,790000 LocaJ 337,35000 -1,560 DO 

300,00000 470,13958 Base 478,39604 -2,18416 000 -2,18416 

WB1M 99XO13488 U KTREAS BONDS FUTURES SEPOI 
190 3 CKA Jun 2001 335,820000 Local 337,350 DO -1,53000 

300,00000 470,18158 Base 478,39603 -2,14215 000 -2,14215 

WB1M 99XO13488 U K TREAS BONDS FUTURES SEPOI 
191 1 CKA Jun 2001 111,970000 Local 112,46000 -49000 

100,00000 156.76920 Base 159,47953 -68605 000 -68605 
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WBIM 99XO13488 U KTREAS BONDS FUTURES SEP01 
192 1 CM Jun 2001 111.980000 Local 112,46000 -48000 

100,00000 156,78320 Base 159,47952 -67205 000 -6720S 

WBIM 99XO13488 U KTREAS BONDS FUTURES SEP01 
193 1 UA Jun 2001 111,990000 Local 1 112,460 00 -47000 

100,00000 156,79720 Base 159,47953 -65B 05 000 -65805 

W81M 99XO13468 U KTREAS BONDS FUTURES SEP01 
240 2 05 Jun 2001 223,800000 Loral 224,93000 -1,13000 

200,00000 314,08092 Base 318,97323 -1,58584 000 -1,58584 

WBIM 99XC13488 U KTREAS BONDS FUTURES SEP01 
241 4 U3 Jun 2001 447,520000 Local 449,88000 -2,36000 

400,00000 628,04957 awe 637,97483 -3,31202 000 -3,31202 

W61M 99XO13488 UK TREAS BONDS FUTURES SEPOI 
242 2 05 Jun 2001 223,940000 Local 224,94000 -1 .10000 

200,00000 314,13T 06 awe 318,98741 -1 .54374 000 -1,54374 

W61M 99XO13488 U K TREAS BONDS FUTURES SEPOI 
243 2 CKS Jun 2001 223,860000 Local 224,94000 -1 .08000 

200,00000 314,16513 Bass 316,98741 -1,51567 000 -1,51567 

WBlM 99XO13488 U KTREAS BONDS FUTURES SEP01 
244 2 CM Jun 2001 223,920000 Local 224.94000 -1,02000 

200,00000 314,24933 Base 318,98741 -1,43147 000 -1,43147 

WB1M 99XO13488 U KTREAS BONDS FUTURES SEP01 
245 1 W Jun 2001 1 1 1 .970 000 Local 112,47000 -50000 

100,00000 157,13870 awe 159,49371 -70170 000 -70170 

WBlM 99XO13488 U KTREAS BONDS FUTURES SEP01 
246 1 CM Jun 2001 111,980000 Local 112,47000 -49000 

10000000 157,15273 Base 159,49371 -68767 000 -68767 
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WBIM 99XO13488 U KTREAS BONDS FUTURES SEP01 
247 1 (15 Jun 2001 111,820000 LocaJ 112,47000 -65000 

100,00000 156,92819 Base 159,49371 -91221 000 -91221 

WB1M 99XO13488 U KTREAS BONDS FUTURES SEPOI 
295 4 CM Jun 2001 447.520000 Local 449,88000 -2,36000 

400,00000 62818382 Base 637,97483 -3,31273 000 -3,31273 

WBlM 99XO134B8 U KTREAS BONDS FUTURES SEPOI 
296 2 CIE Jun 2001 223,700000 Local 224,94000 -1,24000 

200,00000 314.00769 Base 318,98741 -1,74069 0 DO -1,74059 

WBlM 99XO13488 U KTREAS BONDS FUTURES SEP01 
333 1 (KD Jun 2001 112,050000 Local 112,47000 42000 

100,00000 157,08290 Base 159,49371 -68880 000 -58880 

WB1M 99XO13488 U KTREAS BONDS FUTURES SEPOI 
334 1 O3 Jun 2001 1 12,040 000 Local 112,47000 -43000 

100,00000 157,06888 Base 159,49371 -60282 000 .60282 

WB1M 99XO13488 U KTREAS BONDS FUTURES SEP01 
335 1 UM Jun 2001 112,030000 Local 112,47000 -440 GO 

100,00000 157,05486 Base 159,49371 -61684 000 -616 B4 

WBIM 99XO13488 U KTREAS BONDS FUTURES SEP01 
365 1 CM Jun 2001 111,960000 Local 112.47000 -51000 

100,00000 156,20659 Base 159,49371 -711 55 000 -711 55 

WB1M 99XO13488 U KTREAS BONDS FUTURES SEP01 
366 1 CM Jun 2001 11 1,940 DOO Local 112,47000 -53000 

100,00000 156,17869 Base 159,49371 -73946 000 -73946 

WB1M 99XO13488 U KTREAS BONDS FUTURES SEP01 
367 1 (ED Jun 2001 111,920000 Local 112,47000 -55000 

100,00000 166,15078 Base 159,49371 -76736 000 -76736 
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112.47000 -57000 
159,49371 -79526 000 -79526 

112,47000 -58000 
159,49371 -80922 000 -80922 

224,94000 .1,20000 
318,98741 -1,67424 000 -1,67424 

224,94000 -42000 
318,98741 -59396 000 -59396 

112,47000 -22000 
159,49371 -311 12 000 -311 12 

112,47000 -25000 
159,49371 -35355 000 -35355 

112,47000 -27000 
159,49371 -38183 000 -38183 

112,47000 -29000 
159.49371 -41012 000 -41012 

114,25000 -1,3`10 00 
163,60600 -1,86203 000 -1,86203 

Prepared by State Street 

WB1M 99XO13468 U KTREAS BONDS FUTURES SEPOI 
368 1 MI) Jun 2001 111 .900000 Local 

100,00000 156,12288 Bass 

W81M 99XO13488 U KTREAS BONDS FUTURES SEP01 
369 1 CM Jun 2001 111,890000 Local 

100,00000 156,10893 ease 

W91M 99XO13488 U KTREAS BONDS FUTURES SEP01 
370 2CMJun2001 223,740000 Local 

200,00000 312,16205 Base 

WB1M 99XO1348B U KTREAS BONDS FUTURES SEP01 
411 2 M Jun 2001 224,520000 Local 

200,00000 317,51618 Bass 

W81M 99XO13488 U KTREAS BONDS FUTURES SEP01 
412 1 M Jun 2001 112,250000 Local 

100,00000 158,74395 Base 

WB1M 99XO13488 U KTREAS BONDS FUTURES SEPOI 
413 1 (M Jun 2001 112,220000 Local 

100,00000 158,70152 Bass 

WBIM 99XO13488 LI KTREAS BONDS FUTURES SEP01 
414 1 M Jun 2001 112,200000 Local 

100,00000 15B,673 24 Base 

WB1M 99XO13488 U KTREAS BONDS FUTURES SEP01 
415 1 M Jun 2001 112,180000 Local 

100,00000 158,64496 Base 

WBIM 99XO13488 U K TREAS BONDS FUTURES SEPOI 
429 1 00 Aug 2001 112,940000 Local 

100,00000 160,53292 Base 
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WBIM 99XO13488 UKTREAS 13ONDS FUTURES SEP01 
450 1 72 Jun 2001 112,020 000 Local 112,47000 45000 

100,00000 158,09383 Base 159,49371 -63509 000 -63509 

W81M 99XO1348B U KTREAS BONDS FUTURES SEPOI 
451 1 (22 Jun 2001 112,010000 Local 112,470 00 -46000 

100,00000 158,07971 Base 159,49371 -64920 000 -64920 

W81M 99XO13488 U KTREAS BONDS FUTURES SEP01 
452 2 122 Jun 2001 224,000000 Local 224,94000 -94000 

200,00000 316,131 20 Base 318,98741 .1.32662 000 -1,32662 

W81M 99XO13488 U KTREAS BONDS FUTURES SEPOI 
453 1 M2 Jun 2001 111,990000 Local 112,47000 -48000 

100,00000 158,05149 Base 159,49371 -6T7 42 000 -67742 

WBIM 99XO13488 U KTREAS BONDS FUTURES SEPOI 
465 2 00 May 2001 226,080000 Local 225,74000 34000 

200.00000 321,73445 Base 319,241 51 48385 000 48385 

WBIM 99XO13488 U K TREAS BONDS FUTURES SEP01 
466 3 00 May 2001 339,090000 Local 338.61000 48000 

300,00000 482,55898 Base 478,86226 68309 000 68309 

WBIM 99XO13488 U KTREAS BONDS FUTURES SEP01 
467 2 00 May 2001 225.840000 Local 225,64000 20000 

200,00000 321,39290 Base 318,64900 28463 000 28463 

WB1M 99XO13488 U KTREAS BONDS FUTURES SEP01 
495 1 MS Jun 2001 111,540000 Local 112,47000 -93000 

100,00000 157.72871 Bass 159,49371 .1,31511 000 -1 .31511 

WB1M 99XO13488 U K TREAS BONDS FUTURES SEP01 
496 2 CO Jun 2001 223060000 Local 224,940 00 -1,88000 

200,00000 315,42915 Base 318,98741 -2,65851 000 -2,66851 
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WBIM 99XO13488 U KTREAS BONDS FUTURES SEPOI 
497 1 MS Jun 2001 111,400000 Local 112,47000 -1,07000 

100,00000 157,53074 Base 159,49371 -1,51309 000 -1,51309 

WBIM 99XO13488 U K TREAS BONDS FUTURES SEPO'l 
607 5 00 May 2001 567,400000 Local 564.300 00 3.10000 

500.00000 805,02712 Base 795,77587 4,39828 000 4,39828 

WBIM 99XO13488 U KTREAS BONDS FUTURES SEP01 
508 2 00 May 2001 226,940000 Local 225,72000 1,22000 

200,00000 321 .98247 Base 318,31035 1,73094 000 1,73094 

WB1M 99XO13488 U KTREAS BONDS FUTURES SEP01 
509 2 00 May 2001 226,840000 Local 225.72000 1.12000 

200,00000 321,84059 Base 318,31034 1,68906 000 1,58906 

WBIM 99=3488 U KTREAS BONDS FUTURES SEP01 
510 100 May 2001 112,250000 Local 112.30000 ~50 00 

100,00000 159,26030 Base 159,12910 -7094 000 -7094 

WB1M 99XO13488 U KTREAS BONDS FUTURES SEPOI 
511 100 May 2001 112,210000 Local 112,30000 -9000 

100,00000 159,20355 Base 159,12910 -12769 coo 427 69 

WBIM 99XO13488 UKTREASSONDSFUTURES SEPOI 
526 106 Aug 2001 113,110000 Local 114,26000 -1,14000 

100,0()000 160,70669 awe 163.60600 -1,61971 000 .1,61971 

WBIM 99XO13488 U KTREAS BONDS FUTURES SEP01 
532 1 CS Jun 2001 111,650000 Local 112,47000 -82000 

100,00000 158,07407 Base 159,49371 -1,16096 000 -1,16096 

W81M 99XO13488 U KTREAS BONDS FUTURES SE130i 
533 1 CS Jun 2001 111,660000 Local IIZ47000 -91000 

100,00000 15794665 Base 159,49371 -1,28838 000 -1,28838 
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WBiM 99XO13488 U KTREAS BONDS FUTURES SEPOI 
534 2 CM Jun 2001 223.100000 Local 224.94000 -1,84000 

20000000 315,86498 Base 318,98741 -2,60507 000 -2.60507 

WB1M 99XO13488 U KTREAS BONDS FUTURES SEP01 
535 2 CM Jun 2001 223080000 Local 224,94000 -1,86000 

200,00000 315,83666 Base 318,98741 -2.63339 000 -2,63339 

W81M 99XO13488 U KTREAS BONDS FUTURES SEPOI 
536 1 CM Jun 2001 111,520000 Local 112,47000 -95000 

100,00000 157,89002 Base 159,49371 -1,34501 000 A.345 01 

WBIM 99XO13488 U K TREAS BONDS FUTURES SEP01 
537 1 CM Jun 2001 111.490000 Local 112,47000 -98000 

100,00000 157,84754 Base 159,49370 -1,38748 000 -1 .38748 

WBIM 99XO13488 U KTREAS BONDS FUTURES SEP01 
538 2 (26 Jun 2001 222,940000 Local 224,94000 .2,ODO 00 

200,00000 315,63845 Base 31B.987 41 -2,83160 000 -2,831 60 

WB1M 99XO13488 UK TREAS BONDS FUTURES SEPOI 
539 1 (ES Jun 2001 111,460000 Local 112.47000 -1,01000 

100,00000 157,80507 Base 159,49371 -1,42996 000 -1 .42996 

WB1M 99XO13488 U KTREAS BONDS FUTURES SEP01 
550 2 MY Jun 2001 223,920000 Local 224,94000 -1,02000 

200,00000 316,51092 Base 318.98741 -1,441 77 000 -1,441 77 

WB1M 99XO13488 U K TREAS BONDS FUTURES SEP01 
551 3 W Jun 2001 338710000 Local 338,84000 -13000 

300,00000 478,76659 Base 473,87635 -18375 000 -18375 

WB1M 99XO13488 U KTREAS BONDS FUTURES SEPOI 
552 1 MY Jun 2001 113,400000 Local 113,20000 20000 

100,00000 160,29090 Base 157,21216 28270 000 28270 
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WBIM 99XG13488 U K TREAS BONDS FUTURES SEPOI 
553 3 CU Jun 2001 340,210000 Local 339,62000 59000 

300,00000 480,86684 Bass 471,66426 83397 000 a33 97 

WBIM 99XO13488 U KTREAS BONDS FUTURES SEP01 
554 1 MY Jun 2001 113,100000 Local 113.06000 4000 

100,00000 159,86685 Bass 155,98888 5654 000 5654 

WB1M 99XO13488 U KTREAS BONDS FUTURES SEPOI 
564 1 M Jun 2001 111,360000 Local 112,30000 -94000 

100,00000 157.89735 Bass 159.12910 -1,33283 000 .1 .33283 

WB1M 99XO13488 U K TREAS BONDS FUTURES SEP01 
565 3 0 Jun 2001 334,380000 Local 336,90000 -2.52000 

300,00000 474,11741 Bass 477,38730 -3,57311 000 -3,67311 

WB1M 99XO13488 U KTREAS BONDS FUTURES SEP01 
565 1 00 Aug 2001 113,460000 Local 114,31000 -85000 

100.00000 163,77951 Bass 163.69192 -1,22698 000 -1,22698 

WBIM 99XO13488 U KTREAS BONDS FUTURES SEPOI 
566 5 On Jun 2001 557,250000 Local 561,50000 -4.25000 

500,00000 790,12478 Base 795,64550 -6,02608 000 .6,02608 

WB1M 99XO13488 U KTREAS BONDS FUTURES SEP01 
566 106 Aug 2001 113,500000 Local 114,31000 -81000 

100,00000 '163 .837 25 Base 163,69192 A169 24 000 -1,16924 

WBlM 99XO13488 U KTREAS BONDS FUTURES SEP01 
567 1 (111 Jun 2001 111,440000 Local 112,30000 -860 DD 

100,00000 158.01078 Bass 159,12910 -1,21939 000 -1,21939 

WBIM 99XO13488 U KTREAS BONDS FUTURES SEPOI 
568 1 GD Jun 2001 111,420000 Local 112,30000 -88000 

100,00000 157,98242 Base 159,12910 -1 .24775 000 -1,24775 
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WBIM 99XO13488 U KTREAS BONDS FUTURES SEPOI 
569 1 0 Jun 2001 111,400000 Local 112.30000 -90000 

100,00000 157,95406 Base 159,12910 -1 .27611 000 -1,27611 

WBlM 99XO1348B U KTREAS BONDS FUTURES SEP01 
570 1 (M Jun 2001 111,370000 Local 112,30000 -93000 

100,00000 157,911 52 Base 159,12910 -1,31865 000 -1,31865 

WBlM 99XO13488 U KTREAS BONDS FUTURES SEPOII 
604 108 Aug 2001 113,210000 Local 114,32000 -ij 10 00 

100,00000 163,37335 Base 163,70624 -1,60184 000 -1,60184 

WBIM 99XO13488 U KTREAS BONDS FUTURES SEP01 
605 106 Aug 2001 112,370000 Local 113,92000 -1,55000 

100,00000 162,161 15 Base 162,50688 -2,23681 000 .2,23681 

WBlM 99XO13488 U KTREAS BONDS FUTURES SEP01 
627 1 QZ Jun 2001 111,490000 Local 112,30000 -81000 

100,000 GO 157,69146 Base 159,12910 -1,14566 000 -1 .14566 

WBIM 99XO13488 U KTREAS BONDS FUTURES SEPOI 
628 2 MI Jun 2001 223,300000 LocaJ 224,77000 -1,47000 

200,00000 315,83552 Base 318.62274 .2,07916 000 -2,07916 

WBlM 99=3488 U K TREAS BONDS FUTURES SEP01 
629 1 = Jun 2001 111.680000 Local 112,41000 -73000 

100,00000 157,96019 Base 159,40862 .1,03251 000 .1,03251 

WBlM 99XO13488 U KTREAS BONDS FUTURES SEPOI 
654 1 CM Jun 2001 113,580000 Local 113,06000 52000 

100,00000 160,02286 Base 155,98889 73263 000 73263 

WBIM 99XO13488 U KTREAS BONDS FUTURES SEP01 
655 1 CM Jun 2001 113.S70000 Local 113,06000 51000 

100,00000 160,00877 Base 155,98888 71854 000 71854 
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WBIM 99XD13488 U K TREAS BONDS FUTURES SEPOI 
656 1 C111 Jun 2001 113,580000 Local 113,07000 51000 

100,00000 160,02286 Base 166,00268 71854 000 71854 

WB1M 99XO13488 U KTREAS BONDS FUTURES SEP01 
675 1 (13 Jun 2001 111,350000 Local 112,41000 -1,06000 

100,00000 156,97010 Base 159,40862 -1,49428 000 -1,49428 

W81M 99XO13488 U KTREAS BONDS FUTURES SEPOI 
676 1 (13 Jun 2001 111.330 ODD Loca) 112,43000 -1,10000 

100,00000 156,941 90 Base 159,43698 -1,55067 000 -1,55067 

99X01134138 Total 
20,676.600 00 Local 20.768,130 00 -91,53000 
29,251,30177 ease 29,422,292 16 -130,35100 000 -13035100 

WB1M 99XO17265 LIBORFUTURES JUN02 
012 1 MB Jun 2001 118,100000 Local 118,02500 7500 

125.00000 162,94257 Bass 166,91096 10348 000 10348 

WB1M 99XO17265 LIBORFUTURES JUN02 
090 100 May 2001 118,887500 Local 118,48750 40000 

125,00000 170.99589 Base 1169,721 50 57532 000 57532 

WB1M 99XO17265 LIBORFUTURES JUN02 
287 3 00 Doc 2001 357,975000 Local 358.42500 -45000 

375,00000 513,80152 Bass 512,83449 -64589 000 -64589 

WB1M 99XO17265 LIBORFUTURES JUN02 
337 196 May 2001 1 19,075 000 Local 118,48750 58750 

125,00000 168,72928 Bass 169,72149 83249 000 83249 

WB1M 99XO17265 LIBORFUTURES JUN02 
482 2 00 Dec 2001 238,600000 Local 238,95000 -35000 

250,00000 345,15876 awe 341,96135 -50631 000 -50631 
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WBIM 99XO17265 LIBORFUTURES JUN02 
483 2 00 Dec 2001 238,650000 Local 238,98750 -33750 

250,00000 345,23109 Base 342,93516 48822 000 -48822 

WBIM 99XO17265 LIBORFUTURES JUN02 
674 1 W Jun 2001 118,912600 Local 118,48750 42500 

125,00000 167,63095 Base 168,47738 59912 000 59912 

WBlM 99XO17265 LIBORFUTURES JUN02 
764 1 W Jun 2001 118,550000 Local 118.26250 28750 

125,00000 164,64224 Base 169,03259 39928 000 39928 

99XO17265 Total 
1,428,750 00 Local 1,428,112 50 63750 
2,039,132 30 Base 2.041,594 92 86927 000 86927 

W81M 99XO17273 LIBORFUTURES MAR02 
057 2 00 May 2001 238,450000 Local 237.61250 83750 

250.00000 340.93581 Base 339,56013 1.19746 000 1,19746 

WBlM 99XO17273 LIBORFUTURES MAR02 
078 1 (91) Apr 2001 118,537500 Local 118,51250 2500 

125,00000 170,87181 Bass 171,1132 05 3604 000 3604 

WBiM 99XO17273 LIBORFUTURES MAR02 
089 3 00 May 2001 358.012500 Local 356,40000 1,61250 

375,00000 514,92938 Base 509.43816 2,31926 000 2,31926 

WBlM 99XO17273 LIBORFUTURES MAR02 
ill 1 09 Doc 2001 120,137500 Local 120.025 DO 11250 

125,00000 171,92878 Bass 170,12344 16100 000 16100 

WBlM 99XO17273 LIBORFUTURES MAR02 
119 3 90 May 2001 358,125000 Local 356,32500 1,80000 

37500000 514,48238 Base 5`12.098 41 2,58589 000 2,58589 
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WBIM 99XO17273 LIBORFUTURES MAR02 
'120 190 May 2001 119,387500 Locaj 118,78760 60000 

125,00000 171,51208 Base 170,70952 86196 000 86196 

W81M 99X017273 LIBOR FUTURES MAR02 
139 5 90 Dee 2001 599.062500 Local 599,31250 -25000 

625,00000 861,99103 Base 857,49633 .35973 000 -35973 

WBIM 99XO17273 LIBORFUTURES MAR02 
1 54 2 ClIt Apr 2001 236,800000 Local 237,02500 .22500 

250,00000 340,06848 Base 342.264 11 -32312 000 -32312 

W81M 99XO17273 LIBORFUTURES MAR02 
177 109 May 2001 119,100000 Local 118,65000 45000 

125,00000 170,09862 Base 170,47632 64269 000 64269 

WBW 09XO17273 LIBORFUTURES MAR02 
204 2 00 Dec 2001 240,250000 Local 240,05000 20000 

250,00000 345,67170 Base 340,24687 28776 000 28776 

W81M 99XO17273 LIBORFUTURES MAR02 
205 2 00 Dec 2001 240,325000 Local 240,07500 250 GO 

250,00000 345,779 61 Base 340.28230 35971 000 35971 

WB1M 99XO17273 LIBORFUTURES MAR02 
229 190 May 2001 119,237500 Local 118,75000 48750 

125,00000 168,62567 Base 168,73188 68942 000 68942 

W81M 99XO17273 LIBORFUTURES MAR02 
231 9 Q8 Nov 2001 1,080,000 000 Local 1,079,887 60 11250 

1,125,000 00 1,539,864 00 Base 1,527,189 52 16041 000 16041 

WB1M 99XO17273 LIBORFUTURES MAR02 
234 9 CM Apr 2001 1,065,937 500 Local 1,066,950 00 -1,01250 

1,125,000 00 1,535,269 78 Base 1,540,675 80 -1,45830 000 -1,45830 
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WBIM 99XO17273 LIBORFUTURES MAR02 
257 2 CU Apr 2001 236,875000 Local 237,10000 -22500 

250,00000 340,31 B 31 Base 342,37240 -32326 000 -32326 

WBIM 99XO17273 LIBORFUTURES MAR02 
288 7 00 Dec 2001 1140,825 000 Local B40,412 50 41250 

875,00000 1,206.836 12 awe 1,188,139 08 59206 000 59206 

WBIM 99XO17273 LIBOR FUTURES MAR02 
316 4 0) Apr 2001 474,300000 Local 474,22500 7500 

500,00000 678,29643 Base 684,78090 10726 000 10726 

WBIM 99XO17273 LIBORFUTURES MAR02 
336 3 98 May 2001 358,100000 Local 356,27500 1,82500 

375,00000 507,42770 Base 506,231 14 2,58603 000 2,58603 

WB1M 99XO17273 LIBORFUTURES MAR02 
341 3 00 May 2001 3S5,725000 LocaJ 355,68750 3750 

37500000 509,61164 Base 513,61275 5372 000 5372 

WBlM 99XO17273 LIBOR FUTURES MAR02 
350 3 (29 Nov 2001 360,112500 Local 360,07500 3750 

375,00000 512,22402 Base 510,37031 5334 000 5334 

WBlM 99XO17273 LIBORFUTURES MAR02 
379 1 GM Apr 2001 118,062500 Local 118,41250 -35000 

125,00000 168.51061 Base 172,00600 49956 000 49956 

WBlM 99XO17273 LIBORFUTURES MAR02 
397 109 May 2001 118.662500 Local 118.60000 6250 

125,00000 170,32815 awe 169,53870 8971 000 8971 

WBlM 99XO17273 LIBORFUTURES MAR02 
403 2 99 May 2001 2313,825 000 Local 237,60000 1,22500 

250,00000 338,6T7 73 Base 340,55208 1,73717 000 1,73717 
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WB1M 99XO17273 LIBORFUTURES MAR02 
404 190 May 2001 119,450 000 Local 118,81250 63750 

125,000 OD 169,39205 Base 171,56525 9G4 04 000 90404 

WBIM 99XO17273 LIBORFUTURES MAR02 
444 6 00 Nov 2001 720,000000 Local 720,15000 -15000 

750,00000 1,024,776 00 Base 1.020 .740 61 -21350 000 -21350 

WB1M 99XO17273 LIBORFUTURES MAR02 
464 2 00 May 2001 238,225000 Local 237,33750 88750 

260,00000 339,01800 Base 33964372 1,26300 000 1,26300 

WB1M 99XO17273 LIBORFUTURES MAR02 
481 10 00 Doc 2001 1,200,875 000 Local 1.200,375 00 50000 

1,250,000 00 1.737,185 77 Base 1,696,297 09 72330 0 DO 72330 

WBIM 9RX017273 LIBOR FUTURES MAR02 
495 4 00 May 2001 474,325000 Local 474,51250 A87 50 

500.00000 682,50624 Base 678.31562 -26980 000 -26980 

WBIM 99XO17273 LIBORFUTURES MAR02 
503 100 May 2001 118,887500 Local 118,55000 33750 

125.00000 168,67759 Base 169.96514 47885 000 47885 

WB1IV1 99XO17273 LIBORFUTURES MAR02 
665 5 00 Dec 2001 600,D37 500 Local 599,86250 17500 

625.00000 870,71442 Base 850,25776 25394 000 25394 

WBIM 99XO17273 UBORFUTURES MAR02 
566 6 Oa Dec 2001 721,950000 Local 720,75000 1,20000 

750,000 DD 1,047,621 65 Base 1,024,611 8 24 1,74132 000 1,741 32 

WSIM 99XO17273 LIBOR FUTURES MAR02 
571 1001 Apr 2001 118,237500 Local 118,41250 -17500 

125,00000 169,72993 Bass 172.00600 -251 21 000 -25121 
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WBIM 99XO17273 LIBORFLITURES MAR02 
596 100 May 2001 118,562500 Local 1 '18,637 50 -7500 

125,00000 168,58402 Base 169,59231 -10664 000 -10664 

WB1M 99XO17273 LIBORFUTURES MAR02 
608 3 09 Dec 2001 361,087500 Local 360,41250 67500 

375,00000 525,96005 Base 512.54261 98320 000 9113 20 

WBlM 99XO17273 LIBORFUTURES MAR02 
629 3 012 Apr 2001 354,637 500 Local 355,23750 -60000 

375,00000 510,81986 Base 516,01799 -86424 000 -86424 

WB1M 99XO17273 LIBORFUTURES MAR02 
678 3 00 May 2001 356,062500 Local 355,87500 18750 

37500000 505,11027 Base 507,51334 26599 000 26599 

WBlM 99XO17273 LIBORFUTURES MAR02 
703 4 09 Doc 2001 479,400000 Local 479,60000 -20000 

500,00000 694,98618 Base 681,84732 -28994 000 -28994 

WBIM 99XO17273 LIBORFUTURES MAR02 
723 3 00 May 2001 356.250000 Local 355,87500 37500 

375,00000 505,91063 Base 508.38676 53254 000 53254 

WB1M 99XO17273 LIBORFUTURES MAR02 
745 8 QO Dec 2001 958,325000 Local 958.96250 -63750 

1,000,000 00 1,386,887 94 Base 1.369 .90137 -92259 000 -92259 

WBIM 99XO17273 LIBORFUTURES MAR02 
755 1011 Apr 2001 118,587500 Local 118,48750 10000 

125,00000 168,61957 Base 171,09595 14219 000 14219 

W91M 99=7273 LISORFUTURES MAR02 
756 2 0111 Apr 2001 237.175000 Local 237,0GO 00 17500 

250,00000 337,23913 BUG 342,228 00 24883 000 24883 
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WBIM 99XO17273 UBGRFUTURES MAR02 
763 2 06 May 2001 237,775000 Local 237,35000 42500 

250,00000 3311,092 27 Base 339.24436 60431 000 60431 

WBIM 99XO17273 LIBORFUTURES MAR02 
794 2 08 May 2001 238.300000 Local 237,62500 67500 

260.00000 340,60219 Base 339,49484 96478 000 96478 

99XO17273 Total 
16.243,000 00 Local 16,230,575 00 12.42500 
23,316,693 60 Base 23,169,302 4B 17.74529 000 17,74529 

WBIM 99XO17679 LIBOR FUTURES SEP01 
013 4 M Mar 2001 473,250000 Local 474,22500 -97500 

500,00000 676,41623 Base 687,60234 -1,39357 000 -1,39357 

WBIM 99XO17679 UBORFUTURES SEP01 
021 1 (10 Feb 2001 118,262500 Local 118,35000 -8750 

125,OW 00 171.35054 Base 173,84432 -12678 000 -12678 

WB1M 99XO17679 LIBORFUTURES SEP01 
058 2 00 May 2001 237,500000 Local 237,37500 12500 

250.00000 339,5T7 50 ewe 342,76950 17873 000 17873 

WB1M 99XO17679 LIBORFUTURES SEP01 
064 1 CM Feb 2001 118.250000 Local 118,36250 -11250 

125,00000 170,45738 Base 173,86268 -16217 000 -16217 

WB1M 99XO17679 LIBORFUTURES SEP01 
065 2 a2 Mar 2001 236,350000 Local 237,10000 -75000 

250,00000 337,67325 Base 344,41146 -1,0711 53 000 .1,07153 

WBIM 99XC17679 LIBORFUTURES SEP01 
081 7 C12 Jun 2001 835,725000 Local 831,S6250 4.16250 

6T6,000 00 1,152,381 20 Bass 1,196,274 02 5,73967 000 5,73967 
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WB1M 99XO17679 LIBORFUTURES SEP01 
082 7 CK2 Jun 2001 835,512500 Local 831,41250 4,10000 

875,00000 1,152,088 19 Base 1.191 .356 00 5,65350 000 5,65350 

WBIM 99XO17679 LIBORFUTURES SEP01 
083 1 02 Jun 2001 119,287500 Local 118,72500 56250 

125,00000 164,485 53 Base 169.78862 77563 000 77563 

WB1M 99XO17679 LIBORFUTURES SEPOI 
084 3 08 May 2001 356,512500 Local 356,06250 45000 

375,00000 512,T71 93 Base 514,154 25 64724 000 64724 

WB1M 99XO17679 LIBORFUTURES SEP01 
085 7 06 May 2001 831.775000 Local 830,81250 96250 

875,00000 1,196,341 99 Base 1 .199.693 25 1,38436 000 1 .3a4 36 

WBIM 99XO17679 LIBORFUTURES SEP01 
086 5 08 May 2001 594,062500 Local 593,43750 62500 

625,00000 854,44010 Base 856,92375 89894 000 89894 

WBlM 99XO17679 LIBOR FUTURES SEP01 
117 10 90 May 2001 1,188,500 000 LocAil 1,186,875 00 1,62500 

1,250,000 00 1 .707,399 10 Base 1,713,847 50 2,33448 000 2,33448 

WB1M 99XO17679 LIBORFUTURES SEP01 
129 7 CKB Jun 2001 834,750000 Local 831,07500 3,67500 

875,00000 1,166.479 65 Base 1,188,817 18 5,13545 000 5,13545 

WB`IM 99XO17679 LIBOR FUTURES SEP01 
130 5 03 Jun 2001 596,362500 Local 593,65000 2,71250 

625,00000 833,35696 Base 850.46299 3,79045 000 3,79045 

WBIM 99XO17679 LIBORFUTURES SEPOI 
135 7 M Mar 2001 827,462500 Local 829,92500 -2,46250 

875,00000 1,182,774 90 Base 1,205,549 06 -3,51990 000 -3,51990 
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WB1M 99XO17679 LIBOR FUTURES SEP01 
172 6 CIS Mar 2001 709,575000 Local 711,37500 -1,80000 

750,00000 1,019,872 15 Bass 1,033,343 33 -2,58714 000 -2,58714 

W81M 99XO17679 LIBOR FUTURES SEP01 
176 6 99 May 2001 712,800000 Local 712,12500 67500 

750,00000 1,018,020 96 Base 1,028,308 50 96404 000 96404 

WB1M 99XG17679 LISORFUTURES SEP01 
188 15 = Jun 2001 1 .788,325 000 Local 1.781,037 50 7,28750 

1,875,000 00 2,503,833 83 Base 2,555,028 88 10,20324 000 10.20324 

WB1M 99XO17679 LIBORFUTURES SEP01 
215 100 Mar 2001 118,175000 Local 118,36250 -1137 50 

125,00000 171,89736 Bass 173,86268 -27274 000 -27274 

WBlM 99XO17679 LISORFUTURES SEP01 
229 3 C9 Mar 2001 354,675000 Local 355,68750 -1,01250 

375,00000 509,70344 Base 516,67166 -1,45506 000 -1,45506 

WB1IVl 99XO17679 LIBORFUTURES SEP01 
230 5 90 May 2001 593,812500 LOCO] 593,43750 37500 

625,D00 00 839,76964 Base 856,92375 53033 000 53033 

W81M 99XO17679 LIGORFUTURES SEP01 
231 190 May 2001 118,775000 Local 118,68750 8750 

12S,00000 167,97161 Bass 171,38475 12374 000 12374 

WBIM 99XO17679 LIBORFUTURES SEP01 
236 8 03 Jun 2001 953,775000 Local 949,98750 3,78750 

1,0D0,000 00 1,338,527 94 Base 1,361,997 10 5,31638 000 5,31538 

WB1M 99XO17679 LIBOR FUTURES SFP01 
237 1003Jun200l 1,190,475000 Local 1,186,550 00 3,92500 

1,250,000 00 1.670,712 62 Bass 1 .675,950 69 5,60835 000 5,50835 
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WBIM 99XO17679 LIBORFUTURES SEP01 
256 4 02 Mar 2001 473,000000 Local 473,45000 45000 

500,00000 697,24930 Base 693,51049 -66334 000 -66334 

W81M 99XO17679 LIBORFLITURES SEPOI 
274 2 (10 Feb 2001 236,200000 Local 236,53750 -33750 

250,00000 349,221 70 Base 348.75091 -49900 000 -49900 

WBIM 99XO17679 LIBORFUTURES SEPOI 
281 2 90 May 2001 237,650000 Local 237,37600 27500 

250,00000 335,13403 Base 342,76950 38781 000 38781 

WB1M 99XO17679 LIBORFUTURES SEP01 
290 102 Jun 2001 118,662500 Local 118,47500 18750 

125,00000 166,56655 Base 163,45996 26319 000 26319 

WB1M 99XO17679 LIBORFUTURES SEPOI 
296 2 09 Mar 2001 236,675000 Local 237,12500 -45000 

250.00000 339,91264 Base 344,44778 -64629 000 -64629 

WB1M 99XO17679 LIBORFUTURES SEPOI 
297 2 Q9 Mar 2001 236,650000 Local 237,'125 00 47500 

250,00000 339,87673 Base 344,44778 -68220 000 -68220 

W81M 99XO17679 LIBORFUTURES SEPO'l 
304 103 Mar 2001 118,312500 Local 118,37500 -6250 

125,00000 173,77740 Base 172,91083 -9180 000 -9180 

W81M 99XO17679 LIBORFUTURES SEPOI 
305 5 05 Mar 2001 591,500000 Local 591,87500 -37500 

625,00000 868,79520 Base 865,784 T7 -55080 000 -55080 

WB1M 99XO17679 LIBORFUTURES SEP01 
315 3 02 Feb 2001 354,637500 Local 354,86250 -22500 

375,00000 521,95547 Base 523,67060 -331 16 000 -331 16 
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WBIM 99XO17679 LIBORFUTURES SEP01 
334 6 0 May 2001 712,875000 Local 712,12500 75000 

750,GOO 00 1,010,143 88 Base 1.028,308 50 1,06275 000 1,06275 

WGIM 99XD17679 LIBORFUTURES SEP01 
334 2 05 Feb 2001 236,275000 Local 236,55000 -27500 

250,00000 348,57661 Base 349,07684 -40571 000 -40571 

WB1M 99XO17679 LIBORFUTURES SEP0`1 
348 5 05 Mar 2001 591.625 000 Local 591,87500 -25000 

625,00000 868,09137 Base 870,70732 -36683 000 -36683 

WBIM 99XO17679 LIBORFUTURES SEP01 
380 13 02 Apr 2001 1 .537,575 000 Local 1,541,312 50 .3,73750 

1,625,000 00 2,194,580 60 awe 2,238,910 55 .5,33453 000 -5,33453 

WB1M 99XO17679 LIBORFUTURES SEPOI 
400 1 CV Mar 2001 118,325 DOO Local 118.37500 -6000 

125,00000 172,92016 Base 174.14146 -7307 000 -7307 

WBIM 99XO17679 LIBOR FUTURES SEP01 
405 15 99 May 2001 1,782,000 000 Loral 1,780,312 50 1,68750 

1,875,000 00 2,527,054 20 ease 2,570,77126 2,39304 000 2,39304 

WB1M 99XO17679 LIBORFUTURES SEP01 
426 3 (11A Apr 2001 3S4,7`12 500 Local 355,68750 -97500 

37S.00000 508.40943 Base 51667166 -1.39747 000 -1,397 47 

WB1M 99XO17679 LIBOR FUTURES SEP01 
451 2 09 Feb 2001 236,600000 Local 236,67500 -7500 

2SQ000 00 342,336 54 Base 349.26130 -10852 000 .10852 

W81M 99XO17679 LIBORFLITLIRES SEP01 
462 1000May2001 1,187,975000 Local 1,186,925 00 1,05000 

1,250,000 00 1,690,607 22 Base 1,713,919 71 1,49426 000 1,49426 
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WBIM 99XO17679 LIBORFUTURES SEP01 
464 7 113 Apr 2001 827,925000 Local 829,93750 -2.01250 

875,00000 '1, 183 022 03 Base 1,205,567 22 -2,87566 000 -2,87566 

WBlM 99XO17679 LIBORFUTURES SEP01 
486 2 WB Apr 2001 236,450 000 Local 237,12500 -67500 

250.00000 341,43380 Base 344,44778 -97470 000 -97470 

WB1M 99XO17679 LIBORFLITURES SEP01 
487 2 GE Apr 2001 236,425000 Local 237,12500 -70000 

250,00000 341,39770 Base 344,44778 -1,01080 000 -1,01080 

WB1M 99XO17679 LIBORFUTURES SEPOI 
505 8 00 May 2001 951,000000 Local 949,70000 1.30000 

1,000,000 00 1.349 .278 80 Base 1,371,366 80 1,84444 000 1,84444 

WB1M 99XO17679 LIBORFLITURES SEP01 
506 7 00 May 2001 832,037500 Local 830,98750 1,05000 

875,00000 1,180,494 81 Base 1,199,945 95 1.48974 000 1,48974 

WB1M 99XO17679 LIBORFUTURES SEPOI 
507 5 IIM Apr 2001 590,937500 Local 592,81250 -1,87500 

625.00000 856,741 19 Base 861,11944 -2 .71838 000 -2,71838 

WBIM 99XO17679 UBORFUTURES SEP01 
523 2 aQI Feb 2001 236,650000 Local 236,70000 -5000 

250,00000 343,59214 Base 347,68863 -7260 000 -7260 

WB1M 99XO17679 LISORFUTURES SEP01 
531 4 00) Apr 2001 472.950000 Local 474,25000 -1,30000 

500,00000 680,57505 Base 688,89555 -1,87070 000 -1,87070 

WB1M 99XO17679 LIBORFUTURES SEP01 
562 1 M Jun 2001 118,812500 Loc*iI 118,71250 10000 

125,00000 168,46424 Base 171,42085 14179 000 141 79 
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WB1M 99XO17679 LIBORFUTURES SEP01 
563 130Jun200l 1,544.700000 Local 1,543,412 50 1,28750 

1,625,000 00 2,190,230 14 Base 2,223,521 48 1,82554 000 1,82554 

WBIM 99XO17679 LIBORFUTURES SEPOI 
566 3 Oil Apr 2001 355,275000 Local 355,68750 -41250 

375,00000 509,99726 Base 616,67166 -59214 000 -59214 

WBlM 99XO17679 LIBORFUTURES SEPOI 
567 6 CO Apr 2001 710,625000 Local 711,37500 -75000 

750.00000 1,020,102 19 Base 1,033.343 33 -1,07663 000 -1,07663 

WBIM 99XD17679 LIBORFUTURES SEP01 
570 18 DO May 2001 2,131,950 000 Local 2j 35,850 00 -3,90000 

2.250,000 00 3.053,805 18 Base 3,084,167 43 .5,58636 000 .5.58636 

WB1M 99XO17679 LIBORFUTURES SEP01 
595 6 00 May 2001 710,850000 Local 712.05000 .1,20000 

750,00000 1,010,757 62 Swe 1,028,200 21 -1,70628 000 .1 .70628 

WBIM 99XO17679 LIBORFUTURES SEP01 
626 6 03 Jun 2001 713,475 0130 Local 712,57500 90000 

750,00000 1,009,139 04 Base 1 .018,625 97 1,27296 000 1,27296 

WBW 99XO17679 LIBORFUTURES SEP01 
627 2 012 Apr 2001 236,925000 Local 237,12500 -20000 

250.00000 341,26677 Base 344,44777 .28808 000 -28808 

WB1M 99XO17679 LIBORFUTURES SEP01 
628 8 012 Apr 2001 948,650000 Local 949,02500 -37600 

1,000,000 00 1.366,435 46 Base 1,371,411 75 -54016 000 -54016 

WB1M 99XO17679 LIBORFUTURES SEP01 
647 2 00 May 2001 237,100000 Local 237.35000 .25000 

250,00000 337.34588 Base 342,73340 .35570 000 .35570 

Page 110 Prepared by State Street 



I 
1 . 

STATE STREET. 

ase Currency USID - US DOLLAR 
ind Asset ID Security Name Security Description Close Ex Rate Trd Ole of Ong Trc 
Lot Contracts Trd Date Notional Notional Future GnfLs 
Ticker Notional Pa SU Date proceeds cost Future GnfLe Base Cuff Grk/Ls Not Base Future GrUL 

WBlM 99XO17679 LIBORFUTURES SEP01 
671 6 M5 Jun 2001 714,250000 Local 712,77500 1,47500 

750,00000 1 006,87823 Base 1,018,066 6B 2,07931 000 2,07931 

WBlM 99XO17679 LIBORFUTURES SEP01 
676 9 00 May 2001 1,067,712 500 Local 1,068,175 00 -46250 

1,125,000 00 1,514,656 96 Base 1,542,444 70 -65610 000 -65610 

WBIM 99XO17679 LIBORFUTURES SEP01 
724 9 00 May 2001 '1,067,962 500 Local 1,068,187 50 -22500 

1,125,000 00 1,516.613 55 Base 1,542,462 75 -31952 000 -31952 

WBIM 99XO17679 LIBORFUTURES SEP01 
725 4 ME Jun 2001 475,675000 Local 474,91250 76250 

500,00000 662,948 26 Base 683,90956 1,06270 000 1,06270 

WB1M 99XO17679 LIBOR FUTURES SEP01 
757 6 09 Mar 2001 706,975000 Local 709,73750 -2,76250 

750,00000 1,008,217 05 ewe 1,034,655 34 -3,93961 000 -3.93961 

WBlM 99XO17679 LIBORFUTURES SEP01 
760 5 06 May 2001 593,562500 Local 593,43750 12500 

625,00000 843,98652 Base 856,92375 1T7 74 000 17774 

WBlM 99XO17679 LIBOR FUTURES SEP01 
761 6 08 May 2001 712,200000 Local 712.12500 7500 

750,00000 1,012,6T7 18 Base 1,028,308 50 10664 000 10664 

WBIM 99XO17679 UBORFUTURES SEP01 
783 7 CO Mar 2001 826,462500 Local 828,81250 -2,35000 

875,00000 1,180,646 55 Base 1,199,954 73 -3 .35710 000 -3.35710 

WBIM 99XO17679 LIBORFUTURES SEP01 
791 6 06 May 2001 712,050000 Local 712,12500 -7500 

750,00000 1,017,733 07 Base 1,028,308 50 -10720 000 -10720 
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23T.375 00 2500 
342,76950 3573 000 3573 

43,300,700 00 11 1,487 60 

62.670.176 49 15,03384 000 15,03384 

118,13750 -17500 
174,33651 -25356 000 -25356 

118,512 50 -15000 
173,751 1B -21623 000 -21623 

594,01250 4,32500 
851.45727 5,9637S 000 5,96375 

475,40000 3,80000 
680,96296 5.23982 000 5,23982 

475.55000 1,75000 
679,58471 2,5`17 03 000 2,5`17 03 

356,63750 1,45000 
511 .51214 2,08308 000 2,06308 

236.35000 -2500 
352.56330 -3643 000 -3643 
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WB1M 99XO17679 LIBOR FUTURIES SEP01 
792 2 00 May 2001 237,400000 Local 

250,00000 339,31582 Bass 

99XO17679 Total 
43,312,187 50 Local 
61,701,265 52 Base 

WB1M 99XO19626 LIBORFUTURES DEC01 
022 1 M Feb 2001 117,962500 Local 

125,00000 170,91587 Base 

W81M 99XO19626 LIBORFUTURES DEC01 
077 1 CRD Apr 2001 118,362500 Local 

125,00000 170,61954 Base 

W81M 99XO19626 LIBORFUTURES DEC01 
079 5 02 Jun 2001 598.337600 Local 

625,00000 825,04758 ease 

WB1M 99XO19626 LIBORFUTURES DEC01 
080 4 CK2 Jun 2001 479,200000 Local 

50000000 660,76888 Bass 

WBIM 99XO19626 LIBORFUTURES DEC01 
087 4 00 May 2001 477,300000 Local 

500,00000 686,50059 Base 

WB1M 99XO19626 LIBORFUTURES DEC01 
178 3 90 May 2001 357,987500 Local 

375,00000 514,29494 Base 

WB1M 99XO19626 LIBORFUTURES DEC01 
118 2 COE Jan 2001 236,325000 Local 

250,00000 344,39642 Base 
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WBlM 99XO19626 LIBORFUTURES DECOl 
128 12 (13 Jun 2001 1,429,725 000 Local 1,422,487 50 7,23750 

1,500,000 00 1,99789772 Base 2,004,973 94 10,11370 000 1 Oj 13 70 

WBIM 99XO19626 LIBORFUTURES DECOl 
161 10 Feb 2001 117,912500 Local 118,18750 -27500 

125.00000 171,38582 awe 174.40930 -39971 000 -399 71 

WBIM 99XO19626 LIBORFUTURES DECOI 
184 4 OR Jun 2001 474,700 GOO Local 473,30000 1,40000 

500,00000 664,62747 awe 653,01201 1,96014 000 1,96014 

WB1M 99XO19626 LIBOR FUTURES DECO1 
224 2 (91) Jan 2001 236,225000 Local 236,33750 -11250 

250,00000 345,03024 Base 350,91415 -16432 000 -164 32 

WBlM 99XO19626 UBORFUTURES DECO1 
233 1 (0 Apr 2001 118,200000 Local 118,51250 -31250 

125,00000 170,24346 Base 173,75118 45009 000 45009 

WB1M 99XO19626 LIBORFUTURES DECOl 
258 2 W Apr 2001 236,800000 Local 237,22500 -42500 

250,00000 340,21056 Base 343,45069 -61060 000 -61060 

W81M 99XO19626 LIBORFUTURES DECO1 
277 2 00 Feb 2001 236,200000 Local 236,40000 -20000 

250,00000 349,221 70 awe 348,09885 -29570 000 -29570 

WB2A 99XO`19626 LIBORFUTURES DECOl 
293 250 00 Dec 2001 30 119 687 500 Local 29,923,125 00 196,56250 

31,250,000 00 43,705,180 68 Base 43,898,717 95 285.22206 000 285,22206 

WBlM 99XO19626 LIBORFUTURES DECOl 
306 1 (13 Mar 2001 118,012500 Local 118,18750 -17500 

125,00000 173,33676 Base 174,40929 -25704 000 -25704 
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WBIM 99XO19626 UBORFUTURES DEC01 
316 1 02 Feb 2001 117,975 0120 Local 118,11250 -13750 

125,00000 173,63561 Base 173,99152 .20237 000 -20237 

W81M 99XO19626 LIBORFUTURES DEC01 
318 1 CO Apr 2001 118,725000 Local 118,71250 1250 

125,00000 169,78862 Bass 169,69952 '17 88 000 1788 

WBIM 99XO19626 LIBORFUTURES DEC01 
335 120 May 2001 119,250 D00 Local 118,82500 42500 

125,00000 168,97725 Base 170,78717 60223 000 60223 

WB1M 99XO19626 LIBORFUTURES DEC01 
342 1 00 May 2001 118,762500 Local 118,73750 2500 

126.00000 170,139 '16 Bwe 169,73526 3582 000 3582 

WBIM 99XO19626 LIBOR FUTURES DEC01 
347 100 Mar 2001 118,062500 Local 118,20000 -13750 

125,00000 '173,233 11 Base 173,62398 -20175 000 -20176 

WBIM 99XO19626 LIBORFUTURES DEC01 
396 109 May 2001 118,787500 Local 118.73750 5000 

125,00000 170,50758 Base 169,73525 7177 000 71 T7 

WBIM 99XO19626 LIBORFUTURES DEC01 
450 1 W Fab 2001 118,000000 Local 118,13750 -13750 

125,00000 170,73420 Bug 174,33551 -19895 000 -19895 

VVBlM 99XO19626 LIBORFUTURES DEC01 
463 2 00 May 2001 238,426000 Local 237,65000 77500 

250,00000 339,30262 Base 341,491 19 1,10291 000 1,10291 

W81M 99XO19626 LIBORFUTURES DEC01 
504 6 60 May 2001 715,525000 Local 713,07SOO 2,45000 

750,00000 1,015,186 87 Base 1,015,096 59 3,47606 000 3,47606 
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WBIM 99XO19626 LIBORFUTURES DECOI 
522 1 aQ Feb 2001 118,000000 LOCO] 118,13750 -13750 

125,00000 171 .32420 Base 174,33551 -19964 000 -19964 

W81M 99XO19626 LIBORFUTURES DEC01 
559 2 Ul Jun 2001 238,450000 Local 237,775 00 67500 

250,00000 338,09826 Base 340,80291 95708 000 95708 

WBIM 99XO19626 LIBORFUTURES DECOI 
560 2 M Jun 2001 238,125000 Local 237,60000 52500 

250,00000 337,63744 Base 341,29997 74440 000 74440 

WBIM 99XO19626 LIBORFUTURES DEC01 
568 2 M Apr 2001 235,075000 Local 236,22500 -1,15000 

250.00000 337,45016 Base 344.60503 -1,65083 000 -1,65083 

WSIM 99XO19626 LIBORFUTURES DEC01 
569 1013 Apr 2001 117,525000 Local 118,11250 -58750 

125,00000 168,70714 Base 172,30252 -84336 000 -84336 

WB1M 99XO19626 LIBOR5UTURES DEC01 
570 2 Oil Apr 2001 235,775000 Local 236,60000 -82500 

250,00000 33B,455 01 Base 345,63711 -1,184 2B 000 -1,18428 

WGIM 99XO19626 LIBORFUTURES DEC01 
626 6 012 Apr 2001 707,725000 Local 709,88750 -2,16250 

750,00000 1,019,407 09 Base 1,030,578 13 -3,11488 000 -3,11488 

WBlM 99XO19626 LIBORFUTURES DEC01 
648 12 05 Mar 2001 1,412,9DO 000 Local 1,41 B.350 00 -5,45000 

1.500,000 00 2,040,227 60 Base 2,078,984 48 -786980 000 -7,86980 

WBlM 99XO19626 LIBORFUTURES DEC01 
648 2 00 May 2001 237,275000 Local 237,42500 -15000 

250,00000 337,59487 Base 338.591 79 -21342 000 -21342 
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475,10000 1,35000 
684,38155 1,90310 000 1 .90310 

118,40000 -23750 
173,84672 -33799 000 -33799 

1 18,725 00 7500 
169,31372 10651 Goo 106 5`1 

11 B,700 00 3760 
169,56939 5325 000 5325 

236.91250 -3750 
347,59790 -5332 000 -5332 

237.52500 2TS 00 
339,49448 39102 000 391 02 

237,80000 52500 
339,74486 75038 000 75038 

42,131,725 00 210,72500 
61,495,48649 304,55772 000 304,55772 

9,487,912 50 -69,08750 
13."8.648 41 -99,67941 000 -99,67941 
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WBIM 99XO19626 LWORFUTURES DECOI 
672 4 W Jun 2001 476,450000 Local 

500,00000 671,65157 ewe 

WB1M 99XO19626 LIBORFUTURES DEC01 
695 1017 Apr 2001 118,162500 Local 

125,00000 1613 .157 05 Base 

WBIM 99XO19626 LIBORFUTURES DECOI 
721 100 May 2001 118.800000 Local 

12500000 168.70788 Bass 

WBlM 99XO19626 LIBORFUTURES DEC01 
722 100 May 2001 118,737500 Local 

125,00000 168.6`19 12 Base 

W131M 99XO19626 LIBORFUTURES DECOI 
757 2 01B Apr 2001 236,875000 Local 

250,00000 336,81256 ewe 

WBIM 99XO19626 LIBORFUTURES DECOI 
762 2 08 May 2001 237,800000 Local 

250,00000 338.12782 Base 

WBlM 99XO19626 LIBORFUTURES DEC01 
793 2 (16 May 2001 238,325000 Local 

250,00000 340,63792 Base 

99XO19626 Total 
42,342.450 00 Local 

61,122,788 64 Base 

WB2A 99XD22893 L)BORFUTURES DEC02 
253 80 W Nov 2001 9,418,825 000 Local 

10 000,000 00 13,589,475 93 Base 
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WB1M 99X035895 U KTREAS BONDS FUTURES DEC01 
028 1 W Oct 2001 114,750000 Local 

100,00000 166,52520 Base 

WBlM 99X035895 U KTREAS BONDS FUTURES DEC01 
067 1 CK8 Oct 2001 114,520000 Local 

100,00000 165,43559 Base 

WBIM 99XO35895 U KTREAS BONDS FUTURES DEC01 
113 1 (19 Oct 2001 114,410000 Local 

100,00000 164,544 46 Base 

WB1M 99XO35895 U K TREAS BONDS FUTURES DEC01 
120 199 Aug 2001 115,000000 Local 

100,00000 166,96850 Base 

WB1M 99XO35895 U K TREAS BONDS FUTURES DECOI 
130 I8Q7Nov200`I 2,055,440000 Local 

1,800.000 00 2,911 .530 79 Base 

WBlM 99X035B95 U K TREAS BONDS FUTURES DEC01 
131 3 QV Nov 2001 340.980000 Local 

300,00000 4B2,998 18 Base 

WBlM 99X035895 U KTREAS BONDS FUTURES DEC01 
132 13GVNov200l 1,4T7.120000 Local 

1,300,000 00 2,092,340 50 Base 

WBlM 99XO35895 U KTREAS BONDS FUTURES DEC01 
133 5 W Nov 2001 566,510000 Local 

500,00000 802,46142 Base 

115,08000 -33000 
166,67037 -47890 000 -47890 

115,08000 -56000 
166.67036 -80898 000 -80898 

115,08000 -67000 
166,67036 -96359 000 -96359 

115,06000 -6000 
166,64140 -8711 000 -8711 

2,070,010 00 -14,57000 
3,013,916 31 -20,63842 000 -20,63842 

343,98000 -3.00000 
504,31813 4,24951 000 -4,24951 

1,489.310 00 -12.19000 
2.185,103 79 -17,26715 000 -17,26715 

572,88000 -6,37000 
844,43684 -9.02312 000 -9,02312 
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WBlM 90X035695 U K TREAS BONDS FUTURES DECOI 
134 7 Q9 Nov 2001 810,220000 Local 809,99000 23000 

700,00000 1,147,676 64 Base 1,178,394 32 32579 000 32579 

WBIM 99X035895 U KTREAS BONDS FUTURES DECO'l 
135 9(VNov2OOl 1,074,6TOO00 Local 1,057,670 00 17,00000 

900,00000 1.522 .270 07 Base 1,541,504 32 24,08052 000 24,08052 

WB1M 99X035895 U K TREAS BONDS FUTURES DEC01 
193 1 (HB Oct 2001 114,560000 Local 1 15,080 00 -52000 

100,00000 162,76685 Base 166,67037 -73882 D 00 -73882 

WB1M 99X035895 U KTREAS BONDS FUTURES DEC01 
239 31 Q8 Nov 2001 3,742,790 000 Local 3,670,480 00 72.31000 

3100 000 00 S,336,469 99 Base 5.330,843 29 103,09958 000 103,09958 

WB1M 99XO35895 U KTREAS BONDS FUTURES DEC01 
240 1 Q8 Nov 2001 1117,620 000 Local 1 '16,710 00 91000 

10000000 167.70260 Base 167,01201 1,29748 000 1,297 4B 

WB1M 99X035895 U K TREAS BONDS FUTURES DEC01 
241 1 Q9 Nov 2001 117.600000 Local 1 16 .710 00 89000 

100.00000 167,67408 Base 167,01201 1,26896 000 1,26896 

WBlM 99X035895 U K TREAS BONDS FUTURES DEC01 
242 1 CIS Nov 2001 117.530000 Local 1 16 .710 00 82000 

100.00000 167.57427 Bass 167,01201 1,16916 000 1,16916 

WBIM 99XC35895 U K TREAS BONDS FUTURES DECOI 
243 1 Qa Nov 2001 117,590000 Local 116,71000 88000 

100.00000 167,65982 Base 167,01201 1,254 TO 000 1.25470 

WBIM 99XO35895 U KTREAS BONDS FUTURES DEC01 
244 2 CE Nov 2001 235,080000 Local 233,42000 1,66000 

200,00000 335.17706 Base 334,02402 2,36683 000 2,36683 
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WBIM 99X035895 U KTREAS BONDS FUTURES DEC01 
245 1 08 Nov 2001 117,240000 Local 116,71000 53000 

100,00000 167,16079 Base 167.01201 75567 000 75567 

WB1M 99X035895 U K TREAS BONDS FUTURES DEC01 
246 1 QB Nov 2001 117,370000 Local 116,71000 66000 

100,00000 167,34615 Bass 167,01201 94103 000 941 03 

WBlM 99X035895 U KTREAS BONDS FUTURES DECOI 
247 16QBNov2001 1,881,020000 Local 1.867,950 00 13,07000 

1,600,000 00 2,681,958 32 awe 2.659,188 69 18,63521 000 18,63521 

WB1M 99XO35895 U K TREAS BONDS FUTURES DEC01 
248 8 CM Nov 2001 938,000000 Local 933,76000 4,24000 

800,00000 1,337,400 40 Base 1,320,710 15 6,04539 000 6,04539 

WBIM 99XO35895 U KTREAS BONDS FUTURES DEC01 
24B 1 (D Oct 2001 114,100000 Local 115,08000 -98000 

100,00000 162,11328 Base 166,67037 -1,39238 000 -139238 

WBlM 99X035895 U KTREAS BONDS FUTURES DEC01 
249 6 (28 Nov 2001 702,480000 Local 699.75000 2,73000 

600,00000 1,001,595 98 Base 990.872 77 3,89244 000 3,89244 

WBIM 99X035895 U KTREAS BONDS FUTURES DEC01 
250 12 all Nov 2001 1,402,480 000 Local 1 .397.600 00 4,88000 

1,200,000 00 1,999,655 99 Base 1,980,958 24 6,95790 000 6,95790 

WB1M 99XO35895 U KTREAS BONDS FUTURES DEC01 
251 1 aB Nov 2001 117,120000 Local 116,56000 56000 

100,00000 166,98970 Base 1 64.617 69 79845 000 79845 

WB1M 99X035895 U KTREAS BONDS FUTURES DEC011 
252 12 CM Nov 2001 1,403,780 000 Local 1,398,130 00 5,65000 

1 .200,000 00 2,001,509 53 Base 1974,57900 8,05577 000 8,05577 
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WB1M 99X035895 U KTREAS BONDS FUTURES DECOI 
253 2 QB Nov 2001 233.880000 Local 

200,00000 333,46610 Base 

WBIM 99X035895 U K TREAS BONDS FUTURES DEC011 
254 1 (W Nov 2001 117.110000 Local 

100,00000 166,97544 Base 

WB1M 99X035895 U KTREAS BONDS FUTURES DECOI 
255 1 00 Nov 2001 117,100000 Local 

100,00000 166,961 18 Base 

WBIM 99XO35895 U K TREAS BONDS FUTURES DECOI 
256 1 Q3 Nov 2001 116,790000 Local 

100,00000 166,51918 Base 

W81M 99XO35895 U KTREAS BONDS FUTURES DEC01 
257 1 QB Nov 2001 116,860000 Local 

100,00000 166,61899 awe 

WBIM 99X035895 U KTREAS BONDS FUTURES DECOI 
258 1 (82 Oct 2001 115,160000 Local 

100,00000 168,85911 Base 

WBIM 99XO35895 U K TREAS BONDS FUTURES DECOi 
259 3 03 Sep 2001 344,820000 Local 

300.00000 499,85108 Base 

WBIM 99X035895 U K TREAS BONDS FUTURES DECOI 
2114 10@ Sep 2001 115,660000 Local 

100,00000 167,25593 Base 

WBIM 99XO35895 U K TREAS BONDS FUTURES DECOI 
285 2 00 Sep 2001 231,280000 Local 

200,0000o 334,454 01 Base 

233,10000 
329,20713 

116,59000 
164,66006 

116,59000 
164,66005 

116,44000 
164,44821 

116,48000 
164,50470 

115,08000 
166,67037 

345,18000 
499,92419 

115,06000 
166,64140 

230,14000 
333,311 76 

78000 
1,11213 

52000 
74142 

51000 
72716 

35000 
49903 

38000 
541 80 

8000 
11730 

-36000 
-52186 

60000 
86766 

1,14000 
1,64856 

000 

000 

000 

000 

000 

000 

000 

000 

000 

M12 '13 

74142 

72716 

49903 

54180 

11730 

-521 86 

86766 
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WBlM 99XO35895 U K TREAS BONDS FUTURES DEC01 
347 1 OR Oct 2001 114,260 000 Local 115,08000 -82000 

100,00000 168.75059 Base 166,67036 -1,21106 000 -1,21106 

WB1M 99XO35895 U KTREAS BONDS FUTURES DECOI 
396 106 Sep 2001 116,260000 Local 115,08000 1,18000 

100,00000 168,84440 Base 166,67036 1 .71371 000 1,71371 

W81M 99XO35895 LI KTREAS BONDS FUTURES DEC01 
396 2 00 Sep 2001 232,440000 Local 230,16000 228000 

200,00000 337,57261 Base 333,34073 3,311 24 000 3,31124 

WBIM 99XO35695 U KTREAS BONDS FUTURES DECOI 
397 1 08 Sep 2001 116,280000 Local 115,08000 1,20000 

100,ODO 00 168,87344 Base 166,67036 1,74276 000 1,74276 

WB1M 99XO35895 U KTREAS BONDS FUTURES DECOI 
420 1 (15 Oct 2001 114,440000 Local 115,08000 -64000 

100,00000 169,43987 Base 166,67036 -94758 000 -94758 

WB1M 99X035895 U KTREAS BONDS FUTURES DEC01 
453 1 (EIB Oct 2001 114,290000 Local 115,08000 -79000 

100.00000 167,81201 Base 166,67037 -1,15996 000 -1,15996 

WB1M 99XO35895 U KTREAS BONDS FUTURES DEC01 
606 1 (10 Nov 2001 113380000 Local 115,08000 -1,70000 

100,00000 160,36467 Base 166,67036 -2,40448 000 -2,40448 

WBIM 99X035895 U KTREAS BONDS FUTURES DECOI 
606 CXL -1 00 Nov 2001 -113,380 000 Local -115,08000 1,70000 

-100,00000 -160,36467 Base -166,67036 2,40448 000 2,40448 

WB1M 99XO35895 U K TREAS BONDS FUTURES DEC01 
607 1 (10 Nov 2001 113,370000 Local 115,08000 -1,71000 

100,00000 160,35053 Base 166,67037 -2,41862 000 -2,41862 
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W81M 99X035895 U KTREAS BONDS FUTURES DEC01 
607 CXL -100 Nov 2001 -113,370 000 Local -115,08000 1,71000 

-100,00000 A60,350 53 Base -166,67037 2,41862 000 2,41862 

WB1M 99X035895 U KTREAS BONDS FUTURES DEC01 
609 1 (10 Nov 2001 113,380 OCO Local 115,08000 -1,70000 

100,00000 160,36467 Base 166,67036 -2.40448 000 -2,40448 

WBIM 99XO35895 U KTREAS BONDS FUTURES DEC01 
609 CXL -I C9 Nov 2001 -113,380000 Local -115,08000 1,70000 

-100,00000 -160,36467 Base -166,67036 2,40448 000 2,40448 

WB1M 99XO35895 U KTREAS BONDS FUTURES DEC01 
635 1 (13 Oct 2001 115,280000 Local 115,08000 20000 

100,00000 166,39515 Base 166,67036 28868 000 28868 

W81M 99XO35B95 U KTREAS BONDS FUTURES DEC01 
681 1 CO Oct 2001 115,070000 Local 116,08000 -1000 

100,00000 166,90904 Base 166,67037 -1451 000 -1451 

WBIM 99XO35895 U KTREAS BONDS FUTURES DEC01 
740 1 CM Oct 2001 114,610000 Local 115,08000 -47000 

100,00000 165,85213 Base 166,67037 -68014 000 -68014 

W81M 99XO35895 U K TREAS BONDS FUTURES DEC01 
780 1 CM Oct 2001 114,670000 Local 115,08000 -41000 

100.00000 165,996 29 ease 166,67036 -59352 000 -59352 

99XO35895 Total 
20,916,240 00 Local 20,822,750 00 93,49000 
29,830,912 71 Base 30.012,934 72 133.47972 000 133.47972 

WBlM 99XO42487 U KTREAS BONDS FUTURES MAR02 
140 100 Dec 2001 117,340000 Local 115,79000 1,55000 

100.00000 168.84053 Base 165,09338 2,23030 000 2,23030 
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W81M 99XO42487 U K TREAS BONDS FUTURES MAR02 
141 100 Dec 2001 117,360000 Local 116,79000 1 .57000 

100,00000 168,86930 Base 165,09338 2,25907 000 2,25907 

WB1M 99XD42487 U KTREAS BONDS FUTURES MAR02 
142 1 M Dec 2001 117,400000 LWld 115,79000 1,61000 

100,00000 168,92686 Base 165,09338 2,31663 000 2,31663 

WBlM 99XO42487 U K TREAS BONDS FUTURES MAR02 
289 100 Dec 2001 116,580000 Local 115,42000 1,16000 

100,00000 167,32727 Base 163.49243 1,66495 000 1,66495 

WBIM 99XO42487 U KTREAS BONDS FUTURES MAR02 
290 2 00 Dec 2001 233,060000 Local 230,1140 00 2,22000 

200,00000 334,511 02 Base 326,99487 3,18637 000 3,18637 

WB`IM 99XD42487 U K TREAS BONDS FUTURES MAR02 
291 100 Dec 2001 116,630000 Local 115,45000 1,18000 

100,00000 167,39904 Base 163.53493 1,69365 000 169365 

WBlM 99XG42487 U K TREAS BONDS FUTURES MAR02 
292 1 00 Dec 2001 116,650000 Local 11S.45000 1,20000 

100,00000 167,42775 Base 163,53493 1,72236 000 1,72236 

WB`IM 99XO42487 U KTREAS BONDS FUTURES MAR02 
293 1 00 Dec 2001 116,660000 Local 115,45000 1,21000 

1 DO,000 00 167,44210 Base 163,53492 1,73671 000 1,73671 

WBlM 99XD42487 U KTREAS BONDS FUTURES MAR02 
294 1 00 Dec 2001 116,670000 Local 115,45000 1,22000 

100,00000 167,45645 Base 163,53493 1,75107 000 1,751 07 

WBlM 99XG42487 U KTREAS BONDS FUTURES MAR02 
295 100 Dec 2001 116,700000 Local 115,45000 1,25000 

100,00000 167,49951 Base 163,53493 1,79413 000 1,79413 
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WBIM 99XO42487 U KTREAS BONDS FUTURES MAR02 
296 3 00 Dec 2001 349,800000 Local 346,32000 3,48000 

300.00000 502,06794 Base 490,56228 4.99484 000 4,99484 

WBIM 99XG42487 UKTREAS BONDS FUTURES MAR02 
325 100 Dec 2001 116,850000 Local 115.57000 1.28000 

100,00000 168,83656 Base 163,70491 1,84947 000 1 .1149 47 

WBIM 99XO42487 U KTREAS BONDS FUTURES MAR02 
325 CXL -1 00 Dec 2001 -116,1350 000 Local -115,57000 -1,28000 

-100.00000 -168,83656 Base -163,70491 -1 .1149 47 000 -1,84947 

WBlM 99XO42487 U KTREAS BONDS FUTURES MAR02 
326 1 00 Dec 2001 116,850000 Local 115,57000 11 .2110 00 

100,00000 167.71481 Base 163.70491 1,83718 000 1,83718 

WBIM 99XD42487 U K TREAS BONDS FUTURES MAR02 
354 2 09 Nov 2001 229.000000 Local 230,50000 -1,50000 

200.00000 325.72960 Base 326,50325 -2,13360 000 -2.13360 

WBIM 99XO42487 U K TREAS BONDS FUTURES MAR02 
355 1 Q9 Nov 2001 114,420000 Local 115.25000 -83000 

100,00000 162,75101 Base 163,25163 -1,18059 000 -1,18059 

WB1M 99XO42487 U KTREAS BONDS FUTURES MAR02 
356 4 09 Nov 2001 457,800000 Local 461,00000 -3,20000 

400.00000 651,17472 Base 653,00651 -4,55168 000 -4,55168 

W81M 99XCL42467 U KTREAS BONDS FUTURES MAR02 
357 2 09 Nov 2001 228,860000 Local 230,50000 -1,64000 

200,00000 325,53046 Bass 326,50325 -2,33274 000 -2.33274 

W81M 99XO42487 U KTREAS BONDS FUTURES MAR02 
394 100 Dec 2001 116.030000 Local 115,57000 46000 

100,00000 167.90701 Base 163,70491 66567 000 66667 
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WBlM 99XG42487 U K TREAS BONDS FUTURES MAR02 
394 CXL -100 Dec 2001 -116.030 000 Local -115,57000 -46000 

-100,00000 .167,90701 Bass -1 63,7D4 91 -66567 000 -66567 

WB1M 99XO42487 U K TREAS BONDS FUTURES MAR02 
395 109 Dec 2001 116,020000 Local 115,57000 45000 

100,00000 167,89254 Base 163,70491 651 19 000 651 19 

W81M 99XO42487 U K TREAS BONDS FUTURES MAR02 
395 CXL -1 (IQ Dec, 2001 -116,020 000 Local 4`15,57000 -45000 

-100,00000 .167,89254 Base -163,70491 -651 19 000 -651 19 

WBIM 99XO42487 U K TREAS BONDS FUTURES MAR02 
396 1 OU Dec 2001 116,040000 Local 115,57000 47000 

100,00000 167,92148 Base 163,70491 68014 000 66014 

W81M 99XG42487 U KTREAS BONDS FUTURES MAR02 
396 CXL -1 09 Doc 2001 -116,040 000 Local -116.57000 -47000 

-100,00000 -167,92148 ewe -163,70491 -68014 000 -68014 

W81M 99XD42487 U KTREAS BONDS FUTURES MAR02 
397 1 00 Dec 2001 116,060000 Local 11557000 49000 

10000000 167,95043 Base 163,70491 70908 000 70908 

WB1M 99XO42487 U K TREAS BONDS FUTURES MAR02 
397 CXL -109 Doc 2001 -116,060 000 Local -115,57000 -49000 

-100,00000 -167,95043 Bass -163,70491 -70908 000 -70908 

WBIM 99XO42487 U KTREAS BONDS FUTURES MAR02 
398 1 OU Dec 2001 116,080000 Local 115,57000 51000 

100,00000 167,97937 Base 163.70491 73802 000 73802 

W81M 99XO42487 U KTREAS BONDS FUTURES MAR02 
398 CXL -100 Dec 2001 -116,080 000 Local .115,57000 -51000 

-100,00000 -167,97937 Base -163,70491 -73802 000 -73802 
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W81M 99XO42487 U K TREAS BONDS FUTURES MAR02 
399 2 09 Dec 2001 232,440000 Local 231,14000 1,30000 

200,00000 336,36392 Base 327,40981 1,88123 000 1,86123 

WB1M 99XO42487 U K TREAS BONDS FUTURES MAR02 
399 CXL -2 OQ Doc 2001 -232,440 000 Local -231,14000 A.300 00 

-200,00000 -336,36392 Base -327,40981 .1,88123 000 A.881 23 

WBIM 99XO42487 U KTREAS BONDS FUTURES MAR02 
400 109 Doc 2001 116,230000 Locai 115,57000 66000 

100.00000 168,19643 Base 163,70491 95509 000 95509 

WBIM 99XG42487 U K TREAS BONDS FUTURES MAR02 
400 CXIL -1 OQ Dec 2001 -116,230 000 Local A 15,570 00 .66000 

-100,00000 -168,19643 Base -163,70491 -95509 000 -95509 

WB1M 99XD42487 U KTREAS BONDS FUTURES MAR02 
447 1 OD Nov 2001 114,240000 Local 115,25000 -1,01000 

100.00000 162,59779 Base 163.251 63 -1 .43753 000 -1,43763 

W81M 99XO424B7 U K TREAS BONDS FUTURES MAR02 
448 1 OD Nov 2001 114,200000 Local 115,25000 -1,050 00 

1 00,DOO 00 162,54086 Base 163,251 63 -1,49447 000 -1,49447 

W81M 99XG42487 U KTREAS BONDS FUTURES MAR02 
449 100 Nov 2001 114,270000 Local 115,25000 -98000 

100,00000 162,64049 Base 163,25163 -1,39483 000 -1,39483 

WBIM 99XO42487 U KTREAS BONDS FUTURES MAR02 
450 3 OD Nov 2001 343,190000 Local 345,97000 -2.78000 

300.00000 488,46233 Base 490,06650 -3,95677 000 -3,95677 

WBIM 99XO42487 U KTREAS BONDS FUTURES MAR02 
451 100 Nov 2001 114,450000 Local 115,36000 -91000 

100,00000 162,8D6 69 Base 163,40T 44 -129520 000 -1,29520 
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WB1M 99XO42487 U K TREAS BONDS FUTURES MAR02 
452 2 OD Nov 2001 228,880000 Local 230,72000 -1,84000 

200,00000 325.76490 Base 326,81489 -2 .6118 87 000 -2,61887 

WB1M 99XO42487 U K TREAS BONDS FUTURES MAR02 
453 1 OD Nov 2001 114,430000 Local 115.36000 -93000 

100,00000 162,86822 Base 163,40744 -1,32367 000 -1,32367 

WB1M 99XG42487 U KTREAS BONDS FUTURES MAR02 
454 2 OD Nov 2001 228,960000 Local 230,72000 -1,76000 

200,00000 325.87677 Base 326,81489 -2,50501 000 -2.50501 

WB1M 99XO42487 U KTREAS BONDS FUTURES MAR02 
455 1 00 Nov 2001 114.500000 Loca] 115,36000 -86000 

100,00000 162,96785 Base 163,40744 -1,22404 000 -1 .22404 

WBIM 99XO424B7 UKTREAS BONDS FUTURES MAR02 
465 109 Dec 2001 116,050000 Local 115,48000 57000 

100,00000 167,93595 BaS6 163,67742 82485 000 82485 

WB1M 99XG42487 U K TREAS BONDS FUTURES MAR02 
466 2 09 Dec 2001 232,260000 Local 231,05000 1,21000 

200,00000 336,10345 Swe 327,28233 1,75099 000 1,75099 

WBIM 99XG42487 U KTREAS BONDS FUTURES MAR02 
467 1 OQ Dec 2001 116,080000 Local 115.57000 51000 

100,00000 167,97937 Base 163,704 9`1 73802 000 73802 

WB1M 99XO42487 U KTREAS BONDS FUTURES MAR02 
468 109 Dec 2001 116,060000 Local 115,57000 49000 

100,()0000 167,95043 Base 163,70491 70908 000 70908 

WB1M 99XO42487 U K TREAS BONDS FUTURES MAR02 
469 109 Dec 2001 116,040000 Local 115,57000 47000 

100,00000 167,92148 Base 163,70491 68014 000 68014 
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WB1M 99XO42487 U KTREAS BONDS FUTURES MAR02 
470 100 Dec 2001 116,030000 Local 115.57000 46000 

100,00000 167,90701 Base 163,70491 66567 000 66567 

WBIM 99XD42487 U KTREAS BONDS FUTURES MAR02 
471 100 Doc 2001 116,020000 Local 115,57000 45000 

100,00000 167.89254 Base 163.70491 651 19 000 651 19 

W81M 99XO42487 U KTREAS BONDS FUTURES MAR02 
485 1 00 Doc 2001 1 '16,070 000 Local 115,57000 50000 

100,00000 167,90686 Base 163,70490 72330 000 72330 

WB1M 99XG42487 U K TREAS BONDS FUTURES MAR02 
486 2 00 Doc 2001 231.980000 Local 231,14000 84000 

200,00000 335,58227 Base 327,40981 1,21514 000 1,21514 

WBlM 99XO42487 U K TREAS BONDS FUTURES MAR02 
487 100 Doc 2001 116,120000 Local 115,57000 55000 

100,00000 167,97919 Base 163,704 9`1 79563 000 79563 

WBIM 99XD42487 U KTREAS BONDS FUTURES MAR02 
488 1 00 Doc 2001 116,150000 Local 115,57000 58000 

100,00000 168,02259 Base 163,70491 63903 000 83903 

WBlM 99XG42487 U KTREAS BONDS FUTURES MAR02 
489 100 Doc 2001 115,980000 Loral '1 15,570 00 41000 

100,00000 167,77667 Base 163,70490 59311 000 59311 

WBIM 99XO42487 U KTREAS BONDS FUTURES MAR02 
490 100 Dec 2001 116,100000 Local 115,62000 48000 

100,00000 167,95026 Base 163,77573 69437 000 69437 

WBIM 99XG42487 U K TREAS BONDS FUTURES MAR02 
491 100 Dec 2001 116,010000 Local 115,57000 44000 

100,00000 167,82007 Base 163,70490 63650 000 63650 

Page 128 Prepared by State Street 



Re -a I 

-january 01 ; A 
STAH STRUT 
Smiaqku=dwW ib~ I*jfdak- 

aw Currency USD - US DOLLAR 
und Asset ID Security Name Security Description Close Ex Rate Trd Dts of OrIg Trc 
Lot Contracts Trd Date Notional Notional Future GnILs 
Ticker Notional p, SO Date Proceeds Cost Future GnIs Base Cuff Gn[Ls Not Base Future Gnil. 

W81M 99XG42487 U K TREAS BONDS FUTURES MAR02 
492 2 (10 Dec 2001 232,080000 Local 231,14000 94000 

200,00000 335,72693 Base 327,40981 1,35980 000 1,35980 

WB1M 99XD42487 U KTREAS BONDS FUTURES MAR02 
493 100 Dec 2001 116,090000 Local 115,57000 52000 

100,00000 167,93579 Base 163,70491 75223 000 75223 

WBIM 99XO42487 U K TREAS BONDS FUTURES MAR02 
494 100 Dec 2001 116,130000 Local 115,57000 56000 

100,00000 167,99366 Base 163.70491 81010 000 81010 

WB1M 99XG42487 U KTREAS BONDS FUTURES MAR02 
495 2 03 Dec, 2001 232,400000 Local 231,20000 1.20000 

200,00000 336,18984 Base 327,49480 1 .73592 000 1.73592 

WB1M 99XD42487 U K TREAS BONDS FUTURES MAR02 
496 1 00 Dec 2001 115,720000 Local 115,45000 27000 

100,00000 167,00 55 Base 163,53492 39058 000 39058 

WBIM 99XO42487 U KTREAS BONDS FUTURES MAR02 
567 100 Dec 2GO1 116,360000 Local 115,63000 73000 

100,00000 168,85000 Base 163,78990 1,05930 000 1 .05930 

WB1M 99XO42487 U K TREAS BONDS FUTURES MAR02 
568 1 0111 Dec 2001 116,350000 Local 115,63000 72000 

100,00000 168,83549 Base 163,78989 1,04479 000 1,04479 

WB1M 99XO42487 U K TREAS BONDS FUTURES MAR02 
569 108 Dec 2001 116,340 000 Local 115,63000 71000 

100,00000 168,82097 Base 163,78990 1,03028 000 1,03028 

W91M 99XG42487 U KTREAS BONDS FUTURES MAR02 
570 2 00 Dec 2001 232,780000 Local 231,32000 1,46000 

200,00000 337,78706 Bass 329,81606 2,11861 000 2,11861 
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WB1M 99XD42487 U KTREAS BONDS FUTURES MAR02 
571 1 04 Dec 2001 116,380000 Local 115,63000 75000 

100,00000 168,87902 Base 163,76989 1,08833 Goo 1,08833 

WBIM 99XO42487 U K TREAS BONDS FUTURES MAR02 
706 100 Doc 2001 116,470000 Local 115,66000 81000 

100,00000 168,84656 Bme 164,90803 1,17426 000 1,17426 

WBIM 99XO42487 U KTREAS BONDS FUTURES MAR02 
707 100 Dec 2001 116,420000 Local 115,66000 76000 

100,00000 168.774 07 Bass 164,90803 1 .10177 000 1,101 77 

WB1M 99XO42487 U KTREAS BONDS FUTURES MAR02 
708 1 00 Dec 2001 116,300000 Local 115,66000 64000 

100,00000 168,60011 Base 164.908 03 92781 000 92781 

WB1M 99XO42487 U KTREAS BONDS FUTURES MAR02 
709 1 00 Dec 2001 116,210000 Local 115,66000 65000 

100,00000 168.46964 Base 164,90803 79734 000 79734 

WBIM 99XO42487 U KTREAS BONDS FUTURES MAR02 
748 2 90 Dec 2001 233,420000 Local 231,32000 2,10000 

200,00000 337,80542 ewe 329,81605 3.03912 000 3,03912 

WB1M 99XG42487 U KTREAS BONDS FUTURES MAR02 
749 1 GO Dec 2001 1 16,810 000 Local 115,66000 1,15000 

100,00000 169,047 43 Base 164,90803 1,66428 000 1.66428 

WB1M 99XD42487 U KTREAS BONDS FUTURES MAR02 
750 2 QO Dec 2001 233.460000 Local 231,32000 2,14000 

200,00000 337.86331 Base 329,81605 3,09701 000 3,09701 

WBIM 99XO42487 U KTREAS BONDS FUTURES MAR02 
751 190 Dec 2001 116.690000 Local 115,66000 1,03000 

100,00000 168,87377 Base 164,90803 1,49062 000 1,49062 
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W81M 99XO42487 U KTREAS BONDS FUTURES MAR02 
752 1 QO Dec 2001 116,670000 Local 115.66000 1,01000 

100,D00 00 168,84482 Base 164,90803 1,46167 000 1,461 67 

WB1M 99XD42487 U K TREAS BONDS FUTURES MAR02 
753 1 QO Dec 2001 116,650000 Local 115,66000 99000 

100,00000 168,81588 Base 164,90803 1 .43273 000 1.43273 

WB1M 99XG42487 U K TREAS BONDS FUTURES MAR02 
764 190 Dec 2001 116,850000 Local 115,66000 1,19000 

100.00000 169,10532 Base 164,90803 1,72217 000 1,72217 

WBIM 99XO42487 U KTREAS BONDS FUTURES MW02 
755 1 QO Dec 2001 116,770000 Local 115,66000 1,11000 

100.00000 168,98954 Base 164,90802 1,60639 000 1,60639 

99XO42487 Total 
9,269,200 00 Local 9,240,260 00 28.94000 

13,336 .469 59 Base 13,109,269 14 42,16039 000 42J60 39 

POUND STERLING Total 246.732,332 50 Local 246,358,645 00 373,68760 
354,423,240 27 Base 356,642,820 49 530,0577-7 000 530,05777 

US DOLLAR 

W01E 280993999 EURODOLLAR FUTURES JUN02 
284 75 00 Aug 2001 17,823,882 000 Local 17,931,562 50 -107,68060 

18,750,000 00 17,823,882 00 Base 17,931,562 50 -107,68060 000 -107,68050 

WB1Z 28O99X910 EURODOLLAR FUTURES SEP02 
353 13108 Sep 2001 31,3115,635 000 Local 31,385,307 50 32760 

32,750,000 00 31,385,635 00 Base 31,385,307 50 32750 000 32750 
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WB1H 28099X910 EURODOLLAR FUTURES SEP02 
746 21 06 Sep 2001 5,031,285 ODD Local 5,031,232 50 5250 

5,250,000 00 5,031,28S 00 Base 5,031.232 50 5250 000 52SO 

28099X9110 Total 36,416,920 00 Local 36,416,540 00 38000 

36,416,920 00 Base 36.416.540 00 38000 coo 38000 

WBIY 29899N961 EURODOLLAR FUTURES MAR02 
401 300 09 Mar 2001 71,332,999 500 Local 71,322,249 75 10,74975 

75.000,000 00 71,332,999 50 Base 71,322.249 75 10.74976 000 10,74975 

WB1M 29899119137 EURODOLLAR FUTURES DEC01 
022 3 W Jan 2001 700.415900 Local 705,47500 -5,05910 

750,00000 700,41590 Bass 705.47600 .5,05910 000 -5,05910 

WBlM 29899N987 EURODOLLAR FUTURES DEC01 
103 3 0 Jan 2001 700,965900 Local 705.75000 .4,78410 

750,00000 700.96690 Base 705,75000 -4,78410 000 -4,79410 

WB1M 29899N987 EURODOLLAR FUTURES DECOI 
167 5 GW Jan 2001 1 .166,901500 Local 1,176,250 00 -9,34850 

1,250.000 00 1,166,90150 Base 1,176,250 00 -9.34850 000 -9,34850 

WBIM 29899N987 EURODOLLAR FUTURES DEC01 
226 2 0 Jan 2001 466,235600 Local 470,50000 4,26440 

500,00000 466,23560 Base 470,50000 4,26440 000 4,26440 

W81M 29899N987 EURODOLLAR FUTURES DEC01 
227 2 0 Jan 2DOI 466,210600 Local 469,95000 .3,73940 

500,00000 466,21060 Base 469,95000 -3,73940 000 -3,73940 
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WB1M 29899N987 EURODOLLAR FUTURES DEC01 
292 5 02 Feb 2001 1,174.651 500 Local 1,180,375 00 -5,72350 

11,250,000 00 1,174,651 50 Base 1,180,375 00 -5,72350 000 -5,72350 

WBIM 29899N987 EURODOLLAR FUTURES DEC01 
297 3 WS Jan 2001 698,565900 Local 704,92500 -6,35910 

750,00000 698,56590 Base 704,92500 -6,35910 000 -6,35910 

WBiM 29899N987 EURODOLLAR FUTURES DEC01 
298 4 M5 Jan 2001 931,361 120 Local 939,90000 -8.53888 

1,000,000 00 931,361 12 Base 939,90000 -8,53888 000 -8,53888 

WBIM 29899N987 EURODOLLAR FUTURES DEC01 
299 1 MS Jan 2001 232,817800 Local 234,97500 -2,15720 

250,00000 232.81780 Base 234.97500 -2.15720 000 -2,15720 

WB1M 29899N987 EURODOLLAR FUTURES DEC01 
336 105 Feb 2001 236.180300 Local 236,66250 48220 

250,00000 236,18030 Base 236,66250 -48220 000 48220 

WBIM 29899N987 EURODOLLAR FUTURES DEC01 
392 3 (IM Jan 2001 697,965900 Local 704,92500 -6,95910 

750,00000 697,96590 Base 704,92500 -6,95910 000 -6,95910 

W81M 29899N987 EURODOLLAR FUTURES DEC01 
403 4 dM Jan 2001 930,921200 Local 939,90000 -8,97880 

1,000,000 00 930,92120 Base 939,90000 -8,978 BO 000 -8,97880 

WB1M 29899N987 EURODOLLAR FUTURES DEC01 
479 3 CO) Jan 2001 698.228400 Local 704,92500 -6,69660 

750,00000 698,22840 Base 704,92500 -6,69660 000 -6,69660 

WB1M 29899N987 EURODOLLAR FUTURES DECOI 
484 2 Ca Jan 2001 465,885600 Local 469,95000 4.064 40 

500,00000 465,88560 Base 469,95000 4.06440 000 -4,06440 
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WB1M 29899N987 EURODOLLAR FUTURES DEC01 
546 2 Q(2 Jan 2001 466,635600 Local 469,95000 -3,31440 

500,OW Do 466,63560 Base 469,95000 -3,31440 000 .3,31440 

WBIM 29899N987 EURODOLLAR FUTURES DEC01 
712 1 OW Jan 2001 232,780300 Local 234,97500 -2,19470 

250.00000 232.78030 ease 234,97500 -2,IW 70 000 -2,'194 70 

WBIM 29899N987 EURODOLLAR FUTURES DEC01 
778 1 CKB Jan 2001 232792800 Local 234,97500 -2.18220 

250,00000 232,79280 Bass 234,97500 -2,18220 000 -218220 

2989SN987 Total 10,499,515 92 Local 10,5114,362 50 -84,84658 
10 .499 .515 92 Bass 10,584,362 50 -84,84658 000 .84,84658 

WBlZ 29899N995 EURODOLLAR FUTURES SEPOI 
083 18 OU Apr 2001 4,322,704 960 Local 4,312,264 98 10,41998 

4,50000000 4,322,704 96 awe 4,312,294 98 10,41998 000 10,41998 

WBIM 29899N995 EURODOLLAR FUTURES SEPOI 
225 2 M Jan 2001 468,960600 Local 471,80000 -2,83940 

600,00000 468,96060 ease 471,80D 00 -2,83940 000 -2,83940 

W81M 29899N995 EURODOLLAR FUTURES SEPOI 
226 2 09 Jan 2001 470,985600 Local 472,83750 -1,85190 

500,00000 470,98560 Base 472,83750 -1,851 90 000 -1,85190 

WB1H 29899N995 EURODOLLAR FUTURES SEP01 
244 92 CU Apr 2001 22,094,019 880 Local 22,040,664 94 53.35494 

23,000,000 00 22,094,019 88 Base 22.040,664 94 53,354 94 000 53.35494 

WBIM 29899N995 EURODOLLAR FUTURES SEPOI 
302 4 05 Jan 2001 940,731200 Local 945,52500 4,79380 

1,000,000 00 940,73120 Base 945,52500 -4,79380 000 .4,79380 
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WB1M 29899N995 EURODOLLAR FUTURES SEP01 
303 3 05 Jan 2001 704,228400 Local 708,52500 -4,29660 

75000000 704,22840 awe 708,52500 -4,29660 000 -4,29660 

WBIY 29899N995 EURODOLLAR FUTURES SEPOI 
367 141 aill Fab 2001 33,548,835 000 Local 33,532,620 00 16,21500 

35,250,000 00 33,548,835 00 Base 33,532,620 00 16,21500 000 16,21500 

WB1Y 29899N995 EURODOLLAR FUTURES SEPOI 
387 71 Ga Mar 2001 16,848 .122 500 Local 16,885,220 00 -37,09750 

17,75Q,000 00 16,1148,M 50 Bass 16,885,220 00 -37,09750 000 .37,09750 

WBIM 29899N995 EURODOLLAR FUTURES SEPOI 
390 3 Mll Jan 2001 705,315900 Local 709,27500 -3,95910 

750,00000 705,31590 ease 709,27500 -3,95910 000 -3,95910 

WB1M 29899N995 EURODOLLAR FUTURES SEP01 
391 3 MB Jan 2001 705.990900 Local 7D9,650 00 .365910 

750,00000 705,99090 Base 709,65000 -3,65910 000 -3,65910 

WBIM 29899N995 EURODOLLAR FUTURES SEPOI 
401 5 dffl Jan 2001 1,1 T7,439 000 Local 1,182,800 00 -5,36100 

1,250,000 00 1,177,439 00 Base 1,182,800 00 -5,36100 000 -5,36100 

WSlM 29899NS95 EURODOLLAR FUTURES SEPOI 
402 5 CD Jan 2001 1,177,601 500 Local 1,182,912 50 .5,31100 

1,250,000 00 1,177,60150 Base 1,182.912 50 -5,31100 000 -5,31100 

WBIY 29899N995 EURODOLLAR FUTURES SEP01 
453 100 W Mar 2001 23,918,500 000 Local 23,907,000 00 11,50000 

25,000,000 00 23,918,500 00 Base 23,907,000 00 11 .50000 000 11,50000 

WBlM 29899N995 EURODOLLAR FUTURES SEPOI 
477 3 CID Jan 2001 708,096200 Local 710,46250 -2,36630 

750,00000 708,09620 Base 710,46250 -2.36630 000 -2,36630 
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WBlY 29899N995 EURODOLLAR FUTURES SEP01 
520 93 Oil Apr 2001 22,334,067 '180 Local 22,280,184 84 53,88234 

23,250,000 00 22,334,067 18 Base 22,280,184 84 53,88234 000 53.88234 

29899N995 Total 130,125,598 82 Local 130,051,762 26 73,83656 

130,125,598 82 Base 130,051,762 26 73.83656 000 73,83656 

WBIH 92399G969 US TREAS NOTES SYR FUTURES MAR01 
Oil 9 09 Mar 2001 931,677690 Loral 936,65817 -4.98058 

900,00000 931,67759 Base 936,65817 4,98058 coo 4,98058 

WBlH 92399G969 U 3 TREAS NOTES SYR FUTURES MAR01 
014 32 OCZ Mar 2001 3,308,620 320 Local 3,330,340 16 -21,8`19 84 

3,200,000 00 3,308,520 32 ewe 3,33Q340 16 -21,81984 000 -21,819 114 

WBlQ 92399G969 U S TREAS NOTES SYR FUTURES MAR01 
014 3 W Feb 2001 302,964000 Local 308,14425 -5,18025 

300,GOO 00 302,96400 Base 308,14425 -5,18025 000 -5,18025 

WBlM 92399G969 U S TREAS NOTES SYR FUTURES MAR01 
032 1 W Jan 2001 99,305290 Local 101,38281 -2,077 52 

1 00,G00 00 99.30529 Base 101,38281 -2,OT7 52 000 -2,07752 

WBIF 92399G969 U S TREAS NOTES SYR FUTURES MAR01 
047 67 05 Feb 2001 6,862,509 170 Local 6,920,622 96 -58,11379 

6.700,000 00 6,862,509 17 Base 6,920,622 96 -58,11379 000 -58,11379 

WBlF 92399G969 U S TREAS NOTES SYR FUTURES MAR01 
054 112 CID Feb 2001 11,592,407 120 Local '11,639,677 56 47,27044 

11,200,000 00 11,592,407 12 Base 11,639.677 56 -47,27044 000 -47,27044 

WBIF 92399G969 U S TREAS NOTES SYR FUTURES MAR01 
060 2 02 Mar 2001 206,851020 Local 208,33576 -1,48474 

200,00000 206,851 02 Base 208,33576 -1,48474 000 -1,48474 
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WBIF 92399G969 U S TREAS NOTES SYR FUTURES MAR01 
063 132 M Mar 2001 13,582,135 220 Local 13,690,394 11 -108,25889 

13,200,000 00 13,582 .135 22 Base 13,690,394 11 -108,25889 000 -10B.258 89 

WBlF 92399G969 U S TREAS NOTES SYR FUTURES MAR01 
068 195 OB Mar 2001 20,014 .222 500 Local 20,196,25125 -182,02875 

19,500,000 00 20,014 .222 50 Base 20,196,25125 -182,02875 000 -182.02875 

WBlM 92399G969 U S TREAS NOTES SYR FUTURES MAR01 
086 103 05 Feb 2001 10 .421 .133 500 Local 10,573,375 05 -152,241 55 

10,300,000 00 10,421,133 60 Base 10,573,375 05 -152,241 55 000 -152,241 55 

WBlM 92399G969 U S TREAS NOTES SYR FUTURES MAR01 
130 10 (EM Jan 2001 9114 .959 240 Local 1,013,765 62 -28,80638 

1,000,000 00 984,95924 Base 1,013,765 62 -28,80638 000 .28,80638 

WBlM 92399G969 U S TREAS NOTES SYR FUTURES MAR01 
131 13 02 Jan 2001 1,280,406 390 Local 1,317.976 56 -37.57017 

1,300,000 00 1,2BO.406 39 Base 1,317,976 56 -37.57017 000 -37.57017 

W81M 92399G969 U S TREAS NOTES SYR FUTURES MAR01 
160 6 MI) Jan 2001 595124990 Local 608,29687 .13,171 88 

600,00000 695,12499 Base 608,29687 -13,171 88 000 -13,17188 

W81M 92399G969 U STREAS NOTES SYR FUTURES MAR01 
175 1 (H) Jan 2001 98,961540 Local 101,38281 -2,42127 

100,00000 98,96154 Base 101,38281 -2,42127 000 .2,421 27 

WBW 92399G969 US TREAS NOTES SYR FUTURES MAR01 
234 1 (IM Jan 2001 98,820920 Local 101,38281 -2,56189 

100,00000 98,82092 Base 101,38281 .2,561 89 000 -2,56189 

WBlM 92399G969 U S TREAS NOTES SYR FUTURES MAR01 
234 CXL -1 (13A Jan 2001 -98820920 Local -101,38281 2,56189 

.100,00000 -98,82092 Base .101,38281 2,56189 000 2,561 89 
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WBIM 9239QG969 U S TREAS NOTES SYR FUTURES MARDI 
236 1 = Jan 2001 98,820920 Local 101,38281 -2,56189 

100,00000 98,82092 Base 101,38281 .2,56189 000 -2,56189 

WB1M 92399G969 U S TREAS NOTES SYR FUTURES MAR01 
258 3 M Feb 2001 295.290900 Local 304,14844 -8,85754 

300,00000 295,29090 Base 304.14844 -8.85754 000 -8,85754 

WBW 92399G969 U S TREAS NOTES SYR FUTURES MAR01 
289 2 02 Feb 2001 '197 .329 340 Local 202,76562 -5,43628 

200,00000 197,32934 Base 202,76562 -6,43628 000 .5,43628 

WB1M 92399G969 U S TREAS NOTES SYR FUTURES MAR01 
311 2 03 Jan 2001 196,485590 Local 202,76562 -6,28003 

200.00000 196,48559 Base 202,76562 -6,28003 000 .6.28003 

WB1Y 92399G969 U S TREAS NOTES SYR FUTURES MARDI 
332 300 W Feb 2001 31,362,750 000 Local 31,337,625 00 25,12500 

30,000,000 00 31,362,750 00 Base 31 .337,625 00 25,12500 000 25,12500 

WBlM 92399G969 U S TREAS NOTES SYR FUTURES MARDI 
395 4 0Z Jan 2001 393,033700 LOMW 405,531 25 -12,49755 

400,00000 393,03370 Bass 405,531 25 -12,49765 000 -12,49765 

WB1M 92399G969 U S TREAS NOTES SYR FUTURES MARDI 
398 1 W Feb 2001 98.899040 Local 101,38281 -2.48377 

100,00000 98,89904 Base 101.382 81 -2 .48377 000 .2,48377 

WBIM 92399G969 U S TREAS NOTES SYR FUTURES MAR01 
427 12 03 Feb 2001 1,188,288 600 Local 1,216,593 75 -28,30515 

1,200.000 00 1,188,288 60 Base 1,216,593 75 -28,30515 000 -28,30515 

WBIM 92399G969 U S TREAS NOTES SYR FUTURES MAR01 
496 16 03 Jan 2001 1,581,134 780 Local 1,622,124 99 -40,99021 

1 .600,000 00 1,581,134 78 Base 1,622.124 99 -40,99021 000 -40,99021 
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WBIM 92399G969 U S TREAS NOTES 5YR FUTURES MAR01 
653 2 M Fab 2001 198,110590 Local 202.76562 -4,65503 

200,00000 198,11059 Base 202.76562 -4 .65503 000 -4,65503 

WBIH 92399G969 U S TREAS NOTES 5YR FUTURES MAR01 
744 53 05 Mar 2001 5,501 .268 030 Local 5.515,875 89 .14,60786 

5300,00000 5,501,268 03 Base 5,515,875 89 .14,60786 000 -14,60786 

WBlF 92399G969 U STREAS NOTES 5YR FUTURES MAR01 
747 40(MFeb200I 3,966,707760 Local 4,060,308 88 -93,601 12 

4,000,000 00 3,966,707 76 Base 4,060,308 88 -93.601 12 000 -93,601 12 

WB1M 92399G969 US TREAS NOTES 5YR FUTURES MAR01 
754 2 W Jim 2001 198,048 090 Local 202,76662 4,71753 

200,00000 198,04809 Base 202,76562 4,71753 000 4,71753 

WBIH 92399G969 U S TREAS NOTES 5YR FUTURES MAR01 
755 37 W Mar 2001 3,828,945 370 Local 3,850,705 81 -21,76044 

3,700,000 00 3,828.945 37 Base 3.850,705 81 -21,76044 000 -21,76044 

WB1F 92399G969 U S TREAS NOTES 5YR FUTURES MAR01 
757 51 M Feb 2001 5,145,607 260 Local 5,220,124 38 -74,51712 

5,100,000 00 5,145,607 26 Bass 5,220,124 38 -74,51712 000 -74,517 12 

WBIF 92399G969 U S TREAS NOTES 5YR FUTURES MAR01 
776 27 M Fab 2001 2,726,676 270 Local 2,763,695 26 -36,91899 

2,700,000 00 2726,67627 Base 2,763,595 26 -36.91899 000 -36,91899 

WBlH 92399G969 U S TREAS NOTES 5YR FUTURES MARGI 
787 49 03 Mar 2001 5,061 .999 880 Local 5,099,583 37 -37,58349 

4,900,000 00 6,061,999 88 Base 5,099,583 37 -37,5113 49 000 -37,58349 

WBlM 92399G969 U S TREAS NOTES 5YR FUTURES MAR01 
789 1 CKB Jan 2001 98,899040 Local 101,38281 -2,41W 77 

100,00000 98,89904 Base 101,38281 -2.48377 000 -2,48377 
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W81M 92399G969 US TREAS NOTES 5YR FUTURES MAR01 
790 27 GO Feb 2001 2,663,102 460 Local 2,737,335 93 -74,23347 

2,700,000 00 2,663,102 46 Bass 2,737.335 93 -74,23347 000 -74,23347 

WB1F 92399G969 U S TREAS NOTES 5YR FUTURES MAR01 
795 134 03 Feb 2001 13,555,829 840 Local 13,737,807 92 -181,97808 

13,400,000 00 13,555,829 84 Base 13,737,807 92 -181,97808 000 -181,97808 

92399G969 Total 
148,638,405 35 Local 149,933,175 72 -1,294,T70 37 
148,638,405 35 Base 149,933,176 72 -1,294,770 37 0 DO -1,294,770 37 

WB10 92399G977 U S TREAS NOTES 10YR FUTURES MAR01 
02 5 CIS Feb 2001 517,752330 Local 521,69875 .3,94642 

500,00000 517,75233 Base 521,69875 -3,94642 000 .3,94642 

WBIQ 92399G977 U S TREAS NOTES 10YR FUTURES MAROI 
023 8 M Feb 2001 831,095220 Local 839.77194 -8,67672 

800,00000 831,09522 Base 839,77194 -8,67672 000 -8,67672 

WBIM 92399G977 US TREAS NOTES IDYR FUTURES MAR01 
023 4 Mt Jan 2001 398,750000 Local 407,78125 .9,03125 

400,00000 398,750 DO Base 407,78126 -9,031 25 000 -9,03125 

W81M 92399G977 U S TREAS NOTES 10YR FUTURES MAROi 
023 CXL -4 CRA Jan 2001 -398,750 000 Local 407,78125 9,03125 

-400,00000 -398,75000 Bass -407,78125 9,03125 000 9.03125 

WBIM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
024 8 = Jan 2001 797,125000 Local 815,56250 -18,43750 

800,00000 797,12500 Bass 815,56250 -18,43750 000 -18,43750 

WB1M 92399G977 U S TREAS NOTES 10YR FUTURES MAR01 
024 CXL -8 CIA Jan 2001 -797,125 000 Loral -815,56250 18,43750 

-800,000 00 -797,12500 Base -815,56250 18.43750 000 18,437SO 
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WBlM 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
025 3 (0 Jan 2001 298,781250 Local 305,83594 -7,05469 

300.00000 298,781 25 Base 305,83594 -7,05469 000 -7,05469 

WB1M 92399G977 USTREAS NOTES 10YR FUTURES MAR01 
025 0(L -3 (ZA Jan 2001 -298,781 250 Local -305,83594 7,05469 

-300,00000 -298,78125 Base -305,83594 7,05469 000 7,05469 

WBlM 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
026 5 OX Jan 2001 497,890620 Local 509.72656 -11,83594 

500,00000 497,89062 Base 509,72656 -11.83594 000 - 1 1,B35 94 

WBlM 92399G977 U S TREAS NOTES 10YR FUTURES MAR01 
026 CXL -5 QX Jan 2001 -497,890 620 Local .509,72656 11,83594 

-500.00000 -497,89062 Base -609,72656 11,83594 000 11,83594 

WBlM 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
027 7 01 Jan 2001 696,937480 Local 713,61718 -16,67970 

700,00000 696,93748 Base 713,61718 -16,67970 000 -16,67970 

WBlM 92399G977 U S TREAS NOTES 10YR FUTURES MAR01 
027 CXL -7 CRX Jan 2001 -696.937 480 Local -713,61718 16,67970 

-700,00000 -696,93748 Bass -713,61718 16.67970 000 16,67970 

WBlM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
028 5 CQ Jan 2001 497,734370 Local 509,72656 -11,99219 

500.00000 497,73437 Base 509.72656 A 1,992 19 000 -11,99219 

WB1M 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
028 CXL -5 (14 Jan 2001 -497 .734 370 Local -509,72656 11 .99219 

-500,00000 -497,73437 Base -509,72656 11,99219 000 11,99219 

WBlM 92399G977 U S TREAS NOTES 10YR FUTURES MAKI 
029 2 CIA Jan 2001 199.031 240 Local 203,89062 4,859 3B 

200,00000 199031 24 Base 203,89062 4,85938 000 4,85938 
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WBW 92399G977 US TREAS NOTES 10YR FUTURES MARDI 
029 CXL -2 (9 Jan 2001 -199,031 240 Local -203,89062 4,85938 

-200,00000 .199,031 24 Base -203 .89062 4,85938 000 4,85938 

W61M 92399G977 U S TREAS NOTES IOYR FUTURES MARDI 
030 2 COX Jan 2001 198,999990 Local 203,89062 4,89063 

200,00000 198,99999 Base 203,89062 -4,89063 000 -4.89063 

WB1M 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
030 CXL .2 OX Jan 2001 -198,999 990 Local -203,89062 4,89063 

-200,00000 -198,99999 Base .203,89062 4,1190 63 000 4,89063 

WB1M 92399G977 U S TREAS NOTES IOYR FUTURES MAR01 
031 4 = Jan 2001 397,649500 Local 407,78125 .1013175 

400,00000 397,64960 Base 407,781 25 -10,13175 000 -10.131 75 

WB1M 92399G977 US TRFAS NOTES 10YR FUTURES MAR01 
031 CXL 4 DO Jan 2001 -397,649 500 Local 407.78125 10,13175 

-400,00000 .397.64950 Base -407,78125 10,131 TS 000 10,13175 

WBIM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
036 4 M Feb 2001 407,721200 Local 414.12500 -6,40380 

400,00000 407,721 20 Base 414,12500 -6,40380 000 -6,40380 

WBlM 92399G977 US TREAS NOTES IOYR FUTURES MARDI 
037 4 M Feb 2001 407,5CA 960 Local 414,01563 -6,45067 

400,00000 407.56496 Base 414,01563 -6,45067 000 -6,45067 

WBIM 9239913977 U S TREAS NOTES IDYR FUTURES MARDI 
038 4 M Feb 2001 406,189940 Local 413.45312 .7,26318 

400,00000 406,18994 Base 413.45312 -7,26318 000 -7,26318 

W81M 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
039 6 23 Feb 2001 610,750000 Local 620,94375 -10,09375 

600,00000 610,75000 Bass 620,64375 .10,09375 000 -10,09375 
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WB1M 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
062 4 OX Jan 2001 398,750000 Local 407.78125 -9 .031 25 

400,00000 398,75000 Base 407,78125 -9,031 25 000 -9,03125 

W81M 92399G977 U S TREAS NOTES 10YR FUTURES MAR01 
063 8 W Jan 2001 797,125 DOO Local 815,56250 -18,43750 

800,00000 797,12500 Base 815,56250 -18,43750 000 -18,43750 

WB1M 92399G977 U S TREAS NOTES 10YR FUTURES MAROI 
064 3 C01 Jan, 2001 298,781 250 Local 305,83594 -7,05469 

300,00000 298,781 25 Base 305,83594 -7,05469 000 -7.05469 

WBIM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
065 5 OX Jan 2001 497,1390 620 Local 509,72656 -11,83594 

500,00000 497.89062 Base 509,72656 -11,83594 000 A 1,835 94 

W81M 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
066 7 CRA Jan 2001 696,937480 Local 713.61718 -16,67970 

700,00000 696.93748 awe 713,61718 -16,67970 000 .16.67970 

WB1M 92399G977 USTREAS NOTES 10YR FUTURES MAR01 
067 5 CM Jan 2001 497.734370 Local 509,72656 -11,99219 

500,000 00 497,73437 Base 509,72656 .11,99219 000 -11,99219 

WB1M 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
068 2 CVI Jan 2001 199,031240 LocaJ 203,89062 -4,85938 

200,00000 199,03124 Base 203,89062 4,85938 000 4,85938 

WB1M 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
069 2 CRA Jan 2001 198,999990 Local 203,89062 -4,89063 

200,00000 198,99999 ease 203,89062 4,89063 000 -4,89063 

WBlM 92399G977 USTREAS NOTES 10YRFUTURFS MAR01 
070 4 CRA Jan 2001 397,649 500 Local 407,781 25 -10,131 75 

400,00000 397,649 50 Base 407,78125 -10,131 75 000 .10,131 75 
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101,94531 -2,34314 
101,94531 -2,34314 000 -2.34314 

1.156,481 93 -14,37467 
1,156,481 93 -14,37457 000 -14,37457 

917,50781 -21,01962 
917,50781 -21,01962 000 -21,01962 

Prepared by State Street 

WB1M 92399G977 U S TREAS NOTES IOYR FUTURES MARDI 
078 1 DO Feb 2001 101,859370 Local 

100,00000 101,85937 Base 

WBIM 92399G977 U S TREAS NOTES IOYR FUTURES MARDI 
079 1 (10 Feb 2001 101,906250 Local 

100,00000 101 .906 25 Base 

WBIM 92399G977 U S TREAS NOTES IOYR FUTURES MAR01 
080 1S4a6Fsb200l 16,145,064380 Local 

iS,400,000 00 16,145,064 38 Base 

WBiM 92399G977 U STREAS NOTES 10YR FUTURES MARDI 
100 148 W Feb 2001 15 .426,247 080 Local 

14,800,000 00 15,426,247 08 Base 

WBIM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
100 2 (111 Jan 2001 199.329340 Local 

200,00000 199,32934 Base 

WBIM 92399G977 U STREAS NOTES 10YR FUTURES MARDI 
10`1 1 M5 Jan 2001 99,539670 Local 

100,00000 99,53967 Base 

WBIM 92399G977 U STREAS NOTES IQYR FUTURES MAR01 
137 1 (HE Jan 2001 99,602170 Local 

100,00000 99,60217 Base 

WBIQ 92399G977 US TREAS NOTES IOYR FUTURES MARDI 
155 1103 Mar 2001 1,142,107 360 Local 

1,100,000 00 1,142,107 36 Base 

WB1M 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
157 9 CD Jan 2001 896,488190 Local 

900,00000 896,48819 Base 
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103,50000 -1,64063 
103,60000 -1 .64063 000 -1,64063 

103,500 DO -1,69375 
103,50000 1.593 75 000 -1,59375 

16,167,718 79 -22.65441 
16,16T,718 79 -22,65441 0 DO -22,65441 

15,5S3,031 34 -1 26,7114 26 
15,553,031 34 -126,78426 000 -126,76426 

203,89062 -4,56128 
203.89062 -4,56128 000 4,56128 

101,94531 -2,405 64 
101.94531 .2,40564 000 -2,40564 
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W81M 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
158 1 M9 Jan 2001 99,468740 Local 101,94531 -2.47657 

100,00000 99,46874 ewe 101,94531 -2,47657 000 -2,47657 

W81M 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
'159 2 CM Jan 2001 19B,9W260 Local 203,89063 -4,98437 

200,00000 198.90626 Base 203.89063 -4,9114 37 000 -4.98437 

W81M 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
168 1 CM Jan 2001 99,367790 Local 101.94531 -2,57 52 

10000000 99,36779 Base 101,945 31 -2,57752 000 -2,57752 

WBIM 92399G977 U S TREAS NOTES 10YR FUTURES MAR01 
168 CXL -1 CM Jan 2001 .99.367790 Local -101,94531 2,5T7 52 

-100,00000 -99,36779 Base -101,94531 2,57752 000 2,57752 

WBIM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
169 2 CM Jan 2001 198,766860 Local 203,89063 -5,12377 

200,00000 198,76686 Base 203.89063 -5,12377 000 -5,12377 

WB1M 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
169 CXL -2 MD Jan 2001 .198,766 860 Local -203,89063 5,12377 

-200,00000 -198,76686 Base -203,89063 5.12377 000 5,12377 

WB1M 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
'170 5 CM Jan 2001 497,151490 Loca) 509,72656 .12,57507 

500,00000 497,151 49 Base 509,72656 -i2 575 07 000 -12,57507 

WB1M 92399G977 U S TREAS NOTES 10YR FUTURES MAR01 
170 CXL -5 (RD Jan 2001 497,151490 Local -50972656 '12,575 07 

-500,00000 497.15149 Base -509,72656 12,57507 000 12,57507 

WBIM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
171 2 (RD Jan 2001 198,798090 Local 203.89062 .5,09253 

200,00000 198,79809 Base 203,89062 -5,09253 000 -5,09253 
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WB1M 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
171 CXL -2 (111) Jan 2001 -198,798 090 Local -203,89062 5,09253 

-200.000 DD -1911,798 09 Base -203,89062 5.09253 000 5,09253 

WBIM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
172 3 CBD Jan 2001 298,009650 Local 305,83S94 -7.82629 

300,00000 298,00965 Base 305,83694 -7,82629 000 -7,82629 

W81M 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
172 CXL -3 CM Jan 2001 -298 .009 650 Local -305,83594 7.82629 

-300,00000 -298,00965 Bass -305,83594 7,82629 000 7,82629 

WB1M 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
173 2 MI) Jan 2001 198.579360 Local 203,89063 -5.31127 

200,00000 '198,579 36 Base 203,89063 -5,31127 000 -5,31 '1 27 

WBiM 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
173 CXL -2 CM Jan 2001 -198,579 360 Local -203,89063 6,31127 

-200,00000 -198,57936 Base -203,89063 5,31127 000 5,31127 

WB1M 92399G977 U S TREAS NOTES 10YR FUTURES MAROI 
174 7 (RD Jan 2001 697,262090 Local 714,51562 -17,25353 

700,00000 697,26209 Bass 714,51562 -17,26353 000 -17,25353 

WB1M 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
174 CXL -7 CV) Jan 2001 -697,262 090 Local -714,51562 17,25353 

-700,00000 -697,26209 Base -714,51562 17,25353 000 17,25353 

WB1M 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
177 1 M) Jan 2001 99,367790 Local 101.94531 -2,57-752 

100,00000 99,36779 Bass 101,94531 .2,57752 000 -2,5T7 52 

WBIM 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
177 CXL -1 GM Jan 2001 -99,367790 Local -101,94531 2,57752 

.100,00000 -99,36779 Base -101 .94531 2,577 52 000 2,57752 
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WB1M 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
178 2 CM Jan 2001 198,766860 Local 203,89063 -5.12377 

200,00000 198,76686 Base 203.89063 -5,12377 000 -5,12377 

WB1M 92399G977 U S TREAS NOTES 10YR FUTURES MAR01 
178 CXL -2 CBM Jan 2001 -198766860 Local -203,89063 5,12377 

-200,00000 -198,76686 Base -203,89063 5,12377 000 5,123 T7 

WBIM 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
179 5 CM Jan 2001 497,151490 Local 509,72656 -12,57507 

500,00000 497,15149 Base 509,72656 -12,57507 000 -12,57507 

WBIM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
179 CXL -5 (HD Jan 2001 -497,151490 Locaj -509,72656 12.57507 

-500,00000 -497,15149 Base -509.72656 12.57507 000 12,57507 

WBlM 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
160 2 CKD Jan 2001 198,798090 Local 203,89062 -5,09253 

200,00000 198,79809 Base 203,89062 -5,09253 000 -5,09253 

W81M 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
180 CXL -2 GM Jan 2001 -198,798 090 Local .203,89062 5,09253 

-200,00000 -198,79809 Base -203.89062 5,09253 000 5,09253 

WB1M 92399G977 US TREAS NOTES 10YR FUTURES MAROI 
181 14M3Jw200I 1,369,274190 Local 1,427,234 37 -57,96018 

1,400.000 00 1,369,274 19 Base 1,427,234 37 -57,96018 000 -57,96018 

WBIM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
181 3 CM Jan 2001 298,009650 Local 306,83594 -7,82629 

300,00000 298,00965 Base 305,83594 -7,82629 000 -7,82629 

W81M 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
181 CXL -3 CM Jan 2001 -298,009 650 Local -305,83594 7,82629 

-300,00000 -298,00965 Base -305,83694 7,82629 000 7,82629 
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WB1M 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
182 2 W Jan 2001 195,641840 Local 203,89062 -8,24878 

200,00000 195,64194 Base 203,89062 .8.24878 000 -8,24878 

WSlM 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
182 2 W) Jan 2001 198,579360 Local 203.89063 -5,31127 

200,00000 198,57936 Base 203,B90 63 -531127 000 -5,31127 

WBIM 92399G977 USTREAS NOTES 10YR FUTURES MAR01 
182 CXL -2 (M Jan 2001 .198,579 360 Local .203,89063 5.31127 

-200,00000 -198.57936 Base -203,89063 5,31127 000 5,31127 

W81M 92399G977 U STREAS NOTES 10YR FUTURES MAROI 
183 7 (ED Jan 2001 697,262090 Local 714,51562 -17,25353 

700,00000 697,26209 Base 714,51562 -1 T.253 53 000 -17,25353 

W81M 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
183 CXL -7 CO) Jan 2001 -697,262 090 Local .714.51562 17.25353 

-700,00000 -697,26209 ease -714,51562 17,25353 000 1 T.253 53 

WBIM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
185 1 M Jan 2001 99,367790 Local 101.94531 .2,57752 

100,00000 99,36779 Base 101,94531 -2,57752 000 -2,57752 

WBIM 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
185 CXL -1 CM Jan 2001 -99,367790 Local .101,94531 2,57 52 

-100,00000 -99,36779 Base .101,94531 2.5T7 52 000 2,57752 

INSIM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
186 2 CM Jan 2001 198,766960 Local 203.1190 63 -5,12377 

200,00000 198,76686 Base 203,89063 -5,12377 000 -5,12377 

WB1M 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
186 CXL -2 GM Jan 2001 -198,766 860 Local -203 .89063 5,12377 

-200,00000 -198,76686 Base .203,89063 5,12377 000 5,12377 
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WBIM 92399G977 US TREAS NOTES ICYR FUTURES MAR01 
187 5 CKD Jan 2GOI 497,151490 Local 509,72656 -12,57507 

500,00000 497,15149 awe 509,72656 -12,57507 000 -12,57507 

WB1M 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
187 CXL -5 CKD Jan 2001 -497.151 490 Local -509,72656 12.57507 

-500,00000 -497,15149 Base -509,72656 12,57507 000 12,57507 

WBIM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
188 2 M) Jan 2001 198,798090 Local 203,89062 -5,09253 

200,00000 198,79809 Base 203,89062 -5,09253 000 .5,09253 

WB1M 92399G977 U S TREAS NOTES 10YR FUTURES MAR01 
188 CXL -2 CM Jan 2001 -198 .798 D90 Local -203,89062 5,09253 

-200,00000 .198,79809 Base -203,89062 5,09253 000 5,09253 

WB1M 92399G977 U S TREAS NOTES 10YR FUTURES MAR01 
189 3 CM Jan 2001 298,009650 Local 305,83594 -7,82629 

300,00000 298,00965 awe 305,83594 .7.82629 000 -7,82629 

WB1M 92399G977 U S TREAS NOTES 10YR FUTURES MAR01 
189 CXL -3 MD Jan 2001 -298,009 650 Local -305,83594 7,82629 

-300,00000 -298,00965 Base -305,83594 7,82629 000 7,82629 

WBIM 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
190 2 CKD Jan 2001 198,579360 Local 203,89063 -5,31127 

200,00000 198,57936 Base 203,89063 -5,31127 000 -5,31127 

W81M 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
190 CXL -2 CH) Jan 2001 .198.579 360 Local -203,89063 5,31127 

-200,00000 -198,57936 Base -203,89063 5,31127 000 5,31127 

WBlM 92399G977 U STREAS NOTES 10YR FUTURES MAROI 
191 7 MO Jan 2001 697,262090 Local 714,51562 -17,25353 

700,00000 697,26209 Base 714,51562 -17,25353 000 -1725353 
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-714,51562 17,25353 
-714,51562 1 7,253 53 000 1725353 

101,94531 -2,57752 
101.94531 -2,57752 000 .2,57752 

-101,94531 2,5T7 52 
-101,M 31 2,5T7 52 000 2.57752 

203.89063 -5,12377 
203,89063 -5,12377 000 -5,12377 

-203,89063 5,12377 
-203,89063 5,12377 000 5,12377 

509.72656 -12,57507 
509,72656 -12,57507 000 -12,57507 

-509,72656 12.57507 
-509,72656 12,57507 000 12,57507 

203,89062 -5,09253 
203.1190 62 -5,09253 000 -5,09253 

-2D3,890 62 5,09253 
-203,89062 5,09253 000 5,09253 
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WBIM 92399G977 U STREAS NOTES IOYR FUTURES MARDI 
191 CXL -7 CEOD Jan 2001 -697,262 090 Local 

-700.00000 -697,26209 Base 

WBIM 92399G977 US TREAS NOTES 10YR FUTURES MARDI 
193 1 CKD Jan 2001 99,367790 Local 

100,00000 99.36779 Base 

W81M 92399G977 U STREAS NOTES 10YR FUTURES MARDI 
193 CXL .1 CM Jan 2001 -99.367790 Local 

-100,00000 -99,36779 Base 

WBlM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
194 2 MD Jan 2001 198,766860 Local 

200,00000 198,76686 Base 

WBIM 9239~(3977 US TREAS NOTES 10YR FUTURES MAR01 
194 CXL -2 CM Jan 2001 -198,766 860 Local 

-200,00000 -198.76686 Base 

WBIM 92399G977 US TREAS NOTES IOYR FUTURES MARDI 
195 5 CH) Jan 2001 497,151490 Local 

500,00000 497,15149 Bass 

WB1M 92399G977 US TREAS NOTES 10YR FUTURES MARDI 
195 CXL -5 CM Jan 2001 -497,151 490 Local 

-500,00000 -497,15149 Base 

WBIM 92399G977 U S TREAS NOTES 10YR FUTURES MARDI 
196 2 CM Jan 2001 198,798090 Local 

200,00000 198,79809 Base 

WBIM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
196 CXL -2 CM Jan 2001 -198,798 090 Local 

-200,00000 -198,79809 Base 
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WB1M 92399G977 USTREAS NOTES 10YR FUTURES MAR01 
197 3 MI) Jan 2001 298,009650 Local 305,83594 -7,82629 

300,000 DO 298,00965 ewe 306,83594 -7,82629 000 -7,82629 

WB1M 92399G977 U S TREAS NOTES 10YR FUTURES MAR01 
197 CXL -3 CKD Jan 2001 -298,009 650 Local -305,83594 7,82629 

-300,00000 -298,00965 Base -305,83594 7,82629 000 7.82629 

WBlM 92399G977 US TREAS NOTES 10YR FUTURES MAROI 
198 2 CBI) Jan 2001 198,579360 Local 203,89063 -5,31127 

200,00000 198,57936 Base 203,89063 .5.31127 000 -5,31127 

WB1M 92399G977 U S TREAS NOTES 10YR FUTURES MAR01 
198 CXL -2 CKD Jan 2001 -198,579 360 Local -203,89063 5,31127 

-200,00000 -198,57936 Base -203,89063 5,31127 000 5,31127 

WBlM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
199 7 (111) Jan 2001 697,262090 Local 714.51562 .17,25353 

700,00000 697,26209 Base 714,51562 -17,25353 000 -17,25353 

WBIM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
199 CXL -7 CKI) Jan 2001 -697,262 090 Local -714,51562 17,25353 

-700,00000 -697,26209 Base -714,51562 17,25353 000 17.25353 

WBIM 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
201 1 MI) Jan 2001 99,367790 Local 101,94531 -2,57-752 

100,00000 99.36779 Base 101 .94531 .2,5T7 52 000 -2,57752 

WB1M 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
202 2 CM Jan 2001 198,766860 Local 203,89063 -5,12377 

200.00000 198.76686 Base 203,89063 -5,12377 000 -5,12377 

WBIM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
203 5 (81) Jan 2001 497,151490 Local 509,72656 .12,57507 

500,00000 497,151 49 Base 509,72656 -12,57507 000 .12,57507 
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203,89062 -5,09253 
203,89062 -5,09253 000 .5,09253 

305,83594 -7,82629 
305,83594 -7,82629 000 -7,82629 

203,89063 -5,31127 
203,89063 -5.31127 000 -5.31127 

714,51562 -17.25353 
714.51562 -17,25353 000 -1725353 

509.93750 -14.S4225 
509,93750 -14,94225 000 -14,94225 

308.53125 -6,49035 
308,53125 -6,49035 000 -6.49035 

617.29688 -12.93382 
617,29688 -12,93382 000 -12,93382 

411,34375 -8,B72 55 
411,1,13 75 -8,87255 0 OD -8,87255 

609,72656 -17,10632 
509,72656 -17,10632 000 -17,10632 

Prepared by State Street 

0 

Page 152 

WB`IM 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
204 2 CED Jan 2001 198,798090 Local 

200,00000 '198,798 09 Base 

WBlM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
205 3 CED Jan 2001 298,009650 Local 

300,00000 298,00965 ease 

WBIM 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
206 2 DID Jan 2001 198,579360 Local 

200,00000 198,57936 Bass 

WB1M 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
207 7 CM Jan 2001 697,262090 Local 

700,00000 697,26209 Base 

WB1M 92399G977 U S TREAS NOTES 10YR FUTURES MAROI 
228 5 CD Jan 2001 494,995250 Local 

500.00000 494,99525 Be" 

WB1M 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
229 3 (113 Jan 2001 302,040900 Local 

300,00000 302,04090 Base 

W81M 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
230 6 CU Jan 2001 604.363060 Local 

600,00000 604.36306 Base 

WB1M 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
231 4 M Jan 2001 402,471200 Local 

400,00000 402,47120 Base 

WB1M 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
237 5 03 Jan 2001 492,620240 Local 

500,00000 492.62024 ewe 
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WB1M 92399G977 USTREAS NOTES 10YR FUTURES MAR01 
238 13 = Jan 2001 1,281,015 770 Local 1,325,289 06 -44.27329 

1,300,000 00 1,281 .015 77 Bwe 1,325,289 D6 -44.27329 000 -44,27329 

WBIM 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
239 9 a4 Jan 2001 887.138320 Local 917,50781 -30,36949 

900,00000 887,13832 Base 917,50781 .30,36949 000 -30,36949 

WBlH 92399G977 USTREAS NOTES 10YR FUTURES MAR01 
251 57COJan2001 5,934,367910 Local 5,962,355 83 -27,98792 

5,700,000 00 5,934,367 91 Bwe 5,962,355 83 -27,98792 000 -27,98792 

WBlM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
285 1 W Feb 2001 99,727170 Local 102,75000 -3,02283 

1 GO,000 00 99,72717 Base 102,75000 -3,02283 000 -3,02283 

WB1M 92399G977 US TREAS NOTES 10YR FUTURES MAROI 
344 1 OS Feb 2001 100211550 Local 102,75000 -2,63845 

100,00000 100,211 55 Bwe 102,75000 -2,53845 000 -2,53845 

WBIM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
347 106 Feb 2001 100,477180 Local 102,76563 -2,28845 

100,00000 100,47718 Base 102.76563 -2,28845 000 -2,28845 

WBlM 92399G977 U S TREAS NOTES 10YR FUTURES MAR01 
348 3 00 Feb 2001 301,228400 Local 308,40625 -7,17785 

300,00000 301,22840 Base 308,40625 -7.1 T7 85 000 -7,17785 

WB1M 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
349 106 Feb 2001 100,367 80D Local 102,81250 -2.44470 

10000000 100,36780 ewe 102,81250 -2,44470 000 -2,44470 

WBlM 92399G977 US TREAS NOTES 10YR FUTURES MARDI 
350 106 Feb 2001 99,914670 Local 102,59375 -2,67908 

100,00000 99.91467 Base 102,69375 -2,67908 000 -2,67908 
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WBIM 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
393 1 02 Jan 2001 97,977170 Local 101,94531 -3.9W 14 

100,00000 97,97717 Base 101,94531 -3,96814 000 .3,96814 

WB1M 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
394 1 QM Jan 2001 97,930290 Local 101,94531 4,01502 

100,00000 97,93029 Base 101,94531 -4,01502 000 -4,01502 

WBIM 9239SG977 U S TREAS NOTES 10YR FUTURES MAR01 
397 1 W Feb 2001 99,977170 Local 102,59375 -2,61658 

100,()0000 99,97717 Base 102,59375 -2,61658 000 -2,61658 

WBlM 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
429 2 03 Feb 2001 200,391950 Local 205,16750 -4,79565 

200,00000 200,39185 Base 205,18750 4,79565 coo -4,79565 

WB1M 92399G977 U S TREAS NOTES 10YR FUTURES MAR01 
49B 1 CO Jan 2001 98.586540 Local 101.94531 -3,35877 

100.00000 98,58654 Base 101,94531 -3,35877 000 -3,35877 

WBlM 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
499 100 Jan 2001 98,742790 Local 101,94531 -3,20252 

100,I)DO Do 98,74279 Base 101,94531 -3,20252 000 -3,20252 

WBIQ 923M977 US TREAS NOTES 10YR FUTURES MAR01 
506 37 Off Jan 2001 3.929,044 280 Local 3,907.653 95 21,39033 

3,700,000 00 3,929,044 28 Bass 3,907,653 95 21,39033 000 21,39033 

WB`lM 92399G977 US TREAS NOTES '10YR FUTURES MAR01 
542 1 (19 Feb 2001 99,945920 Local 102,59375 -2,64783 

100,00000 99,94592 Base 102,59375 -2,64783 000 -2.64783 

WBlM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
547 3 02 Jan 2001 298,431630 Local 305,83594 -7,40441 

300,0DO 00 298,43153 Base 305,83594 -7,40441 000 -7,40441 
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WBIM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
548 2 05 Feb 2001 201,360600 Local 205.18750 -3,82690 

200,00000 201,36060 Base 205,18750 -3.82690 000 -3,82690 

WBlM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
548 1 CIIII Jan 2001 99,445920 Local 101,94531 -2,49939 

100,00000 99,44592 Base 101,945 31 -2,49939 000 -2,49939 

WBIM 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
548 CXl- -2 05 Feb 2001 -201,360 600 Local -205,18750 382690 

-200,00000 -201 36060 Base -205,18750 3,82690 000 3,82690 

WB1M 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
649 2 05 Feb 2001 201,7D4 350 Local 205.28125 -3,57690 

200,00000 201,70435 Base 205,28125 -3,57690 000 -3,57690 

WBIM 92399G977 US TREAS NOTES 10YR FUTURES MAROI 
549 1 C12 Jan 2001 99,430290 Local 101.94531 .2,51502 

100,00000 99,43029 Base 101,94531 -2,51502 000 -251502 

WBlM 92399G977 US TREAS NOTES 10YR FUTURES MAROI 
549 CXL -2 (16 Feb 2001 -201,704 350 Local -206,28125 3,57690 

-200,00000 -201,70435 Base -205,28125 3.57690 000 3,57690 

WB1M 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
550 2 CK2 Jan 2001 198,829340 Local 203,89062 .5,G61 28 

200,00000 198.82934 Base 203,89062 -5,06128 000 -5,06128 

WBIM 92399G977 U S TRFAS NOTES 10YR FUTURES MAR01 
550 2 W Feb 2001 201,829350 Local 205,37500 -3,54565 

200,00000 201,B29 35 ease 205,37500 -3,54565 000 -3,54565 

WBIM 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
550 CXL -2 (15 Feb 2001 -201,829 350 Local -206,37500 3.54565 

-200,00000 -201,82935 Base -205 .37500 3,54565 000 3,54665 

Page 155 Prepared by State Street 



ase Currency USD - US DOLLAR 
und Assot1D Security Name Security Description Close Ex Rate Trd Ole of Orig Trd 
Lot Contracts Trd Date Notional Notional Future Gn1Ls 
Ticker Notional N SO Data Proceeds Cost Future GrJLs Base Curr GnlLs Not Base Future Gn/L 

WB1M 92399G977 U S TREAS NOTES IOYR FUTURES MARDI 
S51 2 05 Fab 2001 201.860600 Local 205,4062S -3,54565 

200.00000 201.860 60 Base 205,40625 .3,54565 000 -3,54565 

WBIM 92399G977 U STREAS NOTES 10YR FUTURES MARDI 
551 CXL .2 a5 Feb 2001 -201,860 600 Local -205,40625 3,54565 

-200,00000 -201,86060 ease -205,40625 3.54565 000 3,54565 

WB1M 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
552 2 (15 Feb 2001 201,860610 Local 205,421 B8 .3,56127 

200,00000 201 .860 61 Bass 205,421 88 -3.56127 000 -3,56127 

WBIM 92399G977 USTREAS NOTES 10YR FUTURES MARDI 
552 CXL -2 (15 Feb 2001 -201,860 610 Local -205,421 88 3,56127 

-200,00000 -201,86061 Base -205,421 88 3,56127 000 3,56127 

WB1M 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
556 2 (15 Feb 2001 201,360600 Local 205,18750 .3,82690 

200,00000 201,36060 Bass 206,18750 -3,82690 000 -3,82690 

WBiM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
557 2 (15 Fab 2001 201,704350 Local 205,28125 -3,57690 

200,00000 201 .70435 Base 205,28125 -3,57690 000 -3,57690 

WB1M 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
558 2 05 Feb 2001 201.829350 Local 205,37500 -3,54565 

200,00000 201.82935 Bass 205,37500 -3,54565 000 -3,54565 

WB1M 92399G977 U S TREAS NOTES IOYR FUTURES MARDI 
559 2 05 Fab 2001 201,860600 Local 205,40625 -3,54565 

200,00000 201,86060 awe 205.40625 .3,54565 000 -3,54565 

WBIM 92399GO77 US TREAS NOTES 10YR FUTURES MARDI 
560 2 05 Fab 2001 201,860610 Local 205,421 88 -3,56127 

200,00000 201,86061 Base 205,421 88 -3.56127 000 .3,56127 
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WBlM 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
601 4 (16 Feb 2001 402,408700 Local 410,87500 -8,46630 

400.ODO 00 402,40870 Base 410,875 OD -8,46630 000 .8,46630 

WBIM 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
602 1 (36 Feb 2001 100,586550 Local 102,71875 -2j32 20 

100,00000 100,5136 55 Base 102,71875 -2,13220 000 -2.13220 

WB1M 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
603 4 (16 Feb 2001 402,283700 Local 410.87600 -8,59130 

400,00000 402,28370 ewe 410.87500 -8,59130 000 -8,591 30 

WBIM 92399G977 U S TREAS NOTES 10YR FUTURES MAR01 
626 4 CM Jan 2001 397,408700 Local 407,78125 -10,37255 

400,00000 397,40870 Bass 407,781 25 -10,37255 000 -10,37255 

W81M 92399G977 US TREAS NOTES 10YR FUTURES MAROI 
626 1 C16 Jan 2001 99,320920 Local 101,94531 -2,62439 

100,00000 99,32092 Base 101,94531 -2,62439 000 -2,62439 

WBIM 92399G977 USTREAS NOTES 10YR FUTURES MAROI 
627 3 (ME Jan 2001 297,962780 Local 305,83594 .7,87316 

300,00000 297,96278 Base 305,83594 -7,87316 000 -7,87316 

WB1M 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
631 3 CU Jan 2001 297,046880 Local 305,83594 -8,78906 

300,00000 297.04688 Bass 305,83594 -8,78906 000 -8,78906 

WBIM 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
632 4 MY Jan 2001 394,500 DOO Local 407,781 25 -13,28125 

400,00000 394.60000 Base 407,781 25 .13,28125 000 -13,28125 

WB1M 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
633 3 W Jan 2001 296,250000 Local 305.83594 -9,58594 

300,00000 296,25000 Base 305,83594 -9,58594 000 -9,58594 

Page 157 Prepared by State Street 



ass, Currency USD - US DOLLAR 
und Asset ID Security Name Security Description Close EK Rate Trd D19 of Orlg Trc 
Lot Contracts Trd Date Notional Notional Future Gn/Ls 
Ticker Notional Pa SO Date Proceeds Cost Future Grill-a Base Curr GrdLs Not Base Future Grill. 

WBIM 92399(3977 U STREAS NOTES 10YR FUTURES MARDI 
634 3 Orr Jan 2001 296,296880 Local 305,83594 -9,53906 

300,00000 296,29688 Base 305,83594 -9,53906 000 .9,53906 

WBIM 92399G977 U S TREAS NOTES IOYR FUTURES MARDI 
635 3 Orr Jan 2001 296,390630 Local 305,83594 -9,44531 

300,00000 296,39063 Base 305,83594 -9.44531 000 -9,"S 31 

WB1M 92399G977 U STREAS NOTES IOYR FUTURES MARDI 
636 6 CU Jan 2001 592,874990 LOCO) 611,67187 -18,79688 

600,00000 592,87499 Base 611,671 87 -18,79688 000 .18,79688 

WBIM 92399G977 U S TREAS NOTES IOYR FUTURES MARDI 
637 2 W Jan 2001 197,874990 Local 203,89062 -8,01663 

200,00000 197,87499 Base 203,89062 -6,0115 63 000 .6,01563 

WBlM 92399G977 U STREAS NOTES IOYR FUTURES MARDI 
638 2 W Jan 2001 197,968740 Local 203,89062 -5,92188 

200,00000 197,96874 Base 203,89062 -5,92188 000 .5,92189 

WB1M 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
639 3 ClY Jan 2001 297.140630 Local 305,83594 -8,69531 

300,00000 297.14063 Base 305,83594 -8,69531 000 .8,69531 

W81M 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
640 6 W Jan 2001 594,656240 Local 611,67187 -17,01563 

600,00000 594,65624 Base 611,67187 -17,01563 000 -17,01S 63 

WB1M 92399G977 US TREAS NOTES 10YR FUTURES MARDI 
640 2 OD Feb 2001 201,423110 Local 205,45313 -4,03002 

200,00000 201,42311 Base 205,45313 -4.03002 000 .4,03002 

WBIM 92399G977 US TREAS NOTES IOYR FUTURES MARDI 
641 2 W Jan 2001 198,249990 Local 203.89062 -5,64063 

200,00000 '198,249 99 ewe 203,89062 -5,64063 000 -5,64063 
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WBlM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
641 1 (20 Feb 2001 100,070930 Local 102,51563 -2,44470 

100,00000 100,07093 ewe 102,51563 -2,44470 000 -2,44470 

WB1M 92399G977 USTREAS NOTES 10YR FUTURES MAR01 
642 1 W Jan 2001 98,679520 Local 101,94531 -3,26579 

100,00000 98,67952 Base 101,94531 .3,26579 000 -3,26579 

WB1M 92399G977 U STRrAS NOTES 10YR FUTURES MAR01 
700 2 00 Feb 2001 200,610600 Local 205,03125 4,42065 

200,00000 200,61060 Base 205.03125 4,42065 000 -4,42065 

WBIM 92399G977 U S TREAS NOTES 10YR FUTURES MAR01 
704 2 02 Feb 2001 205,923100 Local 205,71875 20435 

200,00000 205.92310 Base 205,71875 20435 000 20435 

WBW 92399G977 U S TREAS NOTES 10YR FUTURES MAR01 
704 CXL -2 a2 Feb 2001 -205,923 100 Local -20571875 -20435 

-200,00000 -205,92310 Base -205,71875 -20435 000 -20435 

WB1M 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
705 2 (22 Feb 2001 201,860600 Local 205,71875 -3,85815 

200,00000 201,86060 Base 205.71875 -3,85815 000 -3,85815 

WBIM 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
705 CXL -2 02 Feb 2001 -201,860 600 Local -205,71875 3,85815 

-200,OGO 00 -201.86060 Base -205,71875 3.85815 000 3,85815 

WBlM 92399G977 U S TREAS NOTES 10YR FUTURES MAR01 
746 2 M2 Jan 2001 198,2D4 340 Local 203,89062 -5,68628 

200,00000 198,20434 Base 203,89062 .5,68628 000 -5,68628 

W81M 92399G977 U S TREAS NOTES 10YR FUTURES MAROI 
747 2 W Jan 2001 198,079340 Local 203,B90 62 -5,81128 

200,00000 198,07934 ewe 203,89062 -5,81128 000 -5,81128 
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203,89062 -5,84253 
203,89062 -5,1142 53 000 -5,84253 

305,83594 -8,81066 
305,83594 -8,81066 000 -8.81066 

407,78125 .11,87255 
407,781 25 -1 '1,872 65 000 -11,87255 

509,72656 -14,91882 
609,72656 -14.91882 000 .14,91882 

305,83594 -8,99816 
305,83S94 -8,99816 000 -8,99816 

205,7`18 75 -3,858 '15 
205,71875 -3,85815 000 -3,85815 

205,71875 -3,79565 
205,71875 -3,79565 000 -3,79565 

1,236.125 00 -26,21140 
1 .236.125 00 -26.21140 000 -26,211 40 

-1,236,125 00 26.21140 
-1,236,125 00 26,21140 000 26,21140 

Prepared by State Street 

WBIM 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
748 2 W Jar 2001 198,048090 Local 

200,00000 198,04B 09 Base 

WB1M 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
749 3 M2 Jan 2001 297,025280 Local 

300,00000 297.02528 Base 

WB1M 92399G977 U S TREAS NOTES 10YR FUTURES MAR01 
750 4 M Jan 2001 395,908700 Local 

400,00000 395,90870 Base 

WB1M 92399G977 U S TREAS NOTES 10YR FUTURES MAR01 
751 5 (12 Jan 2001 494,807740 Local 

500,00000 494,80774 Base 

WBIM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
752 3 (n Jan 2001 296,837780 Local 

300,000 GO 296,83778 ewe 

WB`IM 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
758 2 a2 Feb 2001 201,860600 Local 

200,00000 201,86060 Bass 

WBIM 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
759 2 02 Feb 2001 201,923100 Local 

200.00000 20`1 .923 10 Base 

W81M 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
762 12 Q3 Feb 2001 1,209,913 600 Local 

1,200,000 00 1,209,913 60 Base 

WBIM 92399G077 U S TREAS NOTES 10YR FUTURES MAR01 
762 CXL -12(MFeb200I -1,209,9`13600 Local 

-1,200,000 00 -1,209,913 60 Base 
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WBIM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
763 2 GO Fab 2001 202.079350 Local 206,21875 -4,13940 

200,00000 202,07935 Base 206,21875 -4,13940 000 4,'13940 

WBlM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
763 C)(L -2 M Feb 2001 -202.079 350 Local -206.21875 4,13940 

-200.00000 -202,07935 Base -206,21875 4,13940 000 4,13940 

WBJM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
764 4 C13 Fab 2001 404,221200 Local 41243750 -8.21630 

400,00000 404,22120 Base 412,43750 -9.21630 000 -8,21630 

WB1M 9239DG977 U S TREAS NOTES 10YR FUTURES MARO'l 
764 CXL 4 M Fab 2001 404,221200 Local -412,43750 8,21630 

400,00000 -404,22120 Base -412,43750 8,21630 000 8,21630 

WB1M 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
765 2 M Feb 2001 202,141850 Local 206,21875 4,07690 

200,00000 202,141 85 Base 206,21875 -4,07690 000 4,07690 

WBIM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
765 CXL -2 M Feb 2001 .202 .141 850 Local .206,21875 4,07690 

-200,00000 -202,141 85 Base -206,21875 4,07690 000 4,07690 

WBlM 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
766 3 M Feb 2001 303,259660 Local 309.32813 -6,06847 

300,GOO 00 303,25966 Base 309,32813 -6.06847 000 -6,06847 

WBlM 92399G977 U S TREAS NOTES 10YR FUTURES MAR01 
766 CXL -3 M Feb 2001 .303,259 660 Local -309,32813 6.06847 

-300,00000 -303,25966 Base -309,32813 6,08847 000 6,06847 

WBiM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
767 3 M Fab 2001 303,306510 Local 309,32812 -6,021 6`1 

300,00000 303,30651 ease 309,32812 -6,02161 000 -6,02161 
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WB1M 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
767 CXL -3 03 Feb 2001 -303,306 510 Local -309,32812 6,02161 

-300,00000 -303,30651 Base -309,32812 6,02161 000 6,021 6`1 

WB1M 92399G977 U S TREAS NOTES 10YR FUTURES MAR01 
768 2 03 Feb 2001 201,141 850 Local 205,75000 -4,60815 

200,00000 201.141 85 Base 205,75000 
0 

4,60815 000 -4,60815 

WB1M 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
768 CXL -2 (13 Feb 2001 -201,141 850 Local -205,75000 4,60815 

.200.00000 -201,14185 Base -205,750 DO 4,60815 000 4,60815 

WBIM 92399G977 U S TREAS NOTES 10YR FUTURES MAR01 
769 4 123 Feb 2001 402,846200 Local 411,75000 -8,90380 

400,00000 402,84620 Base 411,75000 -8,90380 000 -8,90380 

WB1M 92399G977 US TREAS NOTES IOYR FUTURES MAR01 
769 CXL -4 03 Feb 2001 -402,646 200 Local 411,75000 8,90380 

400,00000 402,94620 Base -4`1 1,750 00 8,90380 000 8,90380 

WBIM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
770 2 M Feb 2001 202,079350 Local 206,18750 .4,10815 

200,00000 202,07935 Base 206,18760 -4,10815 000 -4,108 15 

WBIM 92399G977 U S TREAS NOTES 10YR FUTURES MAROI 
770 CXL -2 (23 Feb 2001 -202,079 350 Local -206.18750 4,10815 

.200,00000 -202,07935 Bass -2136,187 50 4,10815 000 4,10815 

WBIM 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
771 3 03 Feb 2001 303,259660 Local 309,32813 -6,06847 

300,00000 303,25966 Base 309,32813 -6,06847 000 -6.06847 

WB1M 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
771 GXL -3 (M Feb 2001 -303,259 66D Loco) -309,32813 6,06847 

-300,00000 -303,25966 Base -309,32813 6,06847 000 6,06847 
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WBlM 92399G977 U S TREAS NOTES 10YR FUTURES MAR01 
772 3 M Feb 2001 303,306510 Local 309,32812 -6,02161 

300,00000 303,30651 Base 309,32812 -6,02161 000 -6,02161 

WBIM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
772 CXL -3 M Feb 2001 -303,306 510 Local -309,32812 6,02161 

-300,00000 -303,30651 Base -309,32812 6,02161 000 6,02161 

WBlM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
773 4 M Feb 2001 402,377460 Local 411,51563 -9,13817 

400,00000 402,377 46 Base 411 51563 -9,13817 000 -9,13817 

WBlM 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
773 CXL -4 M Feb 2001 -402,37 460 Local -411,51563 9,13817 

-400,00000 -402,37746 Base -411,51563 9,13817 000 9,13817 

WBW 92399G977 USTREAS NOTES 10YR FUTURES MAR01 
774 2 M Feb 2001 201.673090 Local 205,98437 -4,31128 

20000000 201,67309 Base 205,98437 -4 .311 28 000 -4,311 28 

WBIM 92399G977 U S TREAS NOTES 10YR FUTURES MAR01 
774 CXL -2 M Feb 2001 -201,673 090 Loral -205,98437 4,31128 

-200,00000 -201,67309 Base -205,99437 4,31128 000 4,31128 

WBlM 92399G977 US TREAS NOTES 10YR FUTURES MAROI 
775 3 03 Feb 2001 303,197160 Loco] 309,29688 -6,09972 

300,00000 303,19716 Base 309,29688 -6,09972 000 -6,09972 

WBIM 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
775 CXL -3 M Feb 2001 -303,197 160 Local -309,29688 6,D99 72 

-300,00000 -303,19716 Base -309 .29688 6.09972 000 6,09972 

W81M 92399G977 U S TREAS NOTES 10YR FUTURES MAR01 
776 3 M Feb 2001 303,306510 Local 309,32812 -6.02161 

300,00000 303,30651 Base 309,32612 -6,02161 000 -6,02161 
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WB1M 92399G977 U S TREAS NOTES 10YR FUTURES MAR01 
776 CXL -3 03 Feb 2001 -303,306 510 Local -309,32812 6,02161 

-300,00000 -303.30651 Base -309,32812 6,02161 000 6,02161 

WB1M 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
777 2 CD Feb 2001 201,204350 Local 205,75000 -4.54565 

200,00000 201,20435 Base 205.75000 .4,54565 000 -4,54565 

WBIM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
777 CXL -2 M Feb 2001 -201,204 350 Local -205.75000 4,54565 

-200,00000 .201,20435 ease -205,75000 4.54565 000 4,54565 

WBIM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
778 3 03 Feb 2001 301 .915900 Local 308,65625 -6,74035 

300.00000 301,91590 Base 308,65625 -6,74035 000 -6,74035 

WBlM 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
778 CXIL -3 M Feb 2001 -301,915 900 Local -308,65625 6,74035 

.300,00000 -301,91590 Base -308,65625 6,74035 000 6,74035 

WB1M 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
779 3 (23 Feb 2001 303,212770 Local 309,28125 -6,06848 

300,00000 303,21277 Base 309,28125 -6,06848 000 -6,06848 

WB1M 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
779 CXL -3 M Feb 2001 -303,212 770 Local -309,28125 6,06848 

-300.00000 -303,21277 Bass .309,28125 6,06848 000 6,06848 

W81M 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
780 5 M3 Jan 2001 495,156240 Local 509,72656 -14,57032 

500,OGO 00 495,15624 Base 509,72656 -14,57032 000 -14,57032 

WBlM 92399G977 U S TREAS NOTES 10YR FUTURES MAR01 
780 3 Q3 Feb 2001 301.853400 Local 308,62500 -6,77160 

300,00000 301.85340 Base 308,62500 -6,77160 000 -6,77160 
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WBIM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
780 CXL ~3 123 Feb 2001 -301 .853 400 Local -308,62500 6.771 60 

-300.00000 -301,85340 Base -308,62500 6.77160 000 6,T71 60 

WB1M 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
781 12(XBJan200I 1,188,1137480 Local 1,223,343 74 -35.15626 

1,200,000 00 1,188,187 48 Base 1,223,343 74 -35.15626 000 -35,15626 

WB1M 9239913977 US TREAS NOTES 10YR FUTURES MAROI 
781 3 03 Feb 2001 302,400270 Local 308,87500 -6.47473 

300,00000 302,40027 Base 308,87500 -6,47473 000 -6,47473 

WBIM 9239913977 U STREAS NOTES 10YR FUTURES MAROI 
781 CXL -3 CID Feb 2001 -302,00 270 Loral -308,87500 6,47473 

-300,00000 -302,40027 Base -308,67500 6.47473 000 6,47473 

WBIM 9239913977 US TREAS NOTES 10YR FUTURES MAR01 
782 5 (KB Jan 2001 494,843740 LoceJ 509,72656 -14.88282 

500,00000 494,1143 74 Base 509,72656 -14,88282 000 -14,88282 

WB1M 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
782 3 123 Feb 2001 301.900 270 Local 308,62500 -6,72473 

300.00000 301,90027 Base 308,62500 -6,72473 000 -6,72473 

WB1M 9239913977 U STREAS NOTES 10YR FUTURES MAR01 
782 CXL -3 (8) Feb 2001 -301,900 270 Local -308,62500 6,72473 

-300,00000 -301,9DO 27 Base -308,62500 6.72473 000 6.72473 

WB1M 9239913977 U S TREAS NOTES IOYR FUTURES MAR01 
783 3 23 Feb 2001 301,806520 Local 308,62500 -6,81848 

300,00000 301,80652 Base 308,62500 -6.81848 000 -6,81848 

WBIM 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
783 1 (XB Jan 2001 98,937490 Local 101,94531 -3,00782 

100,0()000 98,93749 Base 101,94531 -3,00782 000 -3,00782 
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WBIM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
784 84 Q3 Fab 2001 8,509,556 380 Local 8,672,984 39 -163,42801 

8,400,000 00 8,W9,556 38 Base 8,672,984 39 -163,42801 000 A63,428 01 

W81M 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
7114 12 (113 Jan 2001 1,187,062 480 Loca) 1,223,343 74 -36,28126 

1,200,000 00 1,187,062 48 Base 1,223,343 74 -36.28126 000 -36,28126 

WBIM 92399G977 US TREAS NOTES 10YR FUTURES MAROI 
785 8 GM Jan 2001 791,250 ODO Local B15,562 50 -24,31250 

800,00000 791,25000 Base 815,56250 -24,31250 000 -24,31250 

WB1M 92399G977 U STREAS NOTES 10YR FUTURES MAROI 
785 6 M Feb 2001 611,394300 Local 621 .18750 -9,79320 

600,00000 611 .39430 Base 621 .18750 -9,79320 000 -9,79320 

WBIM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
785 CXL -6 M Feb 2001 -611,394 300 Local -621 .187 50 9.79320 

-600,00000 -611,39430 Base -621,18750 9.79320 000 9,79320 

WB1M 92399G977 U STREAS NOTES 10YR FUTURES MAROI 
786 10 CC Jan 2001 988,906240 Local 1,019,453 12 -30,54688 

1,000,000 00 988,90624 Base 1.019,453 12 -30,W 88 000 .30,54688 

WBlM 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
786 4 M Feb 2001 406,908700 Local 413.71875 -6,81005 

- 

400,00000 406,90870 Bass 413,71875 -6,81005 000 -6,81005 

WB1M 92399G977 US TREAS NOTES 10YR FUTURES MAROI 
786 CXL -4 (83 Feb 2001 -406,908 700 Local 413,71875 6,81005 

-400,00000 -406.90870 Base -413,71875 6,81005 000 6,81005 

WBIM 92399G977 U S TREAS NOTES 10YR FUTURES MAROI 
787 4 M Jan 2001 395,089600 Local 407,78125 -12.69165 

400,00000 395,08960 Base 407,78125 -12,69165 000 -12.691 65 
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WBIM 92399G977 U S TREAS NOTES 10YR FUTURES MAR01 
787 4 Q3 Fab 2001 406,783700 Local 413,62500 -6,841 30 

400,00000 406,7113 70 Base 413,625 DO -6,841 30 000 -6,941 30 

WB1M 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
787 CXL -4 (23 Fab 2001 .406.783 700 Local -413,62500 6,84130 

-400,00000 406,78370 Base 413,62500 6.84130 000 6,841 30 

WB1M 92399G977 U S TREAS NOTES 10YR FUTURES MAR01 
788 4 W Fab 2001 407,096200 Local 413,90625 -6,81005 

40000000 407,09620 Base 413,90625 -6.81005 000 -6,81005 

WBIM 92399G977 USTREAS NOTES 10YR FUTURES MAR01 
788 CXL 4 M Feb 2001 407,096200 Local 413,90625 6,81005 

-400,00000 407,09620 Base -413,90625 6,81005 000 6,81005 

92399G977 Total 
85.949,127 91 Local 87,213,798 38 -1 .264,670 47 
85,949,127 91 Base 87,213,798 38 .1,264,670 47 000 .1,264,670 47 

WBIF 93299`1912 U STREAS NOTES 2YR FUTURES JUN01 
096 4008May200I 8,155,770400 Local 8,184,215 20 -28,44480 

8.000,000 00 8,155,770 40 awe 8,184,215 20 -28,44480 000 -28,44480 

WB`lM 932991912 US TREAS NOTES 2YR FUTURES JUN01 
120 1 CM Apr 2001 203,711540 Local 204,921 87 -1,21033 

200,00000 203,71154 Base 204,92167 -1,21033 000 -1,21033 

WB1M 932991912 US TREAS NOTES 2YR FUTURES JUN01 
126 2 90 May 2001 409,110620 Local 409.114375 -73313 

400,00000 409,11062 Base 409,84375 -73313 000 -73313 

WB`lM 932991912 U S TREAS NOTES 2YR FUTURES JUN01 
175 1 CE Feb 2001 204,289670 Local 204,76562 47595 

200,00000 204,28967 awe 204,76562 47595 000 47595 

Page 167 Prepared by State Street 



ass, Currency USD - US DOLLAR 
und Asset ID Security Name Security Description Close Ex Rate Trd Die of Orig Trd 
Lot Contracts Trd Date Notional Notional Future Gri/Ls 
Ticker Notional Pa Stl Date Proceeds Cost Future GrilLs Bliss Curr Gn/Ls Not Base Future Gn/L 

WB1M 932991912 U S TREAS NOTES 2YR FUTURES JUN01 
176 1 MA Apr 2001 203,711540 Local 204,92187 -1,21033 

200,00000 203,71154 Base 204,92187 -1,21033 000 -1,21033 

WBIM 932991912 U S TREAS NOTES 2YR FUTURES JUN01 
187 199 May 2001 204,477170 Local 204,921 87 44470 

200,00000 204,477 17 Base 204,92187 -44470 000 -44470 

WB1F 932991912 U S TREAS NOTES 2YR FUTURES JUN01 
191 14Q9May2G01 2,854,519M Local 2,864,475 32 -9,95568 

2,800,000 00 2,854,519 64 Base 2,864,476 32 -9,95568 000 -9,95566 

WBIF 932991912 US TREAS NOTES 2YR FUTURES JUN01 
204 15 00 May 2001 3,059,351400 Local 3,069,080 70 -9,72930 

3,000,000 00 3,059,351 40 Base 3,069,080 70 .9,72930 000 -9.72930 

W81M 932991912 U 8 TREAS NOTES 2YR FUTURES JUN01 
304 2 W Mar 2001 408,391850 Local 409,B43 75 .1,451 90 

400,00000 408,391 85 Base 409,8437S -1,45190 0 DO .1,451 90 

W81M 932991912 U S TREAS NOTES 2YR FUTURES JUNO'l 
3D5 1 C2 Mar 2001 204,227 WO Local 204,921 87 -69470 

200.00000 204,22717 Base 204.92187 -69470 000 -69470 

W81M 932991912 U S TREAS NOTES 2YR FUTURES JUN01 
309 2 00 Mar 2001 407,704350 Local 409,84375 -2,13940 

400,00000 407,70435 Bass 409,114375 -2,13940 000 -2,13940 

WBIM 932991912 U S TREAS NOTES 2YR FUTURES JUN01 
348 42 90 May 2001 8.632,134 980 Local 8,626,468 69 5,66629 

8,400,000 00 8,632,134 98 Base 8,626,468 69 5,66629 000 5.66629 

WB1M 932991912 U S TREAS NOTES 2YR FUTURES JUN01 
359 103 Mar 2001 204,758420 Local 204,921 87 .16345 

200,00000 204,75842 Base 204,92187 -16345 000 -16346 
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WB1M 932991912 U S TREAS NOTES 2YR FUTURES JUN01 
359 CXL -105 Mar 2001 -204,758 420 Local -204,92187 16345 

-200.00000 -204.75842 ewe -204,92187 16345 000 16345 

WB1M 932991912 U S TREAS NOTES 2YR FUTURES JUN01 
361 105 Mar 20011 204,758420 Local 204.92187 -16345 

2GO,000 00 204,75842 Base 2D4.921 87 -16345 000 -16345 

WB1M 932991912 U S TRFAS NOTES 2YR FUTURES JUN011 
361 CXL -1 05 Mar 2001 -204,758 420 Local -204,921 87 16345 

-200,00000 -204,75842 ewe -204,921 87 16345 000 16345 

WB1M 932991912 U S TREAS NOTES 2YR FUTURES JUN01 
366 1 GS Mar 2001 204,758420 Local 204,921 87 -16345 

200,00000 204,75842 Base 204,921 87 -16345 000 -16345 

W81M 932991912 U S TREAS NOTES 2YR FUTURES JUN01 
366 CXL -105 Mar 2001 -204,758 420 Local -204,921 87 16345 

.200,00000 -204,75842 Base -204,921 87 16345 000 16345 

WB1M 932991912 U S TREAS NOTES 2YR FUTURES JUN01 
368 1013 Mar 2001 204,758420 Local 204,921 87 -16345 

200,00000 204,75842 Base 204,921 87 -16345 000 -16345 

WB1M 932991912 US TREAS NOTES 2YR FUTURES JUN01 
416 2 00 May 2001 408,454350 Local 409,84375 -1,38940 

400.00000 408.45435 Base 409,84375 -1,38940 000 -1 .38940 

VVB1M 932991912 US TREAS NOTES 2YR FUTURES JUN01 
452 109 Mar 2001 204,774040 Local 204,92187 -14783 

200.00000 204.T74 04 Base 2D4,921 87 -14783 000 -14783 

WBIM 932991912 U S TREAS NOTES 2YR FUTURES JUN01 
512 1 (0 Apr 2001 203,352170 Local 204,921 87 .1 .56970 

200,00000 203,35217 ewe 204,921 87 -1,56970 000 -1,56970 

Page 169 Prepared by State Street 



ase Currency USD - US DOLLAR 
und Asset ID Security Name Security Description Close Ex Rate Trd Dta of Orig Trd 
Lot Contracts Trd Date Notional Notional Future GrJLs 
Ticker Notional pa SO Date Proceeds Cost Future Gn/L9 Bass Curr Gn(Ls Not Base Future GnIL 

409,84375 -1,92065 
409,84375 -1,92065 000 -1,92065 

409,84375 -2,32690 
409,84375 -2,32690 000 -2,32690 

9,192,25014 .65,27406 
9,192,250 14 -65,27406 000 -65,27406 

204,92187 -97595 
204,92187 -97595 000 -97595 

409,54375 -82690 
409,84375 -82690 000 -82690 

6,133,843 84 .36,901 16 
6,133,843 84 -36,90116 000 -36.901 16 

204.921 87 3967 
204,92187 3967 000 3967 

409,84376 -1,85815 
409,84375 -1,85815 000 -1,85815 

43,398,146 34 -164,138 41 
43,396.146 34 -164,13841 000 .164,13841 
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WB1M 932991912 U S TREAS NOTES 2YR FUTURES JUN01 
513 2 00 May 2001 407,923100 Local 

400,00000 407,92310 Bass 

WB1M 932991912 U S TREAS NOTES 2YR FUTURES JUN01 
654 2 00 May 2001 407,516850 Local 

400,00000 407.51685 Bass 

WB1F 932991912 US TREAS NOTES 2YR FUTURES JUN01 
669 4500May200I 9,126,976080 Local 

9,000,000 00 9,126,976 08 Base 

WB1M 932991912 US TREAS NOTES 2YR FUTURES JUN01 
684 106 Mar 2001 203,9645 920 Local 

200,00000 203,94592 Base 

WBW 932991912 US TREAS NOTES 2YR FUTURES JUN01 
768 2 00 May 2001 409,016850 Local 

400,00000 409,01685 Base 

WBIF 932991912 US TREAS NOTES 2YR FUTURES JUN01 
773 30 00 May 2001 6,096,942 680 Local 

6,000,000 00 6,096.942 68 Base 

WBlM 932991912 U S TREAS NOTES 2YR FUTURES JUN01 
780 1 C13 Apr 2001 2134,961540 Local 

200,00000 204,96154 Bass 

WBIM 932991912 U S TREAS NOTES 2YR FUTURES JUN01 
781 2 0113 Apr 2001 407,985600 Local 

400,00000 407,98560 Bass 

932991912 Total 
43.234,007 93 Local 
43.234,007 93 Base 
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WBIF 935990913 U S TREAS BONDS FUTURES JUN01 
045 3 00 May 2001 317,745540 Local 310,378 77 7,36677 

300,00000 317,74564 Base 310,378 T7 7,366 T7 000 7,36677 

WB1F 93599D913 U S TREAS BONDS FUTURES JUN01 
068 2 00 May 2001 212.741 920 Local 206,37496 6,36696 

200,00000 2`12,74192 Base 206,37496 6,36696 000 6,36696 

WBlF 93599D913 U S TREAS BONDS FUTURES JUN01 
071 2 00 May 2001 214.851000 Local 206,61700 8,23400 

200,00000 214,851 00 Base 2D6,617 00 8,23400 000 8,23400 

WBIF 93599D913 U S TREAS BONDS FUTURES JUN01 
099 106 May 2001 106,988000 Local 103,30850 3,67950 

100,00000 106,98800 Base 103,30850 3,67950 000 3,67950 

WBIM 93599D913 U S TREAS BONDS FUTURES JUN01 
116 1 CIO Mair 2001 104,367800 Local 105,37500 .1,00720 

100,00000 104,36780 Base 105,37500 -1.00720 000 -1,00720 

WBlM 93599D913 US TREAS BONDS FUTURES JUN01 
122 1 MB Apr 2001 111 .774050 Local 106,43750 5,33655 

100,00000 111,77405 Base 106,43750 5,33655 000 5,33655 

WBlF 93599D913 U S TREAS BONDS FUTURES JUN01 
130 2 00 May 2001 215,163500 Local 206,61700 8,54650 

200,00000 215,16350 Base 206,61700 8,54650 000 8,54650 

WBlF 93599D913 USTREAS BONDS FUTURES JUN01 
163 6 99 May 2001 637,881 120 Local 620,35881 17,52231 

600,00000 637,881 12 Base 620,35881 17,52231 000 17,52231 

WB1F 93599D913 U S TREAS BONDS FUTURES JUN01 
172 4 90 May 2001 435,991080 Local 418.62854 17,36254 

40000000 435,991 08 Base 418,62854 17,36254 000 1736254 
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WBlF 93599D913 U S TREAS BONDS FUTURES JUN01 
195 4 99 May 2001 441,530 160 Local 419,21058 22.31958 

400,00000 441,53016 Base 419,21058 22,31958 000 22,31958 

WB1F 93599D913 U STREAS BONDS FUTURES JUNOI 
207 2 00 May 2001 220,288520 Local 209,33576 10,95276 

200,00000 220,28852 Base 209,33576 10,95276 000 10,95276 

WBIM 93599DS13 US TREAS BONDS FUTURES JUN01 
245 190 May 2001 101,024050 Local 100,56250 46IS5 

100,00000 101 .02405 Base 100.56250 461 S5 000 461 55 

WBIM 93599D913 U S TREAS BONDS FUTURES JUN01 
294 1 MD Apr 2001 109,336550 Local 104,75000 4,68655 

100,00000 109,33655 Base 104,76000 4,58655 000 4,58655 

WBIM 93599D913 U S TREAS BONDS FUTURES JUN01 
297 S 90 May 2001 508,401 500 Local 502,81250 5,58900 

500,00000 508,40150 Base 602,8`12 50 5.58900 000 5,58900 

WBIM 935990913 U S TREAS BONO$ FUTURES JUNOI 
429 1199 May 2001 1,113,014 550 Local 1,103,968 75 9,04580 

i, 100.000 00 1 . 1 13.0`14 55 Base 1,103,966 75 9,04580 Goo 9.m so 

W81M 93699D913 U S TREAS BONDS FUTURES JUN01 
441 1 (D Apr 2001 106,992800 Loco) 105,37500 1 .61780 

100,00000 106,99280 Base 105,37500 1,61780 000 1,61780 

WB1Q 93599D913 U S TREAS BONDS FUTURES JUN01 
444 8CWApr200l 871,311000 Local 843,65560 27,65550 

800,00000 871,31100 Base 843.65550 27,65550 000 27,65550 

W81H 93599D913 U STREAS BONDS FUTURES JUN0`I 
676 50 09 May 2001 4,917,187 500 Local 4,976,562 50 -59,37500 

5.000,000 00 4,917,187 50 Base 4,976,562 50 -59,37500 000 -5937500 
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WB1M 93599D913 US TREAS BONDS FUTURES JUN01 
686 1 (36 Mar 2001 103.336550 Local 104.84375 -1,50720 

100,00000 103,33655 Base 104,84375 -1,50720 000 -1,50720 

93599D913 Total 
10,849,927 19 Local 10,755,172 92 94,75427 
10,849,927 19 Base 10,755,172 92 94.75427 000 94.75427 

W81M 93599E929 USTREAS NOTES 10YR FUTURES JUN01 
02 2 08 May 2001 213,829350 Local 210,06250 3,76685 

200,00000 213,82935 Base 210,06250 3,76685 000 3.76685 

WB`lH 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
06 7 MY Jun 2001 756,367570 Local 744,91816 11,44941 

700,00000 756,36757 Base 744,91816 11,44941 000 11,44941 

WBlM 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
020 2 (23 Mar 2001 205,954350 Local 209,68750 .3,73315 

200.00000 205,95435 Base 209,68750 -3,73315 000 -3,73315 

WB1M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
021 3 03 Mar 2001 309,025270 Local 314,53125 .5,50598 

300,00000 309.02527 Base 314.53125 .5,50598 000 -5,50598 

WBIM 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
030 1 OIR Apr 2001 106,664670 Local 105.57031 1,09436 

100.00000 106,66467 Base 105,57031 1 .09436 000 1,09436 

WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
030 CXL -1 01P Apr 2001 -106.664 670 Local -105,57031 -1 .09436 

-100,00000 -106,66467 Base -105,57031 -1.09436 000 -1,09436 

WB1M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
032 1 01B Apr 2001 106,664670 Local 105.57031 '1,094 36 

'100,000 00 106,664 67 Base 105,57031 1.09436 000 1 .09436 
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-105,570 3`1 -1,09436 
-105,57031 -1,09436 000 .1,09436 

'105,570 31 1,09436 
105,57031 1.09436 000 1,09436 

-105,57031 -1,09436 
-106,57031 -1,09436 000 .1,09436 

106,57031 1,09436 
105,570 3`1 1,09436 000 1,09436 

-105,57031 -1,096436 
-105,57031 -1,09436 000 -1,09436 

105,57031 1,09436 
105,57031 1.09436 000 1,09436 

-105.57031 -1 .094 36 
-105,57031 -1,09436 000 .1,09436 

105,57031 1,09436 
105,57031 1,09436 000 1,09436 

-105,57031 -1,09436 
-105,57031 -1,09436 000 .1,09436 

Prepared by State Street Page 174 

Is 

W81M 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
032 CXL -100 Apr 2001 .106.664 670 Local 

-100.00000 -106.66467 Base 

WB1M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
034 1 OLD Apr 2001 106,664670 Local 

100,00000 106.66467 Base 

WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
034 CXL -1 0D) Apr 2001 -106,664 670 Local 

.100,00000 406,664 67 Base 

WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
036 1001 Apr 2001 106,664670 Local 

100,00000 106,66467 ease 

WBIM 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
036 CXL -1 0CD Apr 2001 .106,664 670 Local 

-100,000 00 -106,66467 Base 

WB1M 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
038 1 019 Apr 2001 106,664670 Local 

100,00000 106,66467 Base 

WB1M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
038 CXL -1019 Apr 2001 -106,664 670 Local 

.100,00000 -106,66467 Base 

WBIM Q3599E929 US TREAS NOTES 10YR FUTURES JUN01 
040 100 Apr 2001 106.664670 Local 

100,D0000 106,66467 Bass 

WBlM 93599E929 U STREAS NOTES 10YRFUTURPS JUN01 
040 CXL -1 OIR Apr 2001 -106,664 670 Local 

-100,00000 -106,66467 Base 
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WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
042 1 OED Apr 2001 106,664670 Local 106,57031 1,09436 

100,00000 106,66467 Base 105,57031 1,09436 000 1,09436 

WBIM 93599E929 USTREAS NOTES 10YR FUTURES JUN01 
042 C)a. - I W Apr 2001 -106,664 670 Local -105,57031 -1,09436 

-100,00000 .106,66467 Base -105,57031 .1,09436 000 -1 09436 

W81M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
044 1019 Apr 2001 106,664670 Local 105,57031 1,09436 

100.00000 106.66467 Base 105,57031 1.09436 000 1,09436 

WB1H 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
053 3 ME Jun 2001 326,032530 Local 319,25064 6,78189 

300,00000 326,03253 Base 319.25064 6,78189 000 6,78189 

WB1H 93599E929 USTREAS NOTES 10YR FUTURES JUN01 
062 12 03 Jun 2001 1,303,380 120 Local 1,277,002 56 26,3T7 56 

1,200,000 00 1,303,380 12 Base 1,277,002 56 26,3T7 56 000 26,37756 

WB1M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
072 5 M Mar 2001 513,948370 Local 524,21875 -10,27038 

50000000 513,94837 Base 524.21875 -10,27038 000 -1027036 

WBIM 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
072 CXL -5 (22 Mar 2001 -513,W 370 Local -524,21875 10.27038 

-500.00000 -513 M 37 Base -524,21875 10,27038 000 10,270 38 

W81M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
073 3 (22 Mar 2001 308,087 770 Loc,al 314,53125 -6,44348 

300,00000 308,08777 Base 314,53125 -6,44348 000 .6."3 48 

WBlM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
073 CXL -3 02 Mar 2001 -308,087 770 Local -314,53125 6.44348 

-300,00000 -308,08777 Base -314,531 25 6,44348 000 6,44348 
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104,84375 -2,16345 
104,84375 -2,16345 000 -2,16345 

.104,84375 2,16345 

.104,94375 2.16345 000 2,16345 

524,21876 -10,27038 
524,21875 -10,27038 000 -1 D,270 38 

314,53125 -6,44348 
314,53125 -6,44348 000 -6,44348 

104,84375 -2.16345 
104,64375 -2,16345 000 -2,16345 

105,031 25 1,50842 
105,03125 1,50842 000 1,50842 

-105,03125 -1,50842 
-105,031 25 -1,50842 000 -1,50842 

105,031 25 1,50842 
105,03125 11,508 42 000 1,50842 

638501 28 9,81378 
638,50128 9,81378 000 9,81378 
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W81M 93599EQ29 U S TREAS NOTES I0VR FUTURES JUN01 
074 1 02 Mar 2001 102,680300 Local 

100.00000 102,68030 Base 

WB1M 93599E929 U S TREAS NOTES 10YR FUTURES JUNDI 
074 CXL .1 a2 Mar 2001 -102,680 300 Local 

.100,00000 -102 .6110 30 Base 

WB1M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
076 5 02 Mar 2001 513,948370 Local 

500,00000 513,W 37 Base 

W81M 93599E929 USTREAS NOTES 10YR FUTURES JUN01 
077 3 Q2 Mar 2001 308.087770 Local 

300,00000 308.087 T7 Base 

WB1M 93599E929 US TREAS NOTES 10YR FUTURES JUNOI 
078 1 (22 Mar 2001 102,680 300 Local 

100,00000 102,68030 Base 

WB1M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
096 106 May 2001 106,539670 Local 

100,00000 106,53967 awe 

WBIM 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
096 CXL -108 May 2001 -106,539 670 Local 

-100,00000 -IG6 .539 67 Bwe 

W81M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
098 108 May 2001 106,539670 Local 

100,00000 106,53967 Base 

WS1H 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
100 6 02 Jun 2001 648,315060 Local 

600,()0000 648,31506 Base 
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WBlM 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
ill 5 M Mar 2001 514,375000 Local 524,21875 -9,1143 75 

500,00000 514,37500 Base 524,21875 -9,64375 000 -9,84375 

WBlM 93599E929 USTREAS NOTES 10YR FUTURES JUN01 
112 4 (23 Mar 2001 411,086700 Local 41g.375 00 -8,28830 

400,00000 411,08670 Base 419.37500 -8,28830 000 -8,28830 

WBlM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
116 6 (ZB Apr 2001 640,218740 Local 633,421 87 6,79687 

600,00000 640,21874 Base 633,421 87 6,79687 000 6,79687 

WBIM 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
117 13(KHApr2001 1,386,937490 Local 1,372,414 06 14,52343 

1,300,000 00 1,386,937 49 Base 1,372,414 06 14,52343 coo 14,52343 

WBIM 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
118 6 (n Apr 2001 640031240 Local 633,421 87 6,60937 

600,00000 640.03124 Base 633,42187 6.60937 000 660937 

W81M 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
119 2 (ZB Apr 2001 212,618090 Local 211,14062 IAT7 47 

200,00000 212,61809 Base 211,14062 1,47747 000 1,47747 

WBlM 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
139 5 23 Mar 2001 513,984370 Loced 524,21875 -10,23438 

500,00000 513,98437 Base 524,21875 -10,23438 000 -10,23438 

WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
165 6 CM Apr 2001 640,124990 Locaj 633,42187 6,70312 

600,00000 640,12499 ewe 633,421 87 6,70312 000 6,70312 

WBIM 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
166 1 (D Apr 2001 106,421870 Local 105,57031 851 56 

100,00000 106,42187 Base 105,57031 85156 000 851 56 
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633,42188 6,60938 
633,42188 6,60938 000 6,60938 

211,14063 2,29688 
211,14063 2,29688 000 2,29688 

211,14062 2,32812 
211,14062 2,32812 000 2,32812 

422,281 25 3.95955 
422,28125 3,95955 000 3.95955 
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WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
167 3 GW Apr 2001 319,406260 Local 

300,00000 319.40625 Base 

WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUNO'l 
168 2 01 Apr 2001 212,968740 Local 

200,00000 212.96874 Base 

WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
169 4 W Apr 2001 426J87 500 Local 

400.00000 426,18750 Bass 

WB1M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
170 4 (IM Apr 2001 426,312500 Local 

400,00000 426,31250 Base 

WB1M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
171 2 M Apr2001 213,218740 Local 

200,00000 213.21874 Base 

WB1M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
172 6 COX Apr 2001 640,031260 Local 

600,00000 640,03126 Base 

WBIM 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
173 2 (D Apr 2001 213.437510 Local 

200,00000 213,43751 Base 

WSIM 93599ES29 US TREAS NOTES 10YR FUTURES JUN01 
174 2 (IM Apr 2001 213,468740 Local 

200,00000 213,46874 Base 

WB1M 93599E929 U STREAS NOTES 10YR FUTURES JUNOI 
175 4 CM Apr 2001 426,240800 Local 

400,00000 426,24080 Base 

316,71094 2,69531 
316,71094 2,69531 000 2,69S31 

211.14062 1,82812 
211,14062 1,82812 000 1,82812 

422,28125 3,90625 
422,28125 3,90625 000 3,90625 

422,28125 4,03125 
422,28125 4,03125 000 4031 25 

211,14062 2.07812 
211,14062 2,07812 000 2,07812 
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WB1M 93599E929 U 8 TREAS NOTES 10YR FUTURES JUN01 
185 2 (116 Apr 2001 213,812510 Local 211,14063 2,671 B8 

200,00000 2113,11112 51 Base 211,14063 2,67188 000 2,671 88 

WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
186 13 (M Mar 2001 1,340,937 640 Local 1,361,85156 -20,91392 

1 300,00000 1,340,937 64 Base 1 361 .85156 -20,91392 000 -20,91392 

WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
186 6 (116 Apr 2001 641,062490 Local 633,42187 7,64062 

600,00000 641,06249 Base 633,421 87 7,64062 000 7,64062 

WBlM 93599E929 U S TREAS NOTES 10YR FUTURES JUNOI 
187 2 05 Mar 2001 206,266840 Local 209,51562 -3,24878 

200,00000 206,26684 Base 209,51562 -3,24878 000 -3,24878 

WB1M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
187 2 CM Apr 2001 214,187500 Local 211,40625 2,781 25 

200,00000 214,18750 Base 211,40625 2,78125 000 2,781 26 

W81M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
188 38 125 Mar 2001 3,915,507 620 Local 3,980,796 86 -65.28924 

3,800.000 00 3,915,507 62 Base 3,980,796 86 -65,28924 000 -65,28924 

WBIM 93599E929 U 8 TREAS NOTES 10YR FUTURES JUN01 
188 2 (0 Apr 2001 214,312510 Local 211,48438 2,82813 

200,ODO 00 214.31251 Base 211,48438 2,82813 000 2,82813 

WBIM 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
189 4 CZ6 Apr 2001 428,750000 Local 423,12500 5.62500 

400,00000 428,75000 Base 423,12500 5,62500 000 S,62500 

W81M 9359GE929 U 3 TREAS NOTES 10YR FUTURES JUN01 
190 2 M6 Apr 2001 214,312510 Local 211 .54688 2,76563 

200,00000 214,31251 Base 211,54688 2,76563 000 276563 
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WB`IM 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
191 2 CK6 Apr 2001 214J06 000 Local 211,53125 2.57475 

200,00000 214,10600 Base 211,53125 2,57475 000 2,57475 

WB1M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
192 2 G9 Mar 2001 206,329340 Local 209,51562 -3,18628 

200,00000 206,32934 Bass 209,61562 .3,18628 000 -3.18628 

WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
192 CXL -2 W Mar 2001 -206,329 340 Local .209,51562 3,18628 

-2DO.000 00 -206,32934 Base -209,51662 3,18628 000 3,18628 

W81M 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
193 4 W Mar 2001 414,033700 Local 419,03125 -4.997S5 

400,00000 414,03370 Base 419,03125 -4,99755 000 -4,99755 

WB1M 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
193 CXL -4 CK7 Mar 2001 -414,033 700 Local .419,03125 4,99765 

-400,00000 -414,03370 Base -419,03125 4,99755 000 4,99755 

WB1M 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
194 2 W Mar 2001 207,204340 Local 209.51562 -2.31128 

200,00000 207,20434 Base 2D9,615 62 -2,311 28 000 -2,31128 

W131M 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
194 CXL -2 (U Mar 2001 -207,204 340 Local -209,51562 2,31128 

-200,00000 -207,20434 Base .209.51562 2,3il 28 000 2,31128 

WBlM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
'195 1 W Mar 2001 103,617790 Local 104,757 81 -1,14002 

100,W000 103,61779 Bass 104,75781 -1,14002 000 -1,14002 

W81M 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
195 -1 W Mar 2001 -103,617 790 Local -lD4,757 81 lJ40 02 

-100,00000 -103,61779 Base -104,75781 1,14002 coo 1,14002 
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W8`IM 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
196 2 (37 Mar 2001 207,579340 Local 209,51562 -1,93628 

200,00000 207,57934 Base 209,51562 -1,93628 000 -1,93628 

W131M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
196 CXL -2 W Mw 2001 .207,579 340 Locid -209,51562 1,93628 

-200.00000 -207,57934 Base -209 .51562 1,93628 000 1,93628 

WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
197 2 W Mar 2001 207,610590 Local 209,51562 -1,90503 

200,00000 207,61059 Base 209,51562 -1,90503 000 -1,90503 

W81M 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
197 CXL -2 W Mar 2001 -207,610 590 Local -209,51562 1,90503 

-200,00000 -207,61059 Base -209,51562 1,90503 000 1,90503 

WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
199 2 W Mar 2001 206,329340 Local 209,51562 -3,18628 

20000000 206,32934 Base 209,51562 -3.18628 000 -3,18628 

W81M 93599E929 U S TREAS NOTES IOYR FUTURES JUN01 
200 4 W Mar 2001 414,033700 Local 419,031 25 -4,99755 

400,00000 414,03370 Base 419,031 25 -4,99755 000 -4,99755 

WBIM 93599E929 USTREAS NOTES 10YR FUTURES JUN01 
201 2 (V Mar 2001 207,204340 Local 209,51562 -2,31128 

200,00000 207.20434 Base 209.51562 -2,31128 000 -2,31128 

WBIM 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
202 1 (V Mar 2001 103,617790 Local 104,75781 .1,14002 

100,00000 103.61779 Base 104,75781 -1,14002 000 -1,14002 

WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
203 2 (27 Mar 2001 207,579340 Local 209,51562 -1,93628 

200,00000 207,57934 Base 209,51562 -1,93628 000 -1,93628 
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WBIM 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
204 2 W Mar 2001 207,610590 Local 209,51562 -1,90503 

200,00000 207,61059 Base 209,51562 -1,90503 000 -1.90503 

WBIM 93599E929 U STREAS NOTES 10YR FUTURES JUN0`I 
238 3 96 May 2001 319,478600 Local 315.09375 4,384 B5 

300,00000 319.47860 Base 315,09375 4,3114 85 000 4.3B4 85 

WBlM 93599E929 U STREAS NOTES 10YR FUTURES JUNG1 
239 27 90 May 2001 2,865,961 590 Local 2,831,593 T? 34,36782 

2,700,000 00 2,865.961 59 Base 2,831 .593 77 34,36762 000 34,36782 

WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
259 2 02 Mar 2001 208,391 a50 Local 209,68750 -1,29565 

200,00000 208,39185 Bass 209,68750 .1,29565 000 -1,29565 

WBIM 93599E929 US TREAS NOTES IDYR FUTURES JUN01 
260 3 02 Mar 2001 311.369020 Local 314,53125 -3J62 23 

300,00000 31 1 .369 02 Base 314,63125 -3,16223 000 .3,16223 

WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
261 6 01 Mar 2001 622,550540 Local 628,54687 -5,99633 

600,00000 622,55054 Base 628,54687 -5,99633 000 -5.99633 

WSIM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
261 CXL -6 03 Mar 2001 -622,550 540 Local -628,54687 5,99633 

-600,00000 -622,55054 ewe -628,54687 5,99633 000 5,99633 

W81M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
262 4 03 Mar 2001 414,721200 Local 419,03125 -4,31005 

400,00000 414,72120 Base 419,03125 -4,31005 000 -4,31005 

WB1M 93599E929 USTREAS NOTES 10YR FUTURES JUN01 
262 CXL -4 aS Mar 2001 414,721200 Local -419,03125 4,31005 

400,00000 -414,72120 ewe -419,03125 4.31005 000 4,31005 
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WBlM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
263 4 23 Mar 2001 414,783700 Local 419.03125 4,24755 

400,00000 414,78370 Base 419,03125 4,24755 000 -424755 

WBIM 93599E929 U S TRFAS NOTES 10YR FUTURES JUN01 
263 CXL -4 CM Mar 2001 -414.783 700 Local -419,031 25 4,24755 

400.00000 414.78370 Base 419,03125 4,24755 000 4,24755 

WB1M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
264 2 CM Mar 2001 207,423090 Local 209,51562 -2,09253 

200,00000 207,42309 Base 209,51562 .2,09253 000 -2,09253 

WB1M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
264 CXL -2 0 Mar 2001 -207.423 090 Local -209,61562 2,09253 

-200,00000 -207,42309 Base -209,51562 2,09253 000 2,09253 

WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
265 8 Q3 Mar 2001 829,817400 Local 838,06250 .8,24510 

800,00000 829.81740 Base 838,06250 -8,24510 000 -8,24510 

WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
265 CXL -8 23 Mar 2001 -829 .817 400 Local -838,06250 8.24510 

-800,00000 -829.81740 Base -838,06250 8.24510 000 8,24510 

WBIM 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
266 2 03 Mar 2001 207,548090 Local 209,51562 -1,96753 

200,00000 207.54809 Base 209,51562 -1,96753 000 -1,96753 

WB1M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
266 CXL -2 CO Mar 2001 -207,548 090 Laced -209.51562 1 .96753 

-200,00000 -207,54809 Base -209,51562 1 .96753 000 1,96753 

WBIM 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
267 4 M Mar 2001 414,971200 Local 419,031 25 -4 .06006 

400,00000 414,971 20 Base 419,031 25 4,06005 000 4.1560 05 

Page 183 Prepared by State Street 



ase Currency USO - US DOLLAR 
und Asset ID Security Name Security Description Close Ex Rate Trd Ots of OrIg Tro 
Lot Contracts Trd Date Notloml Notional Future GrdLe 
Ticker Notional Pa Sti Date Proceeds Cost Future GnIL9 Base Curr Gn/Ls Not Base Future Gntl. 

WBlM 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
267 CXL 4 aS Mar 2001 -414,971200 Local -4`19,031 25 4.06005 

-400,00000 -414,97120 Base -419,03125 4,06005 000 4,06005 

WB1M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
269 6 0 Mar 2001 622,550540 Local 628,54687 -5,99633 

600,00000 622,55054 Base 628,546 87 -5,99633 000 -5,99633 

W81M 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
270 4 = Mar 2001 414,721200 Local 419.03125 -4,31005 

400,00000 414,721 20 Base 419,03125 4,31005 D 00 -4,31005 

WBIM 93599E929 U S TREAS NOTES IOYR FUTURES JUNOI 
271 4 (33 Mar 2001 414,783700 Local 419,03125 4,24755 

400,00000 414,78370 ease 419,03125 -4,24755 000 -4,24755 

W81M 93599E929 US TREAS NOTES IOYR FUTURES JUN01 
272 2 all Mar 2001 207,423090 Local 209,51562 -2,09253 

200,00000 207,42309 Base 209,51562 -2,09253 000 -2,09253 

WB`lM 93599E929 US TREAS NOTES 10YR FUTURES JUNOI 
273 8 (2B Mar 2001 829,817400 Local 838,06250 -8,24510 

800,00000 829,81740 Base 838.06250 -8,24510 000 .8,24510 

WBIM 93599E929 U STREAS NOTES IOYR FUTURES JUN01 
274 2 CS Mar 2001 207.648090 Local 209,51562 -1,96753 

200,00000 207,54809 Base 209,51562 .1,96753 000 -1,967S3 

WBIM 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
275 4 &M Mar 2001 414,971200 Local 419,03125 4,06005 

400,00000 414,97120 Base 419,031 25 4,06005 000 .4,06005 

W81M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
277 6 OW Apr 2001 540,089 000 Local 528,812 60 1 1,276 50 

500,00000 540,08900 Base 528,81250 11,27650 000 1 1,276 SO 
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WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
277 CXL -5 M) Apr 2001 -540 .089 000 Local -528,81250 -11,27650 

.50000000 -540,08900 Base -528,81250 -11,27650 000 -11,27650 

WBIM 93599E929 U S TREAS NOTES 10YR FUTURES JUNDI 
279 5 CM Apt 2001 540,089000 Local 528,81250 11,27650 

500,00000 540,08900 Base 528,81250 11,27650 000 11,27650 

WB1M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
279 CXL -5 CM Apr 2001 -640,089 000 Local -528,81250 -11,27650 

-500,00000 -540,08900 Base -528.81250 -11,27650 000 -11,27650 

W81M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
281 5 (RD Apr 2001 540.089000 Local 528,81250 11,27650 

500,00000 540,08900 Base 528,81250 11,27650 000 11,27650 

WBlM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
281 CXL -5 CKI) Apr 2001 -540089000 Local -528,81250 -11,27650 

-500,00000 .540,08900 Base -528,81250 .11,27650 000 -11,27650 

WBlM 93599E929 USTREAS NOTES 10YR FUTURES JUN01 
283 5 C01) Apr 2001 540,089000 Local 528,81250 11,27650 

50000000 540,08900 Bass 528.81250 11,27650 000 11,27650 

WB1M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
283 CXL -5 CKI) Apr 2001 -540,089 000 Local -528,81250 -11,27650 

-500.00000 -540,08900 Base -528,81250 .11,27650 000 -11,27650 

WBIM 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
285 5 CH) Apr 2001 540,089000 Local 528.81250 11,27650 

500,00000 S40,089 00 Base 528,81250 11,27650 000 11,27650 

WBIM 93599E929 US TREAS NOTES iOYR FUTURES JUN01 
285 CXL -5 CH) Apr 2001 -540,089 000 Local -528,81250 .11,27650 

-500,00000 -S40,08900 Base -528,81250 -11,27650 000 -11,27650 

Page 185 Prepared by State Street 



Base Currency* USD - US DOLLAR 
Fund Asset ID Security Name Security Description Close F)L Rate Trd Ots of Ong Trds 

Lot Contracts Trd Date Notional N~tlonal Future GnILs 
Ticker Notional Pa SU Data Proceeds Cost Future GnfL& Base Curr Gn/La Not Base Future GnIL9 

WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
287 5 CM Apr 2001 540,089000 Local 62881250 11,27650 

50000 00 540,08900 Base 52 81250 11,27650 000 11,27650 

WBW 9359911929 U S TREAS NOTES '10YR FUTURES JUN01 
287 CXL -5 (91) Apr 2001 -540,089 000 Local -52 812 50 -11,27650 

-500,00000 -540,08900 Bass -52 81250 .11,27650 000 -11,27650 

WBIM 93599E929 USTREAS NOTES 10YR FUTURES JUNOi 
289 5 CE Apr 2001 540,069000 Local 52 81250 11,27650 

500.00000 540,08900 Base 52 .81250 11 .27660 000 11,27650 

WBIM 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
289 CXL -5 0) Apr 2001 -540,089 000 Local -52 

- 

81250 -1 1 .276 50 
-600,00000 -540,08900 Base -52 81250 -1 1,276 50 000 -11,27650 

WBIM 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
290 89QGMay200I 9,350,953010 Local 9.28 93753 68,01548 

8.900,000 00 9,350,953 01 Base 9.28 93753 68,01548 000 68,01548 

WBIM 9359QE929 US TREAS NOTES 10YR FUTURES JUN01 
291 5 CC Apr 2001 540,089000 Local 62 .81250 1 '1,276 50 

500,00000 540,08900 Bass 52 8`12 50 11.27650 000 11,27650 2 

WBiM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
299 1 (0 Mar 2001 103,711340 Local 1 .75781 -1,04647 

100,00000 103,71134 Base 1 75781 -1.04647 000 -1 .046 4T 

WBIM 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
300 6 CM Mar 2001 621,694290 Local 62 .54687 -6.65258 

600,00000 621,89429 Base 62 54687 -6,65258 000 .6,65258 

WBIM 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
301 I(V Mar2001 103,633420 Local 10 767 8`1 .1,12439 

I D0,000 Do 103,63342 Base 10 .75781 -1,12439 000 -1,12439 
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WBlM 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
302 6 CM Mar 2001 621,706790 Local 628,54687 -6,84008 

600.00000 621,70679 Base 628,54687 .6,64008 000 -6,84008 

WB1M 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
303 6 a9 Mar 2001 621 .613040 Local 628,54687 -6,93383 

600,00000 621,61304 Base 628,54687 -6,93383 000 -6,93383 

WB1M 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
345 2 98 May 2001 210,985610 Local 208,45313 2,53248 

200,00000 210,98561 Bwe 208,453 '13 2,53248 000 2,53248 

WBlM 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
346 82 96 May 2001 8,564.597 120 Local 8,503,03126 61,56586 

8,200,000 00 8.564,597 12 Base 8,503,03126 61,56586 000 61,56586 

WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUNO'l 
349 3 02 Apr 2001 310,290700 Local 314,27344 -3,98274 

300,00000 310.29070 Base 314,27344 -3,98274 000 -3,98274 

WBlM 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
350 2 02 Apr 2001 206,204360 Local 209,51563 -3,31127 

200.00000 206,20436 awe 209,51563 -3.31127 000 -3,31127 

WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
350 1 00 May 2001 107,352170 Local 105,75000 1,60217 

100,00000 107,35217 Base 105,76000 1,60217 000 1,60217 

WBlM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
350 CXL -100 May 2001 -107,352 170 Local -105,75000 -1,60217 

-100,00000 -107,35217 Base -105,75000 -1,60217 000 -1,60217 

WBlM 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
352 100 May 2001 107,352170 Local 105,75000 1,60217 

100,00000 107,35217 Base 105,75000 1 .602 17 000 1,602 '17 
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WBIM 93599E929 U STREAS NOTES 10YR FUTURES JUNDI 
352 CXL -1 00 May 2001 .107,352 170 Local -105,75000 -1,60217 

-100,00000 -107,352 W Base -105,75000 -1 .60217 000 -1,60217 

WBlM 93599E929 U STREAS NOTES WR FUTURES JUN01 
354 100 May 2001 107,352170 Local 105.75000 1,60217 

100.00000 107,35217 Base 106,75000 1 .602 17 000 1,60217 

WB1M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
354 CXL -100 May 2001 -107.352 170 Local -105,75000 -1 .60217 

.100,00000 -107,35217 Base -105,75000 -1,602 W 000 -1 .60217 

WGIM 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
356 1 00 May 2001 107,352170 Local 105,75000 1,60217 

100,00000 107,35217 Base 105.75000 1,60217 000 1 .60217 

W81M 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
356 CXL -100 May 2001 -107,352 170 Local -105,75000 -1,60217 

.100.00000 -107,35217 ewe .105,75000 .1,60217 000 -1,60217 

WBlM 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
366 100 May 2001 107,352170 Local 106,75000 1,60217 

100.00000 107.35217 Base 105,75000 1,60217 000 1,60217 

WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
358 CXL -1 00 May 2001 -107,362 170 Local -105,76000 -1 .60217 

.100,00000 -107,35217 Base -'105,750 00 -1,60217 000 -1,60217 

WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
360 100 May 2001 107.352170 Local 105,75000 1,60217 

100,00000 107,35217 Bass 105,75000 1,60217 000 1,60217 

WBiM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
360 CXL -10* May 2DOI .107.352 170 Local -105,75000 -1,60217 

-100.00000 -107,35217 Base -105,75000 -1,60217 000 -1,60217 
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WB1M 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
362 100 May 2001 107,352170 Local '105,750 00 1,60217 

100 ODO 00 107,35217 Base 105,750 00 1,60217 000 1,60217 

WB10 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
364 6 011) Apr 2001 634,248240 Local 633,82362 42462 

QOO,000 00 634,24824 Base 633,82362 42462 000 42462 

WB1Q 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
376 10 Oil Apr 2001 1,069.771 160 Local 1,059,305 03 10,46613 

1,000,000 00 1.069,771 16 Base 1,059,305 03 10,46613 000 10,46613 

WBIQ 9359912929 US TREAS NOTES 10YR FUTURES JUN01 
376 CXL .10 0121 Apr 2001 -1,069,771 160 Local -1,059,305 03 -10,46613 

-1,000.000 00 -1 069,T71 16 Base -1,059.305 03 -10,46613 000 -10.46613 

WBIQ 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
378 10 011 Apr 2001 1,069,771 160 Local 1,059,305 03 10,46613 

1,000,000 00 1,069,771 16 Base 1,059,305 03 10,46613 000 10,46613 

WB1M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
391 3 0D Apr 2001 311,437500 Local 314,27344 -2,83594 

300,00000 311 .43750 Base 314.27344 -2,83594 000 -2,83594 

WB1M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
392 4 MB Apr 2001 414,625000 Local 419,031 25 -4,40625 

400,00000 414,62500 Base 419,031 25 4,40625 000 -4,40625 

WB1M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
394 13 (13 Apr 2001 1,347,734 370 Local 1,361.85156 -14,11719 

1,300,000 00 1,347,734 37 Base 1,361.851 56 -14,11719 000 -14,11719 

WB1M 9359911929 US TREAS NOTES 10YR FUTURES JUN01 
395 4 GB Apr 2001 414,750000 Local 419,03125 4,28125 

400,00000 414,75000 Base 419,031 25 4,28125 000 4,28125 
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WB1M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
396 2 W Apr 2001 207.406240 Local 209,51562 -2J09 38 

200,00000 207.40624 Base 209,51562 -2,10938 000 -2,1 D9 38 

WBIM 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
397 8 GIB Apr 2001 B31,796 880 Local 838,96094 -7,16406 

800,00000 831.79688 Base 838,96094 -7,16406 000 -7,16406 

W81M 93599E929 US TREAS NOTES 10YR FUTURES JUNDI 
398 2 W Apr 2001 211,125000 Local 211,31250 -18750 

200,00000 211,12500 Base 211,31250 -18750 000 -18750 

WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUNG1 
399 5 (HII Apr 2001 527,875010 Local 528,23438 -35937 

500,00000 527,87501 Base 528,23438 -35937 000 -35937 

W81M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
401 5 (0 Apr 2001 527,246920 Local 528,12500 -87908 

500,00000 627,24692 Base 528,12500 -87808 000 -87808 

WB1M 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
403 109 May 2001 107,305300 Local 105,71875 1,58655 

100.00000 107,30530 Base 105,71875 1,58655 000 1,58655 

WBIM 93599E929 U 8 TREAS NOTES 10YR FUTURES JUN01 
403 CXL -100 May 2001 -ID7,305 300 Local -105,71875 -1,58655 

-100,00000 -107.30530 Base -105,71875 -1,58655 000 -1,58655 

W81M 93599E929 USTREAS NOTES 10YR FUTURES JUN01 
405 109 May 2001 107,305300 Local 105,718 75 1,58655 

100,00000 107,30530 Base 105,71875 1,58655 000 I.S8655 

W81M 93599E929 U S TRFAS NOTES 10YR FUTURES JUN01 
405 CXL -109 May 2001 .107,305 300 Local -105 .7iB 75 -1,58655 

-100,00000 -107,30530 Base -105,71875 -1,58655 000 .1,58655 
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WBW 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
407 109 May 2001 107,305300 Local 105,71875 1 .58655 

100,000 00 107,30530 Bass 105,71875 1,58655 000 1,58655 

WBlM 9359911929 U STREAS NOTES 10YR FUTURES JUN01 
407 CXL -109 May 2001 -107,305 300 Local -105,71875 .1 .5136 55 

-100,00000 -107,30530 Base -105,71875 -1,58655 000 -1,58655 

WBlM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
409 100 May 2001 107,305300 Local 105,71875 1,58655 

100,00000 107,30530 Base 105,71876 1,58655 000 1,58655 

WBlM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
409 CXL -1 09 May 2001 -107,305 300 Local -105,71875 -1,58655 

-100,00000 -107,30530 Base -105,71875 -1,58655 000 .1,58655 

WBlM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
411 1 09 May 2001 107,305300 Local 106,71875 1,58655 

100.00000 107,30530 Base 105,71875 1 .58655 0 DO 1,58655 

WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
411 CXL -109 May 2001 -107,305 300 Local -105,71875 -1,58655 

-100.00000 -107,30530 Base .105,71875 -1,58655 000 -1,58655 

WBIM 9359911929 USTREAS NOTES 10YR FUTURES JUN01 
4`13 1 00 May 2001 107,305300 Local 105,71875 1 .58655 

100.00000 107,30530 Base 105,71875 1,58655 000 1,5B6 55 

WBlM 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
413 C)a. -109 May 2001 .107,305 300 Local -105,71875 -1,58655 

.100,00000 -107,30530 Base .105,71875 -1 .58655 000 -1,58655 

WBIM 93599E929 U STREAS NOTES 10YR FUTURES JUNDI 
415 109 May 2001 107305300 Local 105,71875 1,5116 55 

100,00000 107,30530 Base 105,71875 1,58655 000 1,58655 
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WB1M 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
424 3 09 May 2001 313,400270 Local 311,18750 2,21277 

300,00000 313,40027 Bass 311,18750 2.21277 000 2,21277 

WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
425 186 99 May 2001 19,398,504 600 Local 19,281,828 15 116,67645 

16,600,000 00 19,398,504 60 Base 19,281,828 15 1 16 .676 45 000 116,67645 

WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUNOI 
433 6 = Apr 2001 630,968750 Local 633,62500 -2,65625 

600,00000 630,96875 Base 633.62500 -2,65625 000 -2,65625 

WB1M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
434 2 = Apr 2DOI 210,125000 Local 21 ij 87 50 -1 .062 50 

200,00000 210,12500 Base 211,18750 -1,06250 000 -1,06250 

WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
435 3 = Apr 2001 315.125000 Local 316,77344 -I.W 44 

300,00000 315,12500 Base 316,77344 -1,64844 000 -1,64844 

WBIM 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
436 2 = Apr 2001 210,031240 Local 211,17187 -1 .140 63 

200,00000 210,03124 Base 211,17187 -1,14063 000 -1,14063 

WB1M 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
437 6 = Apr 2001 629,796680 Local 633,46094 -3,66406 

600,00000 629.79688 Base 633,46094 -3,66406 000 .3,66406 

WB1M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
438 2 =Apr 2001 209,843750 Local 211,12500 -1,28125 

200,00000 209,54375 Base 211,12500 -1,281 25 000 -1,28125 

WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
439 2 (1114 Apr 2001 209,601250 Local 211.12500 -1,52375 

200,00000 209,60125 Base 211,12500 -1,52375 000 -1 .52375 
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W81M 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
443 2 W Apr 2001 209,906250 Local 211,12500 -1,21875 

200,00000 209,90625 Base 211.12500 -1,21875 000 -1,21875 

WBlM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
448 12 aZ Apr 2001 1,260,562 500 Local 1,266,750 00 -6,18750 

1,200,000 00 1,260,562 50 Base 1,266,750 00 -6,18750 000 -6.18750 

WBIM 93599E929 USTREAS NOTES 10YR FUTURES JUN01 
449 9 (0 Apr 2001 945.281 250 Local 950,06250 4,78126 

900,00000 945,28125 Base 950,06250 4,78125 000 4,78125 

WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
450 1 GE Apr 2001 104,872850 Local 105,56250 -68965 

100,00000 104,87285 Base 105.56250 -68965 000 -68965 

WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
451 4 09 Mw 2001 415,783700 Local 419,37500 -3,591 30 

400,00000 415,78370 Base 419,37500 .3,591 30 000 -3,591 30 

WB10 93599E929 USTRFAS NOTES 10YR FUTURES JUN01 
462 13 CM Apr 2001 1,426,194 730 Local 1.385,054 09 41,14064 

1 .300,000 00 1,426,194 73 awe 1,385,054 09 41,14064 000 41,14064 

WBlQ 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
462 CXL -13CMApr2001 -1426,194730 Local -1,385,054 09 41,14064 

-1,300,000 00 -1 .426,194 73 Base -1 .385.054 09 41,14064 000 41,14064 

WBIQ 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
464 13 CKD Apr 2001 1,426,194 730 Local 1,385,054 09 41,14064 

1,300.000 00 1,426.194 73 Base 1,385,054 09 41,14064 0 DO 41,140 64 

WBIQ 93599E929 USTREAS NOTES 10YR FUTURES JUN01 
472 4 00 May 2001 438,805620 Local 426,81706 1 1,9158 56 

400,00000 438,80562 Bwe 426,81706 11,98856 000 11,98856 
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WBIQ 93599E929 US TREAS NOTES 10YR FUTURES JUN0`I 
476 100 May 2001 109,685790 Local 106,70427 2.981 52 

100,00000 109,68579 Base 106,70427 2,98152 000 2.98152 

WB1M 93599E929 US TREAS NOTES WR FUTURES JUNOi 
478 2 02 Mar 2001 207,656250 Local 209,68750 -2,03125 

200,00000 207,65625 Base 209,68750 -2,03125 000 -203125 

WB1M 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
479 1 W Mar 2001 103.796870 Local 104,84376 -1,046 88 

100.00000 103,79687 awe I D4,843 75 -1,04688 000 -1 .04688 

W81M 93599E929 US TREAS NOTES 10YR FUTURES JUNI)i 
480 2 W Mar 2001 207,562500 Lwal 209,68750 -2,12500 

200,000 DO 207.56250 Base 209.68750 -2.12500 000 -2,12500 

WB1M 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
481 2 (312 Mar 2001 207,531250 Local 209,68750 -2.15625 

200,00000 207,53125 Base 209,68750 .2,15625 000 -2.15625 

WBiM 93599E929 U S TREAS NOTES WR FUTURES JUNI)i 
482 1 (12 Mar 2001 103,692400 Local 104,84375 .1,15135 

100,00000 103.69240 Bass 104,84376 -1 .151 35 000 -1,15135 

WBiM 9359912929 US TREAS NOTES 10YR FUTURES JUN01 
493 2 11B Apr 2001 209,548100 Local 211,12500 .1,57690 

200,00000 209,54810 Base 211,12500 -1,57690 000 -1,57690 

WBlM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
494 1 1116 Apr 2001 104,758420 Local 105,56250 -80408 

100,00000 104,75842 Base 105,56250 -80408 000 -60408 

WB1M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
495 7 (BE Apr 2001 732,652720 Local 738,93750 -6,28478 

700,00000 732,65272 Base 738,93750 -6.28478 Goo -6,28478 
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WGIM 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
505 l600May200I 1,700781260 Local 1,691,140 63 9.64063 

1,600,000 00 1,700,78126 Bass 1,691,140 63 9,64063 000 9,64063 

WBIM 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
506 4 00 May 2001 427,718760 Local 424,23438 3,48438 

400,00000 427,71876 Base 424,23438 3,46438 000 3,48438 

WSIM 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
507 100 May 2001 106,828110 Local 106,01562 81249 

100,00000 106,82811 awe 106,01562 81249 000 81249 

WB1M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
508 14 DO May 2001 1,497,718 760 Local 1,485,390 63 12.32813 

1,400,000 00 1,497,718 76 Base 1,485,390 63 12,32813 000 12,32813 

WBlM 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
509 100OMay2OOl 1071,468750 Local 1,061 .906 25 9,56250 

1,000,000 00 1,071,468 75 Base 1,061,906 25 9,56250 000 9,56250 

WBIM 93599E929 US TREAS NOTES WIR FUTURES JUN01 
510 100GMay2001 1,060,665760 Local 1,056,582 88 408288 

1,000,000 00 1,060,665 76 Base 1,056,582 88 4,08288 000 4,08288 

WBlM 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
4 00 May 2001 426,531260 Local 423,796 B8 2,73438 

400.00000 426,53126 Bass 423,79688 2,73438 000 273438 

WBlM 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
512 4 00 May 2001 426,733900 Local 424,15625 2,57 65 

400,00000 426,73390 Base 424,15625 2,57765 000 2,5T7 65 

WBIM 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
534 5 011) Apr 2001 524,729620 Local 527,81250 -3,08288 

500.00000 524,72962 Base 527,81250 -3.08288 000 -3,08288 
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WB1M 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
535 4 OW Apr 2001 419,908700 Local 422,25000 -2,341 30 

400,00000 419,90870 Bass 422,25000 -2.34130 000 -2,341 30 

WBIM 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
567 1 (lit Mar 2001 103.617800 Local 104,1343 75 -1,22595 

100,00000 103,61780 Base 104,84375 -1,22595 000 -1,22595 

WB1M 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
568 1 ail Mar 2001 103,586550 Local 104,843 T5 -1,26720 

100,00000 103,58655 Base 104,1343 75 .1,25720 000 -1,25720 

W81M 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
569 1 09 Mar 2001 103,508420 Local 104,943 75 -1,33533 

100.00000 103,50842 Base 104,84375 -1,33533 000 -1,33533 

WBIM 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
570 2 all Mar 2001 206,985600 Local 209.68750 -2,70190 

200,00000 206,98560 Base 209,68750 -2,70190 000 -2,713190 

WB1Q 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
576 5 00 May 2001 542,960 140 Local 533,52132 9,43882 

500,00000 542,96014 am& 533,52132 9,43882 000 9,43882 

WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
575 2 001 Apr 2001 2`12,031240 Local 211,14062 89062 

200.00000 212,031 24 Base 211.14062 89062 000 89062 

WB1M 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
575 CXL -2 001 Apr 2001 -212,031 240 Local -211,14062 -89062 

-200,00000 -212,031 24 Base -211,14062 -89062 000 -89062 

WB1M 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
576 6 CO Apr 2001 636,187490 Local 633,42187 2,76562 

600,00000 636,18749 Base 633,42187 2,76562 000 2,76562 
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W81M 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
576 CXL .6 001 Apr 2001 -636,187 490 Local -633,42187 -2,76562 

-600,00000 -63618749 Base -633,421 87 -2,76562 000 -2,76562 

WB1M 93599E929 US TREAS NOTES JOYR FUTURES JUN01 
577 4 001 Apr 2001 424,187 5CO Local 422,28125 1,9W 25 

400,00000 424,18760 Base 422,28125 1.90625 000 1,90625 

W81M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
577 CXL -4 001 Apr 2001 -424,187 500 Local -422,28125 -1,90625 

-400,00000 -424,18750 Base 422.28125 -1,90625 000 -1,90625 

WBlM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
578 1 001 Apr 2001 106,078120 Local 105,57031 50781 

10000000 106,07812 Base 105.57031 50781 000 50781 

WB1M 93599E929 USTREAS NOTES 10YR FUTURES JUNOI 
578 CXL -1 C01 Apr 2001 .106,078 120 Local -105,57031 -50781 

-100,000 00 .106,07812 Base -105,57031 -50781 000 -50781 

W81M 93599E929 U STREAS NOTES 10YR FUTURES JUNGI 
579 1 OU Apr 2001 106,124990 Local 105,57031 55468 

100,00000 106,12499 Baso 105,57031 55468 000 55468 

WB1M 9359911929 US TREAS NOTES 10YR FUTURES JUN01 
579 CXL -1 Oa Apr 2001 -106,124 990 Local -105,57031 -55468 

-100,00000 -106,12499 Base -105,57031 -55468 000 -55468 

WB1M 93599E929 USTREAS NOTES 10YR FUTURES JUN01 
580 6 00 Apr 2001 636,512240 Local 633,42187 3,09037 

600,00000 636,51224 Base 633,42187 3,09037 000 3,09037 

WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUNOI 
680 CXL -6 001 Apr 2001 -636,512 240 Local -633,421 87 -3,09037 

-600.00000 -636.51224 Base -633,421 87 -3,09037 000 -3,09037 
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211,53125 1.w 10 
211,53125 1,W10 000 I .W 10 

211.14062 89062 
211,14062 89062 000 89062 

105,76563 74280 
105,76563 74280 000 74280 

-211,14062 -89062 
-211,14062 -89062 000 89062 

633.42187 2,76562 
633,421 87 2.76562 000 2,76562 

105.76563 72718 
105,76563 72718 000 72718 

-633,421 87 -2,76562 
- 

-633.42187 -2,76562 000 .2,76562 

422,28125 1.90625 
422,28125 1,90625 000 190625 

211,43750 1,29810 
211,43750 1,29810 000 1 29810 
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WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
581 2 00 May 2001 213,079350 Local 

200,00000 213,07935 Base 

WSlM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
582 2 001 Apr 2001 212.031240 Local 

200,00000 212,03124 Bass 

W81M 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
582 108 May 2001 106,508430 Local 

100,00000 106,50843 Base 

WBIM 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
582 CXL -2 001 Apr 2001 -212 .031 240 Local 

-200,00000 -212,03124 Base 

WBIM 93599E929 U 8 TREAS NOTES iOYR FUTURES JUN01 
S83 6 001 Apr 2001 636.1V 490 Local 

600,00000 636,18749 Base 

WBlM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
583 108 May 2001 106,492810 Local 

100,00000 106,49281 Base 

WBlM 93599E929 U STREAS NOTES 10YR FUTURES JUNOI 
583 CXL -6 Oil Apr 2001 -636,187 490 Local 

-600,00000 -636,18749 Base 

WBIM 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
594 4 (D Apr 2001 424,187500 Local 

400,00000 424,18750 Base 

WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
694 2 08 May 2001 212,735600 Local 

200,00000 212,73560 Base 
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WBIM 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
594 CXL 4 00 Apr 2001 424,187500 Local -422,281 25 -1 .90625 

400,00000 424,18750 Base -422,28125 .1 .90625 000 -1,90625 

WB1M 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
585 1013 Apr 2001 106078120 Local 105,57031 50781 

100,00000 106,07812 Base 105,57031 50781 000 50781 

WB1M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
585 1 08 May 2001 106,289670 Local 10571875 57092 

100,00000 106.28967 Bwe 105,71875 57092 000 57092 

WB1M 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
585 CXL -100 Apr 2001 -106.078 120 Local -105.57031 -50781 

-100,00000 -106,07812 Baw -105,57031 -50781 000 -50781 

WBlM 9359917929 US TREAS NOTES 10YR FUTURES JUN01 
586 1 0D Apr 2001 106,124990 Local 105,57031 55468 

100,ODO 00 106.12499 Bwe 105.57031 55468 000 55468 

WB1M 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
586 CXL -100 Apr 2001 -106.124 990 Local -105,57031 -55468 

-100,00000 .106,12499 awe .105,57031 -55468 000 -55468 

WB1M 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
587 6 0D Apr 2001 636,512240 Local 633,42187 3,09037 

600,00000 636,51224 awe 63342187 3,09037 000 3.09037 

WB1M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
587 CXL -6 0121 Apr 2001 -636.512 240 Local -633,421 87 -3,09037 

-6DO.000 00 -636,51224 Base -633 .421 67 -3,09037 000 -3,09037 

WBlM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
589 2 001 Apr 2001 212,031240 Local 211,14062 89062 

200,00000 212.03124 awe 211,14062 89062 000 89062 
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WB1M 93S99E929 U STREAS NOTES 10YR FUTURES JUN01 
590 6 00 Apr 2001 636.187490 Local 633,421 87 2,76562 

600,00000 636,18749 Base 633,42187 2,76562 000 2,76562 

WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
591 4 00 Apr 2001 424,187500 Local 422.28125 1,90625 

400,00000 424,16750 Base 422,28125 10625 000 1,90625 

WBIM 93599E929 U 8 TREAS NOTES IDYR FUTURES JUN01 
592 1 Oil Apr 2001 106,078120 Local 105,57031 50781 

100,()0000 106,07812 Base 105,57031 50781 000 50781 

WB10 93S99E929 U 3 TREAS NOTES 10YR FUTURES JUN01 
593 3 09 May 2001 319,501 540 Local 3`16,975 52 2,52602 

300,00000 319,50154 Base 316,97552 2.52602 000 2,52602 

WBlM 93S99E929 U STRFAS NOTES 10YR FUTURES JUN01 
593 1 M Apr 2001 106,124990 Local 105,57031 55468 

100,00000 106,12499 Base 105,57031 55468 000 55468 

WB`lM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
594 6 013 Apr 2001 636,512240 Locad 633,42187 3,09037 

600,00000 636,51224 Base 633,421 87 3,09037 000 3.09037 

WBlM 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
618 2 00 May 2001 213,156250 Local 211,43750 1,71875 

200,00000 213,15625 Base 211 .43750 1,71875 000 1,71875 

WB1M 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
619 9 09 May 2001 958.562520 Local 951,21876 7,34376 

900,00000 958,56252 Bass 951,21876 7,34376 000 7,34376 

WBIM 93S99E929 U STREAS NOTES 10YR FUTURES JUN01 
620 5 09 May 2001 539,119170 Local 531,84375 7,27642 

500,00 DD 539,11917 Base 531,84375 7,27542 000 7,27542 

Page 200 Prepared by State Street 

0 



R e a 1, i z1I F'G 
Composite;, 

January 01,2001,'q 
SLUISTREET 

ass Currency USD - US DOLLAR 
und Asset ID Security Name Security Description Close E)L Rate Trd Dts of Orig Trd 
Lot Contracts Trd Date Notional Notional Future GnILs 
Ticker "jonal pa Stl Date Proceeds Cost Future GrdLs Bass Curr GnL9 Not Base Future Gn/L 

WB1H 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
632 8 06 May 2001 878,340080 Local 851,33504 27,00504 

800,00000 878,34008 Base 851,33504 27,00504 000 27,00504 

WB1Q 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
647 1709May2001 1,766,517500 Local 1,777,386 50 -10,86900 

1,700,000 00 1,766,517 50 Base 1,777,386 50 -10,86900 000 -10,86900 

WBlM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
651 6 00 May 2001 645,750010 Local 637,35938 8,39063 

600,00000 645,75001 Base 637,35938 8,39063 000 8,39063 

WBlM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
652 4 00 May 2001 421,125 ()00 Local 420,25000 875 DO 

400,00000 421,12500 Base 420,25000 87500 000 87500 

WB1M 9359912929 USTREAS NOTES 10YR FUTURES JUN01 
653 4 00 May 2001 421,586700 Local 420,56260 1,02420 

400,00000 421,58670 Base 420,56250 1,02420 0 GO 1,02420 

WB1M 93599E929 U S TREAS NOTES IOYR FUTURES JUN01 
654 4 (33 Mar 2001 412.283700 Local 419,37500 -7,09130 

400,00000 412,28370 Base 419,37500 .7,091 30 000 -7,091 30 

WB1M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
655 6 (16 Mar 2001 620,113050 Local 629,06250 -8,94946 

600,00000 620,11305 Base 629,06250 -8,94945 000 -8,94945 

WB1M 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
656 3 05 Mar 2001 310,009650 Local 314,53125 -4,52160 

300,00000 310,00965 Base 314,531 25 4.52160 000 -4,521 60 

WBlQ 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
674 2 00 May 2001 204,004110 Local 206,83575 -2,83164 

200,00000 2D4,004 11 Base 20683575 -2,83164 000 -2.83164 
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WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
680 4 (16 Mar 2001 411 .471200 Local 419,37500 -7,90380 

400,00000 411,47120 Bass 419,37500 -7,90380 0 DO .7.90380 

WB1M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
681 1 (16 Mar 2001 102,883420 Local 104,84375 -1,96033 

100,00000 102.88342 Base 104,84375 -1,96033 000 -1,96033 

WBIM 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
682 3 06 Mar 2001 308,744020 Local 314,53125 -5,78723 

300,00000 308,74402 ease 314.53125 -5,78723 000 -5.78723 

WB1M 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
683 106 Mar 2001 103,586550 Local 104.84376 -1 .25720 

1 00,D00 00 103,58655 Base 104.94375 -1,25720 000 -1,25720 

WBIM 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
683 CXL -1 (16 Mar 2001 -103,586 550 Local -104,84375 1,25720 

-100,00000 -103,586 55 Base -104.84375 1,25720 000 1,25720 

WBIM 93599EO29 U S TREAS NOTES 10YR FUTURES JUNDI 
709 4 01Y Apr 2001 426,846200 Local 422,281 25 4.56495 

400,00000 426,84620 Base 422.28125 4,56495 000 4,56495 

WB10 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
720 33 06 May 2001 3,457,513 220 Local 3.430.431 97 27,OB1 25 

3,300,000 00 3,457,513 22 Bass 3,430.431 97 27,08125 000 27,08125 

WBIQ 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
720 CXL -33 06 May 2001 -3,457,513 220 Local -3,430,431 97 -27.08125 

-3,300,000 00 -3,457,513 22 Base -3,430,431 97 -27,08125 000 -27,08125 

WBIM 93699E929 U S TREAS NOTES 10YR FUTURES JUN01 
738 1 CIS Mar 2001 102.930300 Local 104,84375 -1,91345 

1 00,DOO 00 102,93030 awe 104,94375 -1 .91345 000 -1,91345 
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WBIQ 93599E929 USTREAS NOTES 10YR FUTURES JUN01 
743 3308May2001 3,457,501220 Local 3,430,431 97 27,06925 

3,300,000 00 3,457,501 22 Base 3,430,431 97 27.06925 000 27,06925 

W310 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
744 7 09 May 2001 721,951420 Local 721,45325 49817 

700,00000 721,95142 Base 721,45325 49817 000 49817 

WB10 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
744 CXL -7 09 May 2001 -721,951 420 Local .721,45325 49817 

-700.00000 -721 .95142 Base .721,45325 49817 000 -49817 

WB10 93599E929 USTREAS NOTES 10YR FUTURES JUN01 
749 7 00 May 2001 721,951420 Local 721,45325 49817 

700,00000 721,95142 Base 721,45325 49817 000 49817 

WBIH 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
760 1200May2001 1,311,945120 Local 1,277,002 56 34,94256 

1,200,000 00 1,311,945 12 Base 1,277,002 56 34,94256 000 34,94256 

WB1M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
763 2 (19 Mar 2001 206,298100 Local 209,68750 -3,38940 

200,00000 206,29810 Base 20968750 -3,38940 000 -3,38940 

WB1M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
764 1 (39 Liu 2001 103,180300 Local 104,84375 -1,66345 

100,00000 103.18030 Base 104,84375 -1,66345 000 -1,66345 

WSW 93599E929 USTREAS NOTES 10YR FUTURES JUN01 
767 106 May 2001 106,992800 Local 105,03125 1,96155 

100.00000 106.99280 Base 105,03125 1,96155 000 1,96155 

WBIH 93599E929 USTREAS NOTES 10YR FUTURES JUN01 
772 8 W Jun 2001 868,225080 Local 851,33504 16,89004 

800,00000 868,22508 Base 851,33504 16,89004 000 16.89004 
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WBIH 93599E929 U STREAS NOTES 10YRFUTURES JUN01 
772 CXL -6 fff Jun 2001 -868,225 080 Local -851,33504 -16,89004 

-800,00000 -868,22508 Base -851,33504 -16,89004 000 .16,89004 

WBIH 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
774 8 M Jun 2001 868,590080 Local 651,33504 17,25504 

800.00000 868,59008 Base 851,33504 17,25504 000 17,2S504 

WBIH 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
781 7 0 Jun 2001 761 .145070 Local 744,91816 16,22691 

700,00000 761,14507 Base 744,91816 16,2.26 91 000 16,22691 

WB1H 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
781 CXL -7 MA Jun 2001 -761,145 070 Local -744.91816 -16,22691 

-700,00000 -761,14507 Base -T44,918 16 -16.22691 000 -16,22691 

WB1H 9359911929 US TREAS NOTES 10YR FUTURES JUN01 
783 7 0 Jun 2001 761,145070 Local 744,91816 16,22691 

700,00000 761,14507 Base 744,91816 16,22691 000 16,22691 

WBIH 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
783 C)a- -7 dZ Jun 2001 .761,145 070 Local -744,91816 -16,22691 

-700,00000 -761,14507 Bass -744,91816 -16,22691 000 -16,22691 

WBlH 93599E929 U S TREAS NOTES iOYR FUTURES JUN01 
785 7 MA Jun 2001 761,145070 Local 744,91816 16,22691 

70D.D00 00 761,14507 Base 744,91816 16,22691 000 16,22691 

WBIM 93599E929 USTREAS NOTES 10YR FUTURES JUN01 
791 10 Mar 2001 103,305300 Local 1 D4,843 75 -1,53845 

100,00000 103,30530 Bass 104,84375 -I,M 45 000 .1.53845 

WB1M 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
799 2 06 May 2001 213.829350 Local 210,06250 3,76685 

200,00000 213,82935 Base 210,06250 3,7668S 000 3,76685 
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WB1M 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
799 CXL -2 06 May 2001 .213,829 350 Local .210,06250 -3,76685 

-200,00000 -213,82935 Base -210,06250 -3,76685 000 -3,76685 

93599E929 Total 
114,002,407 63 Local 113,628,873 47 373,53416 

114,002.407 63 Base 113,628,873 47 373.53416 000 373,53416 

WBIF 93599P999 U S TREAS BONDS FUTURES MAR01 
02 1 M Feb 2001 102,644250 Local 102,93350 -28925 

100.00000 102,64425 Base 102,93350 -28925 000 -28925 

WB1F 93599P999 U S TREAS BONDS FUTURES MAR01 
052 2 (25 Feb 2001 203,413500 Local 205.66700 .2,45350 

200,00000 203.4.1350 Base 205,86700 -2.45350 000 -2,45350 

WBIF 93599P999 U S TREAS BONDS FUTURES MAR01 
058 5 G9 Feb 2001 502,908750 Local 514,66750 -11,75875 

500,DDO 00 502.90875 Base 514.66750 -11,75875 000 11,758 75 

WBIF 93599P999 U S TREAS BONDS FUTURES MAR01 
065 4 03 Mar 2001 403.452000 Local 411,73400 -8,28200 

400,00000 403,45200 Base 411,73400 -8.28200 000 -8,28200 

WBiQ 93599P999 U S TREAS BONDS FUTURES MAR01 
156 8 09 Mar 2001 839.154000 Local 842,7iB 00 .3,56400 

800,00000 839.15400 Base 842,71800 -3,56400 000 -3,564 00 

WBIM 93599PR99 U S TREAS BONDS FUTURES MAR01 
234 2 M Jan 2001 206,548100 Local 207,28125 -73315 

200,00000 206,54810 Base 207.28125 -73315 000 -73315 

WB1M 93599P999 U S TREAS BONDS FUTURES MAR01 
342 1 03 Feb 2001 103.117800 Local 103,90625 -78845 

100,00000 103,11780 Base 103.90625 -78845 000 -78845 
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WB1M 93599P999 U S TREAS BONDS FUTURES MAR01 
407 103 Jan 2001 106,711550 Local 105,93750 77405 

100,000 00 106,71165 Bass 105.93750 77405 000 77405 

WBIM 9359913999 U S TREAS BONDS FUTURES MAR01 
495 1 C13 Jan 2001 106,992800 Local 105.40625 1,58655 

100,00000 106,99280 Base 105.40625 1,58655 000 1,58655 

WBIQ 93599P999 U S TREAS BONDS FUTURES MAR01 
552 2 CO Fab 2001 206,180500 Local 208,03175 .1,85125 

200,00000 206,18050 Base 208,03175 -1,851 25 000 -1,8512S 

WBIM 93599P999 U S TREAS BONDS FUTURES MAR01 
1 (M Fab 2001 106,524050 Local 105,12500 1,39905 

100,00000 106,52405 Base 105,12500 1 .39905 000 1,39905 

W81M 9359913999 U S TREAS BONDS FUTURES MAR01 
709 1 02 Fab 2001 106,305300 Local 104,71875 1,58655 

100,00000 106,30530 awe 104,71875 1,58655 000 1 .586 SS 

WB1F 93599P999 U S TREAS BONDS FUTURES MAR01 
751 2 CM Feb 2001 204.226000 Local 205,86700 -1,64100 

200,00000 204.22600 Base 206,86700 -1,64100 000 -1,64100 

WB1F 9359913999 U S TREAS BONDS FUTURES MAR01 
764 2 M Feb 2001 204,101000 Local 205,86700 -1,76600 

200,00000 204,10100 Base 205,86700 -1,76600 000 -1,76600 

WB1M 93599P999 U S TREAS BONDS FUTURES MAR01 
794 103 Feb 2001 103.399050 Local 103,62500 -22595 

100.00000 103,39905 Base 103,62500 -22595 000 -22595 

93599PS99 Total 
3,505,678 65 Local 3,633,685 75 -28,00710 
3,505,678 65 awe 3,533,6115 75 -28,00710 000 -28,00710 
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WBlM 93599U998 U S TREAS NOTES 2YR FUTURES MAR01 
081 42 05 Feb 2001 8.369,118 740 Local 8,484,309 37 -115,19063 

8400,00000 8,369,118 74 Base 8,04.309 37 .115.19063 000 -116,19063 

W81M 93599U998 U STREAS NOTES 2YR FUTURES MAR01 
082 7 03 Feb 2001 1,425,631570 Local 1,429,67187 -4,04030 

1,400,000 00 1,425.63157 Base 1,429,671 87 -4,04030 000 4,04030 

WBlM 93599U998 U S TREAS NOTES 2YR FUTURES MAR01 
104 1 M5 Jan 2001 198,445930 Local 201,21875 -2,77282 

200,00000 198,44593 Base 201,21875 -2,77282 000 -2,77282 

WB1M 93599U998 U S TREAS NOTES 2YR FUTURES MAR01 
129 1 02 Jan 2001 198,461550 Local 201,21875 -2,76720 

200.00000 198,46155 Base 201,21875 .2.75720 000 -2,75720 

WB1M 93599U998 U S TREAS NOTES 2YR FUTURES MAROI 
257 103 Feb 2001 197,649050 Local 201,21875 -3,56970 

200,00000 197,64905 Base 201,218 75 -3,56970 000 -3,56970 

WBIM 93599U998 U S TREAS NOTES 2YR FUTURES MAR01 
351 106 Feb 2001 198,274050 Local 201,21875 -2,94470 

200,00000 198,27405 Base 201,21875 -2,94470 000 -2,94470 

WBIF 93599U998 U S TREAS NOTES 2YR FUTURES MAR01 
381 50 CM Jan 2001 9.854,870 000 Local 10,035,738 00 -180,86800 

10,000,000 00 9.854,870 00 Base 10.035,738 00 -IMM800 000 .180,86800 

WBIM 93599U998 U S TREAS NOTES 2YR FUTURES MAR01 
426 1 (13 Feb 2001 198,320930 Local 201,21875 -2.89782 

200,00000 198,32093 Base 201,21875 -2,89782 000 -2,89782 
WBIM 93599U998 U S TREAS NOTES 2YR FUTURES MAR01 

497 100 Jan 2001 198.117800 Local 201,21875 -3,10095 
200,OGO 00 198,11780 Bass 201,21875 .3,10095 000 -3 . 1 DO 95 
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WBIM 93599U996 U S TREAS NOTES 2YR FUTURES MAR01 
604 1 (16 Fab 2001 198,3133 430 Local 201,21875 -2,83532 

200,00000 198,38343 Base 201,21875 -2.83532 000 -2,83S32 

WB1M 93599U998 U S TREAS NOTES 2YR FUTURES MAROI 
643 1 WJan 2001 199,242800 Local 201,21875 -2,97595 

200,00000 198,24280 Base 201,21875 -2,97595 000 -2,97S95 

WBIM 93599U998 U S TREAS NOTES 2YR FUTURES MAR01 
652 10 Feb 2001 198,305300 Loco) 2011,218 75 -2,91345 

200,00000 198,30530 Base 201,21875 -2,91345 000 -291345 

WBIM 93599U998 U S TREAS NOTES 2YR FUTURES MAR01 
706 1 (22 Fab 2001 198,055300 Local 201,21875 -3,16345 

200,00000 198,05530 Bass 201,21875 -3,16346 000 -3,16345 

WB1M 93599U998 U S TREAS NOTES 2YR FUTURES MAR01 
707 1 02 Fab 2001 197,992800 Local 201,21875 -3,22595 

200,00000 197,992 BO Base 201,21875 -3,22595 000 -3.22595 

WBIM 93599U998 U S TREAS NOTES 2YR FUTURES MAR011 
716 2 CIM Jan 2001 395,985600 Local 402,43750 -6,45190 

400,00000 395,98560 ewe 402,43750 -6.45190 000 .6,45190 

WB1F 93599U998 U S TREAS NOTES 2YR FUTURES MAR01 
760 4 M3 Feb 20011 789,202080 Local 802,85904 -13.65696 

800,00000 789.20208 Base 802,85904 -13,65696 (100 -13,65696 

WBIF 93599U998 U S TREAS NOTES 2YR FUTURES MAR01 
779 54 (22 Feb 2001 10 .657 .449 360 Local 10,840,315 68 -182,86632 

10,800,000 00 10,657,449 36 Base 10,840 .315 68 .182,86632 000 -182,86632 

WBIF 93599U998 USTREAS NOTES2YR FUTURES MAR01 
797 86 03 Feb 2001 17,104 718 600 Local 17,343,343 80 -238,62520 

17,200,000 00 17,104.718 60 Base 17,343,343 80 -238.62520 000 -23B,62S 20 
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935991.1998 Total 
50,777,224 89 Local 51,552,08151 -T74,856 62 
50,TT7,224 89 Base 51,552,08151 -774,85662 000 -774,85662 

W131 M 93599X943 U S TREAS BONDS FUTURES SEPOI 
088 17 06 Aug 2DOI 1,666,502 600 Local 1,729,531 25 -63.02865 

1,700,000 00 1,666,502 60 Base 1,729,53125 -63,02865 000 -63.028 65 

W81M 93599X943 U S TREAS BONDS FUTURES SEPOI 
089 6 98 Aug 2001 613,081800 Local 623,71875 -10,63695 

600,00000 613,081 80 Base 623,71875 -10.63695 000 -10.63695 

WBlM 93599X943 U S TREAS BONDS FUTURES SEP01 
M 1006 Jul 2DO1 97,539 6130 Local 98,89844 -1,35876 

100,00000 97,53968 Base 98,89844 -1,35876 000 -1,35876 

WBIM 93599X943 U S TREAS BONDS FUTURES SEPOI 
220 1 OQ Aug 2001 97,555300 Local 100,40625 -2,85095 

100,00000 97,55S30 Base 100.40625 -2,85095 000 -2,85095 

WB1M 93599X943 U S TREAS BONDS FUTURES SEP01 
281 5 009 Jul 2001 487,557750 LocW 495,90625 -8,34850 

500,00000 487,55775 Base 495,90625 -8,34850 000 -8,34850 

W81M 93599XS43 U STREAS BONDS FUTURES SEP01 
282 1009 Jul 2001 101,930300 Local 101,03125 89905 

100,00000 101,93030 awe 101,03125 89905 000 89905 

WBIM 93599X943 U S TREAS BONDS FUTURES SEPOI 
282 CXL -1009 Jul 2001 -101,930 300 Local -101,03125 -89905 

-100,00000 -101,93030 Base -101,03125 .89905 000 -89905 

WBIM 93599X943 U S TREAS BONDS FUTURES SEP01 
283 1009 Jul 2001 101 .242800 Local 101,03125 21155 

100,00000 101,24280 Base 101,03125 211 55 000 211 55 
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WBlF 93599X943 U S TREAS BONDS FUTURES SEPOI 
357 3 0 Aug 2001 2a4,284 320 Local 299,55441 -15.27009 

300.00000 284,28432 Base 299,55441 -15,27009 000 -15,27009 

WB1F 93599X943 U S TREAS BONDS FUTURES SEP01 
366 15 0 Aug 2001 1,420,704 030 Local 1.498,116 39 .77,41236 

1,500,000 00 1,420.704 03 Base 1,498,116 39 -77,41236 000 -77,41236 

WBIF 93599X943 U S TREAS BONDS FUTURES SEP01 
388 9 Q0 Aug 2001 930,975320 Local 938.0D5 66 -7,03034 

90,000 00 930,97532 Base 938.00566 -7,03034 000 -7.03034 

WBIF 93599X943 U S TREAS BONDS FUTURES SEP01 
402 1599Aug2001 1,543,188040 Local 1,563,342 T? -20,15473 

1,600,000 00 1,543,188 04 Base 1,563,342 T? -20,15473 000 -20,15473 

WBIM 93599X943 U S TREAS BONDS FUTURES SEP01 
418 1 002 Jul 2001 101.21l 550 Local 101,31250 -10095 

100,00000 101,21156 ease 101,31250 -10095 000 -10095 

W81Q 93599X943 U STREAS BONDS FUTURES SEPOI 
427 12 (M Jun 2DOI 1,228,656 000 Local 1,226,295 75 2,36025 

1,200.000 00 1,228.656 00 Base 1,226,295 75 2,36025 000 2,36026 

WBlF 93599X943 U S TREAS BONDS FUTURES SEPOI 
431 16 0@ Sep 2001 1,638,567 220 Local 1 .667 .565 61 .28,99839 

1,600,000 00 1,638,567 22 Base 1,667,565 61 -28,99839 000 -28,99839 

WBlF 93599X943 U S TREAS BONDS FUTURES SEP01 
17 05 Sep 2001 1,762,227 690 Local 1,771,T88 47 -9,56078 

1,700,000 00 1,762,227 69 Base 1,771,788 47 -9,56078 000 -9,56078 

WBIM 93599X943 U S TREAS BONDS FUTURES SEP01 
496 1 046 Jul 2001 98,492800 Local 100,40625 A,913 45 

100,00000 98,49280 Base 100,40625 -1,9134S 000 -1,91345 
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WB1F 93599X943 U S TREAS BONDS FUTURES SEPOI 
497 10 (23 Jun 2001 962.661260 Local 992,75698 -30,09562 

1,000.()00 00 962,66126 Base 992,76688 -30.09562 000 -30,09562 

WB1M 93599X943 U S TREAS BONDS FUTURES SEP01 
536 100 Aug 2001 96.906250 Local 100,40625 -3,50000 

100,00000 96,90625 Base 100,40625 -3,50000 0 GO -3,50000 

WB1M 93599X943 U S TREAS BONDS FUTURES SEPOI 
6&4 3 M Jun 2001 290,109370 Local 296,69531 -6.58594 

300,00000 290,10937 Base 296,69531 -6 .5a5 94 000 -6,58594 

WBIQ 93699X943 U S TREAS BONDS FUTURES SEPOI 
718 6 000 Jul 2001 613,053000 Local 616.10100 -3,G48 00 

600,00000 613,05300 Base 616,10100 .3,04800 000 .3,04800 

WB1M 93599X943 U S TREAS BONDS FUTURES SEPOI 
732 190 Aug 2001 96,048 1DO Local 100,406 25 -4,35815 

100.ODO 00 9604810 ewe 100,40625 -4,35815 000 -4,35815 

WB1Q 93599X943 U S TREAS BONDS FUTURES SEPOI 
734 6 006 Jul 2001 610,913210 Local 614,45856 -3,64535 

600,00000 610,91321 Base 614,45856 .3,54535 000 -3,54535 

WB1Q 93599X943 U S TREAS BONDS FUTURES SEPOI 
735 6 096 Jul 2001 607.334260 Local 612,67913 -5,34487 

600,00000 607,33426 Base 612,67913 -5,34487 000 -5,34487 

WBIQ 93599X943 U S TREAS BONDS FUTURES SEPOI 
736 7 096 Jul 2001 710.024000 Local 715,42450 -5,40050 

700,00000 710,02400 Base 715,42450 .5,40050 000 -5,40050 

WB1M 93599X943 U S TREAS BONDS FUTURES SEP01 
740 2 002 Jul 2001 193,9D6 240 Local 197,79687 .3,89063 

200,00000 193,90624 awe 197,796 a7 -3,89063 000 -3,89063 
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203,65012 -2,83817 
203,65012 -2,83817 0 DO -2,83817 

98,B98 44 -1 .48376 
98,89844 -1,48376 000 -1,48376 

16,865,153 31 -314,18409 
16,865,153 31 -314,18409 000 -3`14 .184 09 

103,29688 -1,86657 
103.29688 -1,86657 000 -1,86657 

206,59375 -3,79565 
206.59375 -3,79565 000 -3,79565 

103,25000 -3,24158 
103,25000 -3,24158 000 -3,241 5B 

308,06250 -3,281 2S 
308,06250 -3,28125 000 -3,28125 

1,032,640 63 -33,106 T7 
1.032,640 63 -33,10677 000 -33,10677 

513,43750 -5,646 88 
513,43750 .5,54688 000 -5,64688 
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WB10 93599X943 U STREAS BONDS FUTURES SEPOI 
740 2 027 Jul 2001 200,811950 Local 

200,00000 200,81195 Base 

WB1M 93599X943 U S TREAS BONDS FUTURES SEPOI 
779 1 MY Jun 2001 97,414680 Local 

100,00000 97,41468 Base 

93599X943 Total 
16,550,969 22 Local 
16,550 .969 22 Base 

WBIM 93599X950 USTREASNOTES 10YR FUTURES SEP01 
02 1026 Jul 2001 101,430310 Local 

100,00000 101,43031 Base 

WBlM 93699X950 U S TREAS NOTES 10YR FUTURES SEP01 
03 2 026 Jul 2001 202,798100 Local 

200,00000 202,79810 awe 

W61M 9359OX950 U S TREAS NOTES 10YR FUTURES SEP01 
025 1 GO Aug 2001 100,008420 Local 

100,00000 100,00842 ewe 

WBlM 93599X950 US TREAS NOTES 10YR FUTURES SEPOI 
033 3 02 Jun 2001 304.781250 Local 

300,00000 304,78125 Base 

WBIM 93599X95O US TREAS NOTES 10YR FUTURES SEPM 
034 10 99 Aug 2001 999,533860 Local 

1 .000,000 00 999,53386 Base 

WB1M 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
034 5 CKE Jun 2001 507,890620 Local 

500,00000 507,89062 Base 
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W81M 93599X950 US TREAS NOTES 10YR FUTURES SEPOI 
035 1302,lun2001 1,320,312500 Local 1,334,937 50 -14,62500 

1,300,000 00 1,320,312 50 Base 1,334,937 50 -14,62500 000 -14.62600 

WBIM 93599X950 U STREAS NOTES 10YR FUTURES SEPOI 
035 7 09 Aug 2001 700.046870 Loc~al 722,93750 .22,89063 

700,00000 700.04687 Base 722,93750 .22,89063 000 -22,89063 

WBIM 93599X950 USTREAS NOTES 10YR FUTURES SEPOI 
036 6 C17 Jun 2001 609.093750 Local 616,12500 -T,031 26 

600,00000 609,09375 Base 616,12500 -7,03125 000 -7,03125 

WBIM 93599X95O US TREAS NOTES 10YR FUTURES SEP01 
037 3 02 Jun 2001 304.463120 Local 308,06250 .3,60938 

300,00000 304,45312 Base 308.06250 .3,60938 000 -3,60938 

WBIM 93599X950 U S TREAS NOTES 10YR FUTURES SEP01 
038 5 07 Jun 2001 506963220 Local 513,43750 -6,47428 

500,00000 506,96322 Base 513,43750 -6,47428 000 -6,47428 

WBIM 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
041 1 027 Jul 2001 101,008430 Local 103,29688 -2,28845 

100,00000 101,00843 Base 103,29688 -2,28845 000 -2,28845 

WBlH 93599X950 USTREAS NOTES 10YRFUTURES SEP01 
048 3 00 Sep 2001 290,142500 LoW 309,42250 -19,28000 

300,00000 290,14250 Base 309,42250 .1 9,2110 00 000 -19,280 DO 

WBlM 93599X950 U STREAS NOTES 10YR FUTURES SEPOI 
083 190 Aug 2001 99,445920 Local 103.31250 -3,86658 

100,00000 99,44592 Base 103,31250 .3.86658 000 -3,86658 

WBIM 93599X950 USTREAS NOTES 10YR FUTURES SEP01 
084 183 06 Aug 2001 18,758,776 260 Local 19,170,546 93 .41 1,T70 67 

18,300,000 00 18,768,776 26 Base 19,170,546 93 -411 .77067 000 -411,77067 
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2,641,562 51 -37,52374 
2.641 .562 51 -37,52374 000 .37.52374 

718,81250 .8,31250 
718.812 50 -8,31260 000 -8,31250 

14,384 .608 90 -30,23510 
14,384,608 90 -30.23510 000 -30,23510 

.14.384,608 90 30,235 10 
-14,384,608 90 30,23510 000 30,23510 

14,3B4 .608 90 -30,23510 
14,384,608 90 -30,23510 coo -30,23510 

306,39844 -2,67004 
306,39844 -2,67004 000 -2.67004 

612,796 87 -5,43383 
612,79687 -5,43383 000 .5,43383 

102,13281 -95252 
102.13281 -95252 000 -95252 

410,75000 -3,81250 
410.75000 -3,812 5D 000 -3,81250 
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WBIM 93599X950 US TREAS NOTES 10YR FUTURES SEPOI 
085 259SAug2001 2,604,038770 Local 

2,500,D00 00 2,604,038 77 Base 

WBIM 93599X95O U STREAS NOTES 10YR FUTURES SEPOI 
100 7 (KZ Jun 2001 710,500000 Lccal 

700,00000 710,50000 Base 

WBIQ 93599X950 U S TREAS NOTES 10YR FUTURES SEPOI 
112 136 09 Aug 2001 14,354,373 800 Local 

13,600,000 00 14,354,373 80 Base 

WB10 93599)(950 U S TREAS NOTES 10YR FUTURES SEPOI 
112 CXL -136 09 Aug 2001-14,354,373 800 Local 

-13,600,000 00 -14,3$4,373 80 owe 

WBIQ 93599X95O U STREAS NOTES 10YR FUTURES SEPOI 
116 136 09 Aug 2001 14,354,373 800 Local 

13,600,000 00 14,364,373 80 Base 

WBIM 93599X950 U S TREAS NOTES 10YR FUTURES SEP01 
131 3 D05 Jul 2001 303,728400 Local 

300,00000 303,72840 Bass 

WB1M 93599X950 US TREAS NOTES 10YR FUTURES SEPOi 
132 6 005 Jul 2001 607,363040 Local 

600,00000 607,363 D4 Bass 

WBIM 93599X950 US TREAS NOTES 10YR FUTURES SEPOI 
133 1005 Jul 2001 101,180290 Local 

100,00000 101,18029 Base 

WBlM 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
142 4 CIO Jun 2001 406.937500 Local 

400,00000 406,93750 Base 



ase Currency USD - US DOLLAR 
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WB1M 93599X950 U S TREAS NOTES 10YR FUTURES SEPOI 
143 1 CO Jun 2001 101,546880 Local 102.68750 -1,14062 

100,00000 101,54688 Base 102,68750 -1.14062 000 -1 .14062 

WB1M 93599X950 US TREAS NOTES 10YR FUTURES SEPOI 
144 3 OM Jun 2001 3D4,921 870 Local 308,D62 50 -3,14063 

300,00000 304,921 87 Base 308,06250 -3.14063 000 -3,14063 

WBIM 93599X95O U S TREAS NOTES 10YR FUTURES SEP01 
145 3 03 Jun 2001 304,968750 Local 308,06250 -3.09375 

300,00000 304,96875 Base 308,06250 -3,09375 000 -3,09375 

WB1M 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
146 3 (13 Jun 2001 305,093760 Local 308.07813 -2.98437 

300,00000 305,09376 Base 308.07813 -2.98437 000 .2,98437 

WB1M 93599X950 U S TREAS NOTES 10YR FUTURES SEPOI 
147 6 (D Jun 2001 604,078120 Local 613,00781 -8,92969 

600,00000 604,07812 Base 613,00781 -8,92969 000 -8,92969 

WB1M 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
148 2 CK3 Jun 2001 201,031250 Local 204,12500 -3.09375 

200,00000 201,03125 Base 2D4,125 00 -3.09375 000 -3,09375 

WBIM 93599X950 U S TREAS NOTES 10YR FUTURES SEP01 
149 3 CK3 Jun 2001 301,593750 Local 306,18750 -4,59375 

300,00000 301,59375 Base 306,18750 -4,59375 000 -4,59375 

WB1M 93599X950 U S TREAS NOTES 10YR FUTURES SEPOI 
150 2 C13 Jun 2001 200,711850 Local 204,12500 -3,41315 

200,00000 200,711 85 Base 204,12500 .3,41315 000 -3,41315 

W81Q 93599X950 USTREAS NOTES 10YR FUTURES SEP01 
156 10QQAug200I 1,056,130000 Local 1,061,063 75 4,92375 

1,000.000 00 1 .056,130 00 Bass 1,061,053 75 4,92375 000 -4,92375 
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WBIQ 93599XS50 U S TREAS NOTES 10YR FUTURES SEPOI 
165 25 90 Aug 2001 2,639,543 740 Local 2,652,634 37 -13,09063 

2,500.000 00 2,639,543 74 Base 2,652,634 37 .13.09063 000 -13,09063 

WBIQ 93599X950 U S TREAS NOTES 10YR FUTURES SEPOI 
165 CXL -25 00 Aug 2001 -2,639,543 740 Local -2 .662.634 37 13,09063 

-2,500,000 00 -2,639,543 74 Base -2,652,634 37 13,090 63 000 13,09063 

WBIQ 93599X950 U S TREAS NOTES 10YR FUTURES SEPOI 
167 25 Q5 Aug 2001 2,639,543 740 Local 2,652,634 37 -13,09063 

2.600,000 00 2.639,643 74 Base 2,652.634 37 .13.09063 coo .13,09063 

WBlQ 93599X950 U S TREAS NOTES 10YR FUTURES SEP01 
W2 4599Aug2001 4,754,351710 Local 4,774,741 88 -20,39017 

4.500,000 00 4,754,351 71 Base 4,774,741 88 -20,39017 000 -20,39017 

WBIM 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
196 12MJun2001 1 .199,351100 Local 1,224,750 00 -25,39890 

1.200,000 00 1 .199,35110 ease 1,224,750 00 -25,39890 000 -25,39890 

WBIM 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
197 11 (U Jun 2001 1,099,233 300 Local 1 .122.687 50 -23,45420 

1.100,000 00 1 .099,233 30 Base 1,12.2,687 50 -23,45420 000 -23,45420 

WBIM 93S99X950 USTREAS NOTES 10YR FUTURES SEPOI 
19B 1 =Jun 2001 99,914670 Local 102,06250 -2,14783 

100.00000 99,91467 Base 102,062150 -2,14783 000 .2,14783 

WBIM 93599X950 U S TREAS NOTES 10YR FUTURES SEM 
199 1 (M Jun 2001 99,899050 Local 102,06250 -2,16345 

100.00000 99,89905 ease 102,062SO -2,16345 coo -2,16345 

WBlM 93599X95O US TREAS NOTES 10YR FUTURES SEP01 
200 4 (M Jun 2001 399,596200 Local 408,25000 -8,65380 

400,00000 399,59620 Base 408,25000 -8,65380 000 -8,65380 
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WB1M 93599X950 U STREAS NOTES 10YR FUTURES SEPOI 
201 5 CM, Jun 2001 499,807750 Local 510,31250 .10,50475 

500,00000 499,80775 Base 510.31250 -10.50475 000 -10,50475 

WB10 93599X950 U STREAS NOTES 10YR FUTURES SEP01 
203 43 W Sep 2001 4 490,296 490 Local 4,562,531 12 -72,23463 

4,300,000 00 4.490,296 49 Base 4,562,531 12 -72,23463 000 -72,23463 

WBlM 93599X95O US TREAS NOTES 10YR FUTURES SEP01 
206 2 006 Jul 2001 201,798090 Local 204,26562 -2,46753 

200,00000 201,79809 Base 204,26562 -2,46753 000 -2,46753 

WSIM 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
207 3 006 Jul 2001 302,603400 Local 306.39844 -3,79504 

300,00000 302,60340 Base 306,39844 .3,79504 000 -3,79504 

WBlM 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
208 17006M2001 1,714.486950 Local 1.736,257 80 -21,77085 

1,700,000 00 1.714,486 95 Base 1.736,257 80 -21,77085 000 -21,77085 

WB1M 93599X950 US TREAS NOTES 10YR FUTURES SEPOI 
209 6 006 Jul 2001 605,081 790 Local 612,82812 -7,74633 

600,00000 605,081 79 Base 612,82812 .7,74633 000 -7,74633 

WB1M 93599X95O USTREAS NOTES 10YR FUTURES SEP01 
210 23006Jul200I 2,318,521910 Local 2,349.234 3a -30,71247 

2,300,000 00 2,318,621 91 Base 2,349,234 38 -30,71247 000 -30,71247 

WBIM 93599X95O US TREAS NOTES 10YR FUTURES SEP01 
254 3 03 Jun 2001 299,906250 Local 306,18750 -6,28125 

300,00000 299,90625 Base 306,18750 -6,28125 000 -6,28125 

WBlM 93599X950 US TREAS NOTES 10YR FUTURES SEPOI 
255 8 05 Jun 2001 799,625000 Local 816,50000 .16,87500 

800,00000 799,62500 Base 616,50000 -16,87500 0 DO -16,87500 
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WBIM 93599X950 U S TREAS NOTES 10YR FUTURES SEP01 
256 7 CKS Jun 2001 699,562500 Local 7`14,437 50 -14,87500 

700.00000 699,56250 Base 714,43750 .14,87500 000 -14.87500 

WBIM 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
257 14CK5Jun2OOl 1,398.906250 Local 1,428,875 00 -29,96875 

1,400,000 00 1,398,906 26 Base 1,428,875 00 -29,96875 0 DO -29,96875 

WB1M 93599X950 U 8 TREAS NOTES 10YR FUTURES SEPOI 
258 7 03 Jun 2001 699,765630 LOCEd 714,64844 -'14,882 81 

700,00000 699,76563 Base 714,64844 -14,88281 000 -14,88281 

WBIM 93599X950 U S TREAS NOTES 10YR FUTURES SEPOI 
259 8 CK5 Jun 2001 800,250000 Local 817,06250 -16.81250 

800,00000 800,25000 Base 817,06250 -16,81250 000 -16,81250 

WB1M 93599X95O U S TREAS NOTES 10YR FUTURES SEPOI 
260 1 M Jun 2001 100,015620 Local 102,13281 -2,11719 

100.00000 100,01562 Base 102.13281 -2,11719 000 -2,11719 

WBIM 93599X950 U STREAS NOTES 10YR FUTURES SEPOI 
261 5 (K5 Jun 2001 500,078120 Local 510,66406 -10,58594 

500.00000 500,07812 Base 510,66406 -10,58594 0 DD -10,58594 

WB1M 93599X950 U STREAS NOTES 10YR FUTURES SEPOI 
262 3 CK5 Jun 2001 299,596800 Local 306,39844 -6,80164 

300,00000 299,59680 Base 306,39844 -6,80164 000 -6,80164 

WB1M 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
263 5 D09 Jul 2001 504573360 Local 510,70312 -6,12976 

500,00000 504,57336 Base 610,70312 -6.12976 000 -6.12976 

W81M 93599X95D US TREAS NOTES 10YR FUTURES SEP01 
263 CXL -5 009 Jul 2001 -504,573 360 Local .510,70312 6.12976 

-500,00000 -504,57336 Base -510,70312 6,12976 000 6,12976 
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WB1M 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
264 7 009 Jul 2001 705,199610 Local 714,98438 -9.78477 

700,00000 705,199 611 Base 714,98438 -9,78477 000 -9,78477 

WB1M 93599X950 U STREAS NOTES 10YR FUTURES SEP01 
26 .4 CXL -7 009 Jul 2001 -705,199 610 Local -714,9S438 9,76477 

-700,00000 -705,19961 Base -714,98438 9,78477 000 9,78477 

WB1M 93599X950 U STREAS NOTES 10YR FUTURES SEPOI 
265 5 009 Jul 2001 504.026510 Local 510,70313 -6,67662 

500,00000 5G4,026 51 Bass 510,70313 .6,67662 000 -6.67662 

WBIM 93599X950 U STREAS NOTES 10YR FUTURES SEPOI 
265 CXL -5 009 Jul 2001 -504 .026 510 Local -510,70313 6,67662 

-500,00000 -504,02651 Base -510,70313 6,67662 000 6,67662 

WBlM 93599X95O US TREAS NOTES 10YR FUTURES SEP01 
266 11009Jul2001 1,109.030160 Local 1,123,546 87 -14,51671 

1,100,000 00 1 .109,030 16 Belle 1,123,546 87 .14,51671 000 -14,51671 

W81M 93599X950 US TRFAS NOTES 10YR FUTURES SEP01 
266 CXL -11009 Jul 2001 .1,109 .030 160 Local -1,123,546 87 14,51671 

-1,100,000 00 -1,109,030 16 Base -1,123,546 87 14,51671 000 14,51671 

WB1M 93599X950 US TREAS NOTES 10YR FUTURES SEPOI 
267 2 009 Jul 2001 201,704350 Local 204,28125 -2,57690 

200.00000 201,70435 Base 204.28125 -2,57690 000 -2,57690 

WB1M 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
267 CXL -2 009 Jul 2001 -201 .704 350 Local -204,281 25 2,57690 

-200,00000 -201,70435 Base -204,28125 2,57690 000 2,57690 

WB1M 93599X95O US TREAS NOTES 10YR FUTURES SEP01 
268 3 009 Jul 2001 302,603410 Local 306.42188 -3,81847 

300.00000 302,60341 Base 306,42188 -3,81847 000 -3,81847 
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WBIM 93599X950 US TREAS NOTES iOYR FUTURES SEP01 
268 CXL -3 009 Jul 2001 -302,603 410 Local -306.42188 3.81847 

-300,00000 -302,60341 Base -306,42188 3,81847 000 3,81847 

WBlM 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
269 5 009 Jul 2001 504,495240 Local 510,70 12 -6,20788 

500,00000 504,49524 Base 610,70312 -6,20788 000 -6,20788 

WBIM 93599X950 U STREAS NOTES 10YR FUTURES SEP01 
269 CXL -5 009 Jul 2001 -504,495 240 Local -510,70312 6,2D7 88 

-500,00000 -504,49524 ease -510,70312 6,20788 000 6,207 118 

WBIM 93599X950 U STREAS NOTES 10YR FUTURES SEP01 
270 3 009 Jul 2001 302,650280 Local 306,42188 -3,77180 

300,00000 302,65028 Base 3D6,421 88 -3 .771 60 000 -3,77160 

WB1M 93599X950 U S TREAS NOTES iOYR FUTURES SEPOi 
270 CXL -3 009 Jul 2001 -302,650 280 Local -306,42188 3,77160 

-300,00000 -302,65028 Bass -306,42188 3,77160 000 3,77160 

WB10 93599X95O US TREAS NOTES 10YR FUTURES SEP01 
272 I0OMJun2001 1,032,679070 Local 1,034,616 25 -1.93718 

1.000,000 00 1,032.679 07 Bass 1,034,616 25 -1,93718 000 -1,93718 

WBIM 93599X950 U STREAS NOTES 10YR FUTURES SEP01 
272 5 009 Jul 2DO1 604,573360 Local 510,70312 .6,12976 

500,00000 504,57336 Base 510,70312 -6,12976 000 -6,12976 

WBIM 93599X95O US TREAS NOTES 10YR FUTURES SEPOI 
273 7 009 Jul 2001 705,199610 Local 714,9114 38 .9.78477 

700,00000 706,19961 Bass 714,98438 .9,78477 0 OD -9,7114 77 

WB1M 93599X950 U S TREAS NOTES 10YR FUTURES SEPOI 
274 5 009 Jul 2001 504,026610 Local SJO,703 13 -6,67662 

500,00000 504,02651 Base 510.70313 .6.67662 000 -6,67662 
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WB1M 93599X950 U S TREAS NOTES 10YR FUTURES SEP01 
275 11009Jul200l 1,109,030160 Local 1,123,546 87 -14,51671 

1,100,000 00 1,109,030 16 awe 1123.54687 -1451671 000 -14,51671 

W131M 93599X950 US TREAS NOTES 10YR FUTURES SEPOI 
276 2 009 Jul 2001 201,704350 Local 204,28125 -2,57690 

200,00000 201,70435 Base 204.28125 -2.57690 000 -2,57690 

WB`IM 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
277 3 009 Jul 2001 302,603410 Local 306,42188 -3,81847 

300,00000 302,60341 Base 306,42188 -3,81847 000 -3,81847 

WBlM 93599X950 US TREAS NOTES 10YR FUTURES SEPOI 
278 5 009 Jul 2001 504,495240 Local 510,70312 -6,20788 

500.000 DO 504,49524 Base 510,70312 -6,20788 000 .6,20788 

WBIM 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
279 3 009 Jul 2001 302,650280 Local 306,42188 -3.77160 

300,00000 302,65028 Base 306,42188 -3,77160 000 .3,77160 

WBlM 93599X950 U STREAS NOTES 10YR FUTURES SEPOI 
304 2 CM Jun 2001 199,923090 Local 204,26562 -4.34253 

200,00000 199,92309 Base 204.26562 -4,34253 000 -4,34253 

WB1M 93599X950 US TREAS NOTES 10YR FUTURES SEPOI 
305 6 OZ Jun 2001 599,675540 Local 612.79687 -13,12133 

600,00000 599,67554 Base 612,79687 -13,12133 000 -13,12133 

WB1M 93599X95O U S TREAS NOTES 10YR FUTURES SEP01 
306 3 CM Jun 2001 299,790900 Local 306,39844 -6,60754 

300,00000 299.79090 Base 306.39844 -6,60754 000 -6,60754 

WBIM 93599X950 US TREAS NOTES 10YR FUTURES SEPOI 
307 4 03 Jun 2001 399.658700 Local 408,531 26 -8,87255 

400,00000 399,65870 Base 408,531 25 -8,87255 000 -8,87255 
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WBlM 93599X950 U S TREAS NOTES IOYR FUTURES SEP01 
327 2 08 Aug 2001 202,485590 Local 206,60937 -4,12378 

200,00000 202,48559 Base 206,609 37 -4,12378 000 4.'123 78 

WB1M 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
339 1 CKS Jun 2001 100,445920 Local 102,13281 -1,68689 

100.00000 100."S 92 Base 102.13281 -1,68689 000 -1,68689 

WB1M 93599X95O U S TREAS NOTES 10YR FUTURES SEPOI 
340 7 03 Jun 2001 703,012080 Local 714,92968 -1 11 .9`17 60 

700,000 DO 703,01208 Base 714,92968 -11,91760 000 .11,91760 

W81M 93599X950 U STREAS NOTES 10YR FUTURES SEPOI 
341 1 CM Jun 2001 100,008420 Local 102,132 8`1 -2,12439 

100,00000 100,008 42 Base 102,13281 -2,12439 Goo -2,12439 

WBIM 93599XQSO U S TREAS NOTES 10YR FUTURES SEP01 
361 100GIJul2001 1,000,396750 Local 1,021,406 25 -21,00950 

1,000,000 00 1,000,396 75 Base 1,021,406 25 -21,00950 OOD -21,00950 

WBIM 93599X950 US TREAS NOTES IOYR FUTURES SEPOI 
362 23 001 Jul 2001 2,325,865 650 Local 2,362,968 75 -37,10310 

2,300,000 00 2,325,665 65 Base 2.362,968 75 -37,10310 000 -37,10310 

WB1M 93599X950 U STREAS NOTES 10YR FUTURES SEP01 
363 18 001 Jul 2001 1,846,807 930 Local 1.862,421 89 -15,61396 

1.800,000 00 1,646,807 93 ease 1,862.421 89 -15,61396 000 -15,61396 

WB1M 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
364 5 001 Jul 2001 511,901500 Lowi 516,75000 -4,84850 

500,00000 511,90150 Base 516,75000 4,84850 000 4,84850 

WB1M 93599X950 U STREAS NOTES 10YR FUTURES SEPoi 
365 2 021 Jul 2001 204,891850 Local 206,75000 .1,85815 

200,00000 204,B91 85 Base 206,75000 -1,85815 000 -1,85815 
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WB1M 93599X950 U STRFAS NOTES 10YR FUTURES SEP01 
366 3 021 Jul 2001 307,384650 Local 310,12500 -2,74035 

300.DDO 00 307,38465 Base 310,12500 -2,74035 000 -2.74035 

WB1M 93599X95O US TREAS NOTES 10YR FUTURES SEP01 
367 5 07 Aug 2001 505,263330 Local 516,14063 .10,67730 

500.00000 505,26333 Base 516,14063 .10,877 30 000 -10,87730 

WBIM 93599X950 US TREAS NOTES 10YR FUTURES SEPOI 
367 3 001 Jul 2001 307,478400 Local 310,12500 -2,64660 

300.00000 307.47840 Base 310,12500 -2,64660 000 -2.64660 

WB10 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
36B II(XBJun2001 1,134,500820 Local 11,139,1131 00 -5,33018 

1,100,000 00 1,134,500 82 Base 1,139,83100 -5,33018 000 -5,33018 

WBIM 93599X95O U S TREAS NOTES 10YR FUTURES SEP01 
368 5 001 Jul 2001 515,151510 Local 518,14063 -2,98912 

500,00000 515.15151 Base 518,14063 -2,98912 000 -2,98912 

WB1M 93599X950 U S TREAS NOTES IOYR FUTURES SEPOI 
368 4 09 Aug 2001 403,687500 Local 412.68750 -9,00000 

400,00000 403.68750 awe 412,68750 -9,00000 000 -9,00000 

WBIQ 93599X950 U S TREAS NOTES 10YR FUTURES SEP01 
369 35=Jun200I 3,615,323850 Local 3,630,582 50 -15,25865 

3,500.000 00 3,615,323 85 Base 3,630,582 50 -15,25865 000 -15,25865 

WB1M 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
369 1001 Jul 2001 105,070930 Local 104,64063 43030 

100,00000 105.07093 Base 1 G4,640 63 43030 000 43030 

WaIQ 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
370 50CMJun2001 5,168,131220 Local 5.191 .787 86 .23,65664 

5,000,000 00 5,168,131 22 Base 5,191,787 86 -23.65664 000 -23,65664 
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WBIM 93599X95O U S TREAS NOTES IGYR FUTURES SEPOI 
370 1001 Jul 2001 W5,008 410 Local 104,64062 36779 

100,00000 105,008 4`1 Base 104,64062 36779 000 36779 

WBIM 93599X95O U S TREAS NOTES 10YR FUTURES SEPOI 
373 3 (ED Jun 2001 299.650280 Local 3D6,398 44 -6,74816 

300,00000 299,65028 Base 306,39844 -6,74816 000 -6.74816 

WB1M 93599X960 U STRFAS NOTES MR FUTURES SEP01 
374 4 (D Jun 2001 399.471 200 Local 408,53125 .9,06005 

400,00000 399,471 20 Bam 408,53125 -9,06005 000 -9,06005 

WBIM 93599X950 U STREAS NOTES 10YR FUTURES SEP01 
375 2 (M Jun 2001 199,641 B40 Local 204,26562 -4,62378 

200,00000 199,64184 Base 204,26S62 -4.62378 000 -4.62378 

WBIM 93599X95O U S TREAS NOTES 10YR FUTURES SEPO'l 
376 3 CM Jun 2001 299,416900 Local 306,39844 .6,98254 

300,00000 299,41590 Base 306,39844 -6,98254 000 .6,98254 

WB10 93599X950 US TREAS NOTES 10YR FUTURES SEPOI 
404 11QDJun200I 1,142.308170 Local 1.147,129 21 -4,82104 

1,100,000 00 1.142,30817 Base 1,147,129 21 -4,82104 000 -4,62104 

WBlM 93599X95O U GTRFAS NOTES 10YR FUTURES SEP01 
404 8 08 Aug 2001 807.473640 Local 825.45312 -17,97948 

800,00000 807,47364 Base 825,45312 -17.979 4B 000 -17,97948 

WBIM 93599X950 USTREAS NOTES 10YR FUTURES SEP01 
408 2 002 Jul 2001 210,235600 Local 209,281 25 95435 

200,GOO 00 210,23560 Base 209,28125 95435 000 95435 

WBIM 93599X95O U S TREAS NOTES 10YR FUTURES SEP01 
408 CXL -2 002 Jul 2001 -210,235 600 Local .209,281 25 -95435 

-200,00000 -210,23560 Base -209,28125 -95435 000 -95435 
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WB1M 93599X950 US TREAS NOTES 10YR FUTURES SEPOI 
410 2 002 Jul 2001 210,235600 Local 209.28125 95435 

200,00000 210,23560 Base 209.281 25 95435 000 95435 

WBIM 93599X950 U S TREAS NOTES IOYR FUTURES SEP01 
410 CXL -2 002 Jul 2001 -210,235 600 Local -209,28125 -954 35 

-200,00000 -210,23560 Base -209,28125 -95435 000 -96435 

WB1M 93599X950 US TRFAS NOTES 10YR FUTURES SEP01 
412 2 002 Jul 2001 210,235600 Local 209,28125 95435 

200,00000 210,23560 Base 209.28125 95435 000 95435 

WB1M 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
412 CXL -2 002 Jul 2001 -210,235 600 Local -209.28125 -95435 

-200.00000 -210,23560 Base -209.28125 -95435 000 -95435 

W81M 93599X950 U STREAS NOTES 10YR FUTURES SEP01 
414 2 022 Jul 2DO1 210,235600 Local 209,28125 95435 

200,00000 210,23560 Base 209,28125 95435 000 95435 

WB1M 93599X950 U STREAS NOTES 10YR FUTURES SEPOI 
414 CXL -2 002 Jul 2001 -210,235 600 Local -209,28125 -95435 

-200,00000 -210.23560 Base -209,281 25 -95435 000 -95435 

WB`IQ 93599X950 US TREAS NOTES 10YR FUTURES SEPOI 
416 9 CKS Jun 2001 933,712310 Local 938,64681 -5,13450 

900.00000 933,71231 Base 938,84681 -5,13450 000 -5,13450 

WB1M 93599X95O US TREAS NOTES 10YR FUTURES SEP01 
416 2 002 Jul 2001 210.235600 Local 209,28125 95435 

200,00000 210,23560 Base 209,281 25 95435 000 95435 

WB10 93599X950 U STREAS NOTES 10YR FUTURES SEP01 
421 1 0S Jun 2001 104,354560 Local 104,316 31 3825 

100,00000 104,35456 Base 104,3`16 31 3825 Goo 3825 
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WBIM 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
434 2 00 Aug 2001 200,322150 Local 206,37500 .6,05285 

200.00000 200,32215 Base 206,37500 -6,05285 0 DO -6,05285 

WBIM 93599X95O U S TREAS NOTES 10YR FUTURES SEPOI 
435 100 Aug 2001 100,109380 Local 103,20313 -3.09375 

100,00000 100,10936 Bass 103,20313 .3,09375 000 -3.09375 

WBiM 93599X95O U STREAS NOTES 10YR FUTURES SEP01 
448 3 003 Jul 2001 316,353400 Local 313,96875 1,38465 

3DD.000 00 315,35340 Base 313.96875 1,3846S 000 1,38465 

WB1M 93599X960 U S TREAS NOTES IOYR FUTURES SEP01 
448 CXL -3 003 Jul 2001 -315,353 400 Local -313,96875 .1,38465 

.300,00000 -315.35340 Base -313,96875 .1,39465 000 -1,36465 

WBIM 93599X950 U STREAS NOTES 10YR FUTURES SEP01 
450 3 023 Jul 2001 31S.353400 Local 313,96875 1,38465 

300,00000 315,35340 Base 313.96875 1,38465 000 1 .38465 

WB1M 93599X950 U S TREAS NOTES 10YR FUTURES SEPOI 
450 CXL -3 023 Jul 2001 -31.5,353 400 Local -313,96876 .1,3646S 

,300,00000 -315,36340 Base -313,96875 .1 .39465 000 -1,38465 

WBIM 93599X950 U S TREAS NOTES 10YR FUTURES SEPOI 
452 3 023 Jul 2001 315,353400 Local 313,96875 1,36465 

300.00000 315,35340 Base 313,96875 1,35466 000 1,38466 

WSIM 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
452 CXL -3 003 Jul 2001 -315,353 400 Local -313.96875 -1,38465 

-300.00000 -315,35340 Bass -313,96875 -1,3846S 000 -1,38465 

WBlM 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
454 3 003 Jig 2001 315,353400 Local 313,96875 1,35465 

300.0DO 00 315,35340 Base 313,96875 1,38465 000 1.38465 
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WBIM 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
454 CXL -3 003 Jul 2001 -315,353 400 Local -313,96875 -1,38465 

-300.00000 -315,35340 Base -313,96875 -1,38465 000 -1,38465 

WB1M 93599X950 US TREAS NOTES IGYR FUTURES SEPOI 
456 3 033 Jul 2001 315,353400 Local 313,96875 1,38465 

300,00000 315,35340 Base 313,96875 1,38465 000 1,38465 

WBlM 93599X95O US TREAS NOTES 10YR FUTURES SEP01 
456 CXL -3 0113 Jul 2001 -315,353 400 Local -313,96875 .1.38465 

-300,00000 -315.35340 Base -313,96875 -1,38465 000 -1,38465 

WBIM 93599X950 U S TREAS NOTES IOYR FUTURES SEPOI 
458 3 003 Jul 2001 315,353400 Local 313,96875 1,38465 

300,00000 315,35340 Bass 313,96875 1,38465 000 1,3114 65 

W81M 93599X95O US TREAS NOTES 10YR FUTURES SEP01 
458 CXL .3 003 Jul 2001 .315,353 400 Local -313,96875 -1 .38465 

-300,00000 -315,35340 Base -313,96875 -1,3B465 000 -1,38465 

WBIM 93599X950 USTREAS NOTES 10YR FUTURES SEPOI 
460 3 003 Jul 2001 315.353400 Local 313,96875 1,38465 

300,00000 315.35340 Base 313,96875 1,39465 000 1,38465 

WB1M 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
465 5 00 Aug 2001 501,213990 Local 516,01562 -14,80163 

500,00000 501.21399 Base 516,01562 -14,80163 000 -14,80163 

WB10 93599X950 US TREAS NOTES 10YR FUTURES SEPOI 
466 13(lQSep2001 1,330,719010 Local 1,379,369 88 48,65087 

1,300,000 00 1,330.719 01 Base 1,379,369 88 48,65087 000 -48,65087 

WB1M 93599X95O US TREAS NOTES 10YR FUTURES SEPOI 
498 6 00 Aug 2001 501,432760 Local 516,20313 -14,77037 

500.00000 501,43276 Base 516,20313 .14,77037 0 DO -14,77037 
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WBIM 93599X950 U STREAS NOTES 10YR FUTURES SEPOI 
502 1 M5 Jun 2001 99,414670 Local 102.13281 -2,71814 

100,00000 99,41467 Base 102,13281 .2.71814 000 -2,71814 

WBIM 93599X950 U STREAS NOTES iOYR FUTURES SEP01 
502 CXL -1 C5 Jun 2001 -99,414670 Local -102,13281 2,71814 

-100,00000 -99,41467 Base -102,132 111 2.718 114 000 2,71814 

WB`lM 93599X95O U S TREAS NOTES 10YR FUTURES SEPOI 
504 1 CIS Jun 2001 99,414670 Local 102,13281 -2,71814 

100,00000 99.41467 Bass 102,13281 -2,71814 000 ~2,718 '14 

WB1M 93599X950 U S TREAS NOTES 10YR FUTURES SEP01 
518 5 60 May 2001 515,745250 Local 513,71094 2,03431 

500,00000 515,74525 Base 513,71094 2,03431 000 2,03431 

WBIM 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
519 2 00 May 2001 205,704340 Local 205,48437 21997 

200,00000 205,70434 Base 205,48437 21997 000 21997 

WBiM 93599X950 U S TREAS NOTES '10YR FUTURES SEPOI 
520 7 00 May 2001 720,402720 Local 719.195 31 1,20741 

700,00000 720,40272 Base 719,19531 1,20741 000 1,20741 

W131M 93599X950 U S TREAS NOTES 10YR FUTURES SEP01 
521 3 00 May 2001 308,791090 Local 308,22656 56453 

300,00000 308,79109 Base 308,22656 56453 000 56453 

WBIM 93599X950 U S TREAS NOTES 10YR FUTURES SEPOI 
522 2 80 May 2001 205,891860 Local 205,48438 40748 

200.00000 205.89186 Base 205,48438 40748 000 40748 

WB1M 93599X950 U S TREAS NOTES 10YR FUTURES SEP01 
523 2 00 May 2001 205,923090 Local 205,48437 43872 

200,00000 205,92309 Base 205,48437 43872 000 43872 
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VVB1M 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
524 2 00 May 2001 206.266860 Local 205,4114 38 78248 

200,00000 206,26686 Base 205,48438 7112 48 000 78248 

WBlM 93599X950 U STREAS NOTES 10YR FUTURES SEP01 
525 4 00 May 2001 412,502440 Local 410,99437 1,51807 

400.00000 412,50244 Bass 410.9114 37 1,51807 000 1,51807 

WBlM 93599X95O USTREAS NOTES 10YR FUTURES SEP01 
530 2 007 Jul 2001 209,329360 Local 209,48438 -1 55 02 

200,00000 209,32936 Base 209.4114 38 -15502 000 -15502 

WBIM 93599X950 U STREAS NOTES 10YR FUTURES SEPOI 
531 12067 .1uI2001 1,255,726100 Local 1,256.875 00 -1,14890 

1,200,000 00 1,255,726 10 Base 1,256.875 00 -1,14890 000 -1,14890 

WBlM 93599X95O U STREAS NOTES 10YR FUTURES SEPOI 
532 8 067 Jul 2001 818,942400 Local 828,87500 -9,93260 

800,00000 818.94240 Base 828.87500 -9,93260 000 -9,93260 

WBIM 93599X95O USTREAS NOTES 10YR FUTURES SEP01 
532 100 Aug 2001 '100,586 550 Local 103,25000 .2,66345 

100,00000 100,58655 Base 103,25000 -2.66345 000 -2,66345 

WB1M 93599X950 U S TREAS NOTES 10YR FUTURES SEP01 
532 C)a- -1 00 Aug 2001 .100 .586 S50 Local -103,25000 2.66345 

-100,00000 -100,58655 Base -103,25000 2,66345 000 2,66345 

WBIM 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
534 100 Aug 2001 100,586550 Loral 103,25000 -2,66345 

100,00000 100,58655 Base 103,25000 -2,66345 000 -2,66345 

WBIIM 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
543 3 OE Jun 2001 298,009850 Local 306,39844 -8,38859 

300,00000 298,00985 Base 306.39844 .8,38859 000 -8,38859 
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WB1M 93599X95O U STREAS NOTES 10YR FUTURES SEPOI 
568 3 008 Jul 2001 302.697160 Local 309,04688 -6,34972 

300,D00 00 302,69716 Bass 309,04688 -6,34972 000 -6,34972 

WBIM 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
568 CXL -3 008 Jul 2001 .302,697 160 Local -309.04688 6,34972 

-300,00000 -302,69716 Base -309,04688 6,34972 000 6,34972 

WBW 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
569 2 008 Jul 2001 201,860690 Local 206.078 12 4,21753 

200,00000 201,86059 Bwe 206,07812 .4 .2`17 63 000 4.21753 

WBIM 93S99X95O US TREAS NOTES 10YR FUTURES SEPOI 
569 CXL -2 008 Jul 2001 .201,860 590 Local -206,07812 4,21753 

-200,00000 -2011,860 69 Base -206,07812 4,21753 000 4.21753 

WBIM 93599X950 U STREAS NOTES 10YR FUTURES SEP01 
570 8 008 Jul 2001 809,442400 Local 825,37500 -15,93260 

800,00000 809.44240 Base 825,37500 -15,93260 000 -15,93260 

WBIM 93599X950 U STREAS NOTES 10YR FUTURES SEPOI 
S70 CXL -8 008 Jul 2001 -809 .442 400 Local -825,37500 15.93260 

-800,00000 -OD9 .442 40 Base -825,37600 15,93260 000 15,93260 

WBW 93599X950 U S TREAS NOTES 10YR FUTURES SEPOI 
571 3 008 Jul 2001 303.587770 Local 309,56260 -5,97473 

300,00000 303,587 T7 Base 309,56250 -5,97473 000 .5,97473 

WB1M 93599X950 U S TREAS NOTES IOYR FUTURES SEPOI 
571 106 Aug 2001 100.524050 Local 103,25000 -2,72595 

10D.000 00 100,52405 Base 103,25000 -2,72595 000 -2,72595 

WBIM 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
571 CXL -3 008 Jul 2001 -303,587 770 Local -309,56250 6,97473 

-300,00000 -303,58777 Base -309.56260 5.97473 000 5,97473 
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WBIM 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
572 2 06 Aug 2001 201,048100 Local 206,50000 -5,45190 

200,00000 201,04810 Base 206,50000 -5.45190 000 -5,451 90 

WBlM 93599X950 U STREAS NOTES 10YR FUTURES SEP01 
573 3 008 Jul 2001 302,697160 Local 309,04688 -6,34972 

300,00000 302,69716 Bass 309.04688 -6,34972 000 -6,34972 

WBlM 93599X950 U STREAS NOTES 10YR FIJTURES SEP01 
574 2 008 Jul 2001 201 .860590 Local 206,07812 -4,21753 

200,00000 201,86059 Base 206,07812 -4,21753 000 4,21753 

WBlM 93599X950 U S TREAS NOTES 10YR FUTURES SEP01 
575 8 008 Jul 2001 809,442400 Local 825,37500 -15,93260 

800.ODO 00 809."2 40 Bass 825,37500 -15,93260 000 .15,93260 

WB1M 93599X95O U S TREAS NOTES IOYR FUTURES SEP01 
576 3 008 Jul 2001 303,587 T70 Local 309,56250 -5,97473 

300,00000 303,58777 Base 309,56250 -5,97473 000 -5,97473 

WB1M 93599X950 US TREAS NOTES 10YR FUTURES SEPOI 
577 3 Gilt Jun 2001 302,587970 Local 306,34375 -3,75578 

300.00000 302,58797 Swe 306,34375 -3,75578 000 -3,75578 

WB1M 93599X950 US TREAS NOTES 10YR FUTURES SEPOI 
578 3 M Jun 2001 302,697350 Local 306,37500 -3,67765 

300,00000 302,69735 Base 306,37500 -3,67765 000 -3,677 65 

WBIM 93599X950 U STREAS NOTES 10YR FUTURES SEPOI 
579 3 M Jun 2001 302,744220 Local 306,37500 -3.63078 

300,00000 302,74422 Base 306.37500 -3,63078 000 -3,63078 

WBIM 93599X950 U STREAS NOTES 10YR FUTURES SEP01 
580 6 MI Jun 2001 608,175950 Local 614,00000 .5,82405 

600,00000 608,17595 awe 614,00000 -6,82405 000 -5,82405 
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WB1M 93599X95O U S TREAS NOTES 10YR FUTURES SEP01 
581 2 MI Jun 2001 204,1173 100 Local 205,37500 -1.20190 

200,00000 204,17310 Base 205,37500 -1,201 90 Goo -1,20190 

WBIM 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
581 2 W Jun 2001 199,781240 Local 204,26562 -4,48438 

200.DOO 00 199,78124 Base 204.26562 -4 .48-438 000 -4,4114 38 

WB1M 93599X95O U S TREAS NOTES 10YR FUTURES SEPOI 
582 1 M Jun 2001 102,102 '170 Local 102,68750 -M 33 

100,00000 102,10217 Base 102,68750 -5a5 33 000 -58533 

WBIM 93599X950 U S TREAS NOTES IOYR FUTURES SEP01 
583 10 Jun 2001 102,117800 Local 102,68750 -56970 

100,00000 102,11780 ewe 102,68760 -56970 000 -66970 

WBIM 93699X950 US TREAS NOTES 10YR FUTURES SEP01 
594 10 (13 Jun 2001 1,021,490 500 Local 1,026,876 00 -5,38450 

1.000,000 00 1,021,490 50 Bass 1,026,875 00 -5,38450 000 -5,38450 

WBIM 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
685 6 0 Jun 2001 510.667120 Local 513,43750 .2,77038 

500,00000 610,66712 ease 513.43750 -2,77D 38 000 -2,77038 

INSIM 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
610 4 (16 Aug 2001 401,533700 Local 413,00000 A 1,466 30 

400,00000 401,53370 Base 413,00000 -11,46830 000 -11,46630 

WBIM 93599X95O US TREAS NOTES 10YR FUTURES SEPOI 
611 1 06 Aug 2001 100,195920 Local 103,25000 .3.05408 

100,00000 100.19592 Base 103,25000 -3,054 OB 000 -3,05408 

WBIM 93599X950 U S TREAS NOTES IOYR FUTURES SEP01 
612 4 039 Jul 2001 04,346 200 Local 412,75000 -8,40380 

400,00000 404.34620 Bess 412,75000 -6,40380 000 -8.40380 
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WBIM 93599X95O US TREAS NOTES 10YR FUTURES SEPOI 
613 4 009 Jul 2001 404,283700 Local 412,75000 -8,46630 

400,00000 404.28370 Base 412,75000 -8,46630 000 -8,46630 

WB1M 93599X950 USTREAS NOTES 10YR FUTURES SEPOI 
614 4 009 Jul 2001 404,346200 Local 412,81250 -8,46630 

400,00000 404,34620 Base 412,81250 -8,46630 000 -8,46630 

WB1M 93599X95O U S TREAS NOTES 10YR FUTURES SEP01 
615 6 009 Jul 2001 606,425550 Local 619,21875 -12,79320 

600,00000 606.42555 Base 619,21875 -12,79320 000 -1279320 

WBIM 93599X950 U S TREAS NOTES 10YR FUTURES SEPOI 
616 2 009 Jul 2001 202,204350 Local 206,43750 -4,23315 

200,00000 202,20435 Base 206,43750 4.23315 000 -4,23315 

WBlM 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
617 6 009 Jul 2001 606,613060 Local 619,35938 -12,74632 

600,00000 606,61306 Base 619,35938 -12,74632 000 -12,74632 

WB1M 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
618 8 009 Jul 2001 809036140 Local 825,98437 .16,94823 

800,00000 809,03614 Bass 825,9114 37 -16,94823 000 -1694823 

WBlM 93599X95O U STREAS NOTES 10YR FUTURES SEP01 
619 4 009 Jul 2001 404,471200 Local 413,00000 .8.52880 

400,00000 404,47120 Base 413,000 DD -8,52880 000 -8,52880 

WB1M 93599X95O US TREAS NOTES 10YR FUTURES SEP01 
630 4 03 Jun 2001 408,187 5GO Local 410,76000 -2,56250 

400.00000 408,18750 Base 410,75000 -2,56250 000 -2,56250 

WBlM 93599X95O US TREAS NOTES 10YR FUTURES SEP01 
630 CXL -4 MA Jun 2001 408,187500 Local 410,75000 2,56250 

-400.00000 408,18750 awe 410,75000 2,56250 0 DO 2,56250 
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308,DS2 50 -1,82813 
308,06250 -1,82813 000 -1,82813 

-308,06250 1,82813 
-308,06250 1,82813 000 1.82813 

410,75000 -2.57920 
410,75000 -2,57920 000 -2,57920 

-410,75000 2,57920 
-41 D.750 00 2.57920 000 2,57920 

410,75000 -2,56250 
410,76000 -2,56250 000 -2,56250 

308,06260 -1.82813 
308,D62 50 -1,82813 000 -1,62813 

410,75000 -2,57920 
410,75D 00 -2,57920 000 -2,57920 

103,25000 -3,47228 
103,25000 -3,47228 000 -3.47228 

206,60000 -6,87500 
206,50000 -6,87500 000 -6,87500 
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WB1M 93599X950 U STREAS NOTES IOYR FUTURES SEP01 
631 3 33 Jun 2001 306,234370 Local 

300,00000 306,23437 Base 

WBIM 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
631 CXL -3 (113 Jun 2001 -306,234 370 Local 

-300,00000 -306,23437 Base 

WB1M 93599X950 U STREAS NOTES 10YR FUTURES SEPOI 
632 4 (M Jun 2001 4(38,170 BOO Local 

400.00000 408,17080 Base 

W31M 93599X950 U S TREAS NOTES IOYR FUTURES SEP01 
632 CXL -4 03 Jun 2001 408,170 BOO Local 

-400,00000 -408,17080 Base 

WBIM 93699X950 US TREAS NOTES IOYR FUTURES SEP01 
634 4 M% Jun 2001 408,187500 Local 

400,00000 408,18750 Base 

WBIM 93599X950 US TREAS NOTES JOYR FUTURES SEP01 
635 3 23 Jun 2001 306,234370 Local 

300.00000 306.23437 Base 

WBIM 93599X950 U S TREAS NOTES IOYR FUTURES SEP01 
636 4 OU Jun 2001 408,170800 Local 

400,00000 408,17080 Base 

WB1M 93599X95O US TRFAS NOTES 10YR FUTURES SEP01 
646 109 Aug 2001 99,777 720 Local 

100,00000 99,77 72 Bass 

WB1M 93599X950 US TREAS NOTES 10YR FUTURES SEPOI 
647 2 09 Aug 2001 199,625000 Local 

200,OG0 00 199,62500 Base 
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WBlM 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
648 4 09 Aug 2001 39B,937 500 Local 413,00000 -14,06250 

400,00000 398,93750 Base 413,00000 -14,06250 000 -14.06250 

WB1M 93599X95O U S TREAS NOTES 10YR FUTURES SEPOI 
651 1090 Jul 2001 100,992800 Local 103,25000 -2.25720 

100.00000 100,99280 Base 103,25000 -2,2S720 000 -2,25720 

WBIM 93599X950 U STREAS NOTES 10YR FUTURES SEPOI 
651 CXL -1090 Jul 2001 -100,992 800 Local -103,25000 2,25720 

-100,000 00 -100,99280 Base -103,25000 2,25720 000 2,25720 

WBIM 93599X95O U STREAS NOTES 10YR FUTURES SEPOI 
652 3 090 Jul 2001 303,181520 Local 309.78125 -6,59973 

3GO,000 00 303,18152 Base 309.78125 -6,59973 000 -6,59973 

W81M 93599X95O US TREAS NOTES 10YR FUTURES SEP01 
652 CXL -3 000 Jul 2001 -303,181520 Local -309,78125 6,59973 

-300,00000 -303,18152 Base -309,78125 6,59973 000 6.59973 

WBlM 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
653 1000 Jul 2001 101,055310 Local 103,26563 .2,21032 

100.00000 101,05531 Base 103,26563 -2,21032 000 -2,21032 

WBIM 93599X95O U STREAS NOTES 10YR FUTURES SEP01 
653 CXL -1090 Jul 2001 -101,055 310 Local -103,26563 2.21032 

-100,00000 -101,05531 Base -103,26563 2,21032 000 2,21032 

WBIM 93599X950 US TREAS NOTES IOYR FUTURES SEPOI 
655 1090 Jul 2001 100,992800 Local 103.25000 -2,25720 

100,00000 100,99280 Base 103,25000 -2.25720 000 -2,25720 

WBlM 93599X950 US TREAS NOTES 10YR FUTURES SEPOI 
656 3 020 Jul 2001 303,181520 Local 309,78125 -6,59973 

300,00000 303.181 52 Base 309,78125 -6,59973 000 -6,59973 
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103,26563 -2,21032 
103,26563 -2,21032 000 -2,21032 

1,636,293 14 -67,37561 
1,536,293 14 -67,37561 000 -67,37561 

103,25000 .3,49158 
103.25000 -3,491 58 000 -3,49158 

309,79687 -5.88098 
309,79687 -5,88098 000 -5,88098 

.309,79687 5,88098 
-309,79687 5.88098 000 6,B80 98 

413,06250 .7,90380 
413,06260 -7,90380 000 -7,90380 

-413,06250 7,90380 
-4`13,062 50 7,90380 000 7.90380 

309,79687 -5,88098 
309,79687 -5,88098 000 -5,1180 98 

413.06250 -7,90380 
413,06250 .7,90360 000 -7,90380 
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WB1M 93599X950 U S TREAS NOTES 10YR FUTURES SEP01 
657 1 020 Jul 2001 101,055310 Local 

100,00000 101,05531 Base 

WSIH 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
6154 i5Q6Aug2001 1,468,917530 Local 

1,500,000 00 1,468,917 53 Base 

WBIM 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
692 1 OD Aug 2001 99,758420 Local 

100,00000 99,75842 Base 

WB1M 93599X950 U STREAS NOTES 10YR FUTURES SEP01 
693 3 093 Jul 2001 303,915890 Local 

300,000 GO 303,91589 Base 

WBIM 93599X950 U STREAS NOTES 10YR FUTURES SEP01 
693 CXL -3 003 Jul 2001 .303,915 890 Local 

.300,00000 -303,91589 Base 

WBIM 93599X95O US TREAS NOTES 10YR FUTURES SEPOI 
694 4 093 Jul 2001 405,158700 Local 

400.00000 405,15870 Base 

WBIM 93599X95O U S TREAS NOTES 10YR FUTURES SEPOI 
694 CXL -4 003 Jul 2001 -405,158 700 Local 

-400,00000 -405.15870 Bass 

WB1M 93599X950 U STREAS NOTES 10YR FUTURES SEPOI 
696 3 003 Jul 2001 303,915890 Local 

300,00000 303,91589 Base 

WBIM 9M99X950 US TREAS NOTES 10YR FUTURES SEP01 
697 4 023 Jul 2001 405.158 7DO Local 

400,00000 405,15870 Base 
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WBIH 93599X950 US TREAS NOTES 10YR FUTURES SEPOI 
704 3 00 Aug 2001 293,486280 Local 307,81314 -14,32686 

300,00000 293,48628 Bass 307.81314 -14.32686 000 -14,32686 

W81M 93599X95O U S TREAS NOTES IOYR FUTURES SEPOI 
731 1 0114 Jul 2001 100,992800 Local 103,28125 -2,28845 

1 DO,000 00 100,99280 Bass 103,28125 -2,28845 0 DO -2,28845 

W81H 93599X950 U S TREAS NOTES 10YR FUTURES SEP01 
732 42 05 Sep 2001 4,216,090 900 Local 4,343,337 95 -127,24705 

4,200,000 00 4,216,090 90 Base 4.343,337 95 -127,24705 000 -127,24705 

WB1M 93599X950 U S TREAS NOTES 10YR FUTURES SEPOI 
732 2 004 Jul 2001 201.891 850 Local 206,56250 4,67065 

200,00000 201,89185 Base 206,56250 -4.67065 000 -4,67065 

WBIH 93599X95O U S TREAS NOTES 10YR FUTURES SEP01 
747 4 08 Sep 2001 401,282500 Local 414,65125 -13,36875 

400,00000 401,28250 Base 414,65125 -13,36875 000 -13,36875 

WB1M 93599X950 U S TREAS NOTES 10YR FUTURES SEPOI 
750 1 002 Jul 2001 100,812490 Local 102.13281 -1,32032 

100,00000 100,81249 Base 102,13281 -1.32032 000 -1,32032 

W810 93599X95O U STREAS NOTES 10YR FUTURES SEP01 
760 20 02 Aug 2001 2,110,410 920 Local 2,109,339 21 1,071 71 

2,000.000 00 2,110,410 92 ewe 2,109,339 21 1,07171 000 1,071 71 

WBIQ 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
760 CXL -20 09 Aug 2001 .2,110 .410 920 Local -2,109,339 21 -1,07171 

-2,000,000 00 -2,110,410 92 Base -2,109,339 21 -1,071 71 000 .1,071 71 

WBIM 93599X950 U S TREAS NOTES 10YR FUTURES SEP01 
761 1 095 Jul 2001 101,274040 Local 103.29687 -2,02283 

100.00000 101,27404 Bass 103,29687 -2.02283 000 -2,02283 
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WB10 93599X950 U STREAS NOTES 10YR FUTURES SEP01 
762 20 0Q Aug 2001 2,110.410 920 Local 2,109.339 21 1,07171 

2,000,000 00 2,110,410 92 Base 2,109,339 21 1 .07171 000 1,071 71 

WBIM 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
798 1 QO Aug 2001 99,862170 Local 103,25000 -3,39783 

100,00000 99,85217 Bass 103,25000 -3,39783 000 -3,39783 

93599X950 Total 
134.283,713 30 Local 136,195,21177 -1,911,496 47 
134.263,713 30 Base 136.195,21177 -1,911,498 47 000 -1,911 .498 47 

WB1M 93599X9S4 U S TREAS NOTES 5YR FUTURES SEP01 
029 1003 Jul 2001 102,227170 Local 102,90625 -67908 

100,00000 102,227 W Bass 102,90625 -67908 000 -67908 

WB1M 93599X984 U S TREAS NOTES 5YR FUTURES SEP01 
039 69 09 Aug 2001 7.075,190 740 Local 7.184,D62 52 -108,87178 

6,900,000 00 7.075,190 74 Bass 7,184,062 52 -108,87178 000 -108,871 78 

WB1M 93599X984 U S TREAS NOTES SYR FUTURES SEPOI 
039 2 02 Jun 2001 204,923100 Local 206,37500 -1 .45190 

200,00000 204,92310 Base 206,37500 -1,45190 000 -1,451 90 

WB1M 93599XO84 U S TREAS NOTES 5YR FUTURES SEPOI 
042 2 007 Jul 2001 201,454350 Local 205,81250 -4.35815 

200,00000 201 .454 35 Base 205,81260 -4.35815 000 -4,35815 

WBlM 93599X984 U S TREAS NOTES 5YR FUTURES SEP01 
113 2 001 Jul 2001 200,829350 Local 205,81250 -4,98315 

200,00000 200,82935 Bass 205,81250 -4,9113 15 000 -4.98315 

WBIM 93599X9a4 U S TREAS NOTES 5YR FUTURES SEPOI 
114 6 081 Jul 2001 602,394300 Local 617,43750 -15,04320 

600,00000 602,39430 Base 617,43750 -15,04320 000 -15,04320 
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WB1M 93599X984 U S TREAS NOTES SYR FUTURES SEP01 
152 1 CC Jun 2001 102,445920 Local 103,18750 -74158 

100,00000 102,44692 Base 103,18750 -74158 000 -741 58 

W81M 93599X984 U S TREAS NOTES SYR FUTURES SEPOI 
161 4 00 Aug 2001 402,182740 Local 411,60937 -9,42663 

400,00000 402.18274 Base 411.60937 -9,426 63 000 -9,42663 

W81H 93599X984 U S TREAS NOTES SYR FUTURES SEP01 
167 203 CM Jun 2001 20.885,760 370 Local 21,039,036 63 -153,27626 

20,300,000 00 20,885,760 37 Base 21,039,036 63 -153,27626 000 -153,27626 

WB10 93599X984 U S TREAS NOTES SYR FUTURES SEPOI 
167 16 33 Jun 2001 1,637,557 980 Local 1,647,060 99 -9,50301 

1,6DO,000 00 1,637,557 98 Base 1,647.060 99 -9,50301 000 -9,50301 

W81M 93599X984 U S TREAS NOTES SYR FUTURES SEP01 
211 1 006 Jul 2001 102,102170 Local 102,90625 -80408 

100,00000 102,10217 Bass 102.90625 -8134 08 0 DO -80408 

W81F 93599X984 U S TREAS NOTES SYR FUTURES SEP01 
215 60 09 Aug 2001 6,036,764 480 Local 6,164.908 64 -148.14416 

6,000,000 00 6,036,764 48 Base 6,184,908 64 -148,14416 000 -148,14416 

WBIM 93599X984 U S TREAS NOTES SYR FUTURES SEPOI 
263 1 DIS Jun 2001 101,430300 Laced 102,90625 .1,47595 

100,00000 101,43030 Base 102,90625 .1,47595 000 -1,47595 

WBIM 93599X984 U S TREAS NOTES 5YR FUTURES SEPOI 
369 2 W Aug 2001 201,649190 Local 205,79687 4,14768 

200.00000 201,64919 ease 205,79687 4,14768 000 4,14768 

WBIM 93599X984 U S TREAS NOTES SYR FUTURES SEPOI 
370 1203Aug200I 1,210,3`12500 Local 1.234,781 25 -24,46875 

1,200.000 00 1 2`10,312 50 Base 1,234,78125 -24,46875 000 -24,46875 
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WBIM 93599X994 U S TREAS NOTES SYR FUTURES SEPOI 
371 16 001 Jul 2001 1,627,384 800 Local 1,646,500 00 -19.11520 

1,600,000 00 1,627,3B4 80 Base 1,646,500 00 A9.11520 000 -19,11520 

WB`1F 93599X9S4 U S TREAS NOTES SYR FUTURES SEPOI 
398 184 00 Aug 2001 18,414,704 540 Local 18,962,595 27 -547,89073 

18,400,000 00 18.414,704 54 Bass 18,962.595 27 -647.89073 000 -547,89073 

WBIF 93599X984 U STREAS NOTES SYR FUTURES SEPOI 
406 65 CK11 Jun 2001 6,670,016 720 Local 6,707,013 36 -36,99664 

6,500,000 00 6,670,016 72 Base 6,707,013 36 -36,99664 000 -36,99664 

WB1M 93599X984 U S TREAS NOTES 5YR FUTURES SEP01 
417 1 002 Jul 2001 101,742800 Local 102,90625 .1,16345 

100,00000 101 .74280 Base 102,90625 -1,16345 000 -1.16345 

WB1Q 93599X984 U S TREAS NOTES SYR FUTURES SEP01 
424 20 CM Jun 2001 2,028,822 480 Local 2,058,82624 -30,00376 

2,ODD,000 00 2,028,822 48 Bass 2,058,826 24 -30,00376 000 .30,00376 

W81F 93599X984 U S TREAS NOTES 5YR FUTURES SEPOI 
429 128 D@ Sep 2001 12,826,746 200 Local 13,165,629 10 -338,1182 90 

12,800,000 00 12,826,746 20 Base 13,165,629 10 -338,88290 000 .338,88290 

WSIF 93599X984 US TREAS NOTES 5YR FUTURES SEP01 
"6 129 05 Sep 2001 13,103,325 $20 Local 13,364,733 26 -261,40774 

12,900,000 00 13,103,325 52 Base 13,364,733 26 -261,40774 000 -261,40774 

WB1F 93599X9a4 U S TREAS NOTES SYR FUTURES SEP01 
456 47 09 Sep 2001 4,736,344 660 Local 4,873.953 83 -13T,609 IT 

4,700,000 00 4,736,344 66 Base 4,873,953 83 -137,60917 000 -137,60917 

WB1M 93599X984 U S TREAS NOTES SYR FUTURES SEP01 
466 1 (10 Aug 2001 100,289680 Local 102,89844 -2,60876 

100,00000 IDD,289 68 Bass 102,89844 -2,60B 76 000 -2,60876 
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WBlM 93599X984 U S TREAS NOTES SYR FUTURES SEP01 
473 4 00 May 2001 413,908700 Local 412,75000 1,15870 

400,00000 413,90870 Base 412,75000 1,15870 000 1,15870 

WB1F 93599X984 U S TREAS NOTES SYR FUTURES SEP01 
495 70 M Jun 2001 7j33,'191 100 Local 7,225,579 20 -92,38810 

7,000,000 00 7,133,191 10 Base 7,225,579 20 -92,38810 000 -92,38810 

WB1M 93599X9134 U S TREAS NOTES SYR FUTURES SEPOI 
499 1 00 Aug 2001 100,008430 Local 102,89844 -2 .89001 

100,00000 100,00843 Base 102,89844 -2,89001 000 -2,89001 

WBlM 93599X984 U S TREAS NOTES SYR FUTURES SEP01 
533 2 007 Jul 2001 203.016850 Local 205,81250 -2,79565 

200.00000 203,01685 Base 205,81250 .2,79565 000 -2,79565 

WB1F 93599X984 U S TREAS NOTES SYR FUTURES SEP01 
569 40 00 Sep 2001 4,034,520 400 Local 4,147,965 20 -113,44480 

4,000,000 00 4,034,520 40 Base 4,147,965 20 .113,44480 000 -113,44480 

WBlM 93599X9B4 U S TREAS NOTES SYR FUTURES SEP01 
574 106 Aug 2001 100,336550 Local 102,89844 -2,56189 

1 GO,000 00 100,33655 Base 102,89844 -2.56189 000 -256189 

WBIM 93599X9114 U S TREAS NOTES SYR FUTURES SEP01 
587 3 M Jun 2001 309,025470 Local 309,56250 -53703 

300,00000 309,02547 Base 309,56250 -53703 000 -53703 

WBIF 93599X9114 U S TREAS NOTES SYR FUTURES SEP01 
596 47 00 Sep 2001 4,678,545 a4O Local 4,874.429 42 -195,88358 

4,700.000 00 4,678,545 84 Base 4,874,429 42 .195 .88358 000 -195,88358 

WBlF 93599X984 U S TREAS NOTES SYR FUTURES SEPOI 
596 CXL 47 00 Sep 2001 4,678,545 840 Local 4,874,429 42 195,88358 

4,700,D00 00 4678,54564 Base 4,874,429 42 195,88358 000 195,883 5B 
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W81M 93599X9114 U S TREAS NOTES 5YR FUTURES SEPOI 
620 1009 Jul 2001 101.180300 Local 102,9025 .1,72595 

100,00000 101,18030 Bass 102,90625 -1,72595 000 .1,72595 

WBIQ 93599X984 U S TREAS NOTES 6YR FUTURES SEP01 
644 10 002 Jul 2001 1,016,661 240 Local 1,029,413 12 -12,75188 

1,000.000 00 1,016,66124 Base 1,029,413 12 -12,75188 000 -12,75188 

WBiQ 93599X984 U S TREAS NOTES SYR FUTURES SEP01 
657 40003 .1uI2001 4,073,408840 Local 4,117.652 48 -44.24364 

4,000.000 00 4,073,408 114 Base 4,1 W,652 48 -44,24364 000 -44,243 64 

WBlF 93599X984 U S TREAS NOTES 5YR FUTURES SEPOI 
676 6l(1(fSep200l 6.102,127680 Local 6.360,435 84 -258.3DO 16 

6,100,000 00 6,102,127 68 Base 6,360,435 84 -258,30816 000 -258,30816 

WB1F 93699X984 U S TREAS NOTES 5YR FUTURES SEPOI 
676 CXL -6109 Sep 2001 -6 .102,127 680 Local -6,360,435 114 258.30816 

-6,100,00000 -6,102,127 68 Base -8,360,435 84 258,30816 000 268.30816 

WBIM 93599X984 U S TREAS NOTES 5YR FUTURES SEP01 
682 12MI)Jun2001 1,229,625000 Local 1,234,875 00 -5.25000 

1,200,000 00 1,229.625 00 Base 1,234.875 00 .5,25000 0 OD -5,25000 

WBlM 93599X9B4 U S TREAS NOTES SYR FUTURES SEP01 
683 2 M9 Jun 2001 204,875000 Local 205,81250 -93750 

200.00000 204.87500 Base 205,81260 -93750 000 -93750 

W81M 93599X984 U S TREAS NOTES 5YR FUTURES SEPOI 
693 3 90 Aug 2001 299.931 520 Local 308.69531 -8,76379 

300.00000 299,93152 Bass 308,69531 .8,76379 000 -8.76379 

W81F 93599X984 U S TREAS NOTES 5YR FUTURES SEPOI 
710 4900Sap200l 4,901,499100 Local 5,082,968 30 -181,46920 

4,900,000 00 4,901,499 10 Base 5,082,968 30 -181 .46920 000 -181,46920 
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WB1F 93599X984 U S TREAS NOTES 5YR FUTURES SEP01 
711 47 00 Sep 2001 4.731,014 360 Locaf 4.900.663 68 -169,64932 

4,700,000 00 4,731,014 36 Base 4,900,663 68 .169,64932 000 -169,64932 

WBIF 93599X984 U S TREAS NOTES 5YR FUTURES SEPOI 
712 6109 Sep 2001 6,142,909 080 Local 6,380,826 54 -237,91746 

6,100,000 00 6,142,909 08 Base 6,380,826 54 .237,91746 0 DD -237,91746 

WB1M 93599X984 U S TREAS NOTES 5YR FUTURES SEP01 
731 2 ME Jun 2001 205,235600 Local 206,37500 -1,13940 

200,00000 205,23560 Base 206,37500 -1 .13940 000 -1,13940 

WB1M 93599X984 U S TREAS NOTES SYR FUTURES SEP01 
762 2 095 Jul 2001 202,110600 Local 205,81250 -3,701 90 

200,DDO 00 202,11060 Base 205,81250 -3,70190 000 -3,70190 

WBIQ 93599X9114 U S TREAS NOTES 5YR FUTURES SEPOI 
763 152 OQ Aug 2001 15,512,486 000 Local 15,736,816 04 .224,330 04 

15,200.000 00 15,512,486 00 Base 15,736,816 04 -224,33004 000 -224,33004 

WBIM 93699X994 U S TREAS NOTES 5YR FUTURES SEPOI 
764 1 GO Aug 2001 100,055300 Local 102,89844 -2,84314 

100,000 GO 100,05530 Base 102,89844 -2,84314 000 -2,84314 

93599X984 Total 
149,691,601 50 Local 152,662,837 21 -2,971,235 71 
149.691,60150 Base 152.662,837 21 -2,971 .235 71 000 -2,971,235 71 

WBIQ 936996925 US AGENCY IOYR FUTURES SEP01 
105 25 GM Jun 2001 2.420,012 490 Local 2,450,290 62 -30.27813 

2.500 .000 00 2,420,012 49 Base 2.450.290 62 -30.27813 000 -30,27813 

WBIQ 936996925 U S AGENCY 10YR FUTURES SEP01 
166 3 ME Jun 2001 291,339010 Local 2964,03488 -2,69587 

300,00000 291,33901 Base 294.03488 -2,69587 000 -2,69587 
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WBIQ 936996925 US AGENCY 10YR FUTURES SEPOI 
197 6 08 Sep 2001 567,554600 Local 590,25805 -22,70345 

600,00000 567,55460 Bass 590,25805 -22,70345 000 -22,70345 

W81Q 936996925 U S AGENCY 10YR FUTURES SEPOI 
256 2 CQ Jun 2001 1 93,069 750 Local 196,02325 -2,95350 

200,00000 193,06975 Base 196,02325 -2,95350 000 -2,95350 

WB1Q 936996925 U S AGENCY 10YR FUTURES SEP01 
275 9 (KI Jun 2001 870,OTQ 510 Local 882,10463 -12,02512 

900,00000 870,07951 Base 882,10463 -'12,025 12 000 -12,02512 

WBIQ 936996925 U SAGENCY 10YR FUTURES SEP01 
318 9 00 Sep 2001 870,079500 Local 897,71400 -27,63460 

900,00000 870,07950 owe 897,71400 -27.63450 000 -27,63450 

WB10 936996925 U S AGENCY 10YR FUTURES SEPOI 
353 i5OAJun20Ol 1,435,478790 Local 1,466,333 01 -30,85422 

1,500,000 00 1,435,478 79 Base 1,466.333 01 -30.85422 000 -30,85422 

WBIQ 936996925 US AGENCY 10YR FUTURES SEP01 
358 18 = Jun 2001 1,721 .322 440 Local 1,758,447 22 -37,12478 

1,800,000 00 1,721 .322 44 Bass 1 .758.447 22 -37,12478 000 -37.124 TS 

936996925 Total 
8,368,936 09 Local 8.535,205 66 -166,26957 
8,368,936 09 Base 8,635,205 66 -166.26957 000 -166,26957 

WB10 936996933 US AGENCY 10YR FUTURES JUN01 
06 42 90 May 2001 4,204,875 720 Local 4,173,646 86 31,22886 

4,200,000 00 4,204,875 72 Base 4,173,646 86 31,22886 0 OD 31,22886 

W81Q 936996933 U S AGENCY 10YR FUTURES JUN01 
017 3400May200l 3,356,558520 Local 3,349,659 76 6,89876 

3,400,000 00 3,356,558 52 Base 3,349,659 76 6,89876 000 6,89876 
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936996933 Total 
7,561,434 24 Local 7,523,306 62 38,12762 
7,561,434 24 Base 7,523,306 62 38.12762 000 38,12762 

WBlH 936997980 US TREAS NOTES SYR FUTURES JUN01 
04 43 W Jun 2001 4,457,583 550 Local 4,479,i5l 15 -21,56760 

4,300,000 00 4,457,5113 55 Base 4,479,151 15 .21,56760 000 -21,56760 

WBlM 936997980 U STREAS NOTES 5YR FUTURES JUN01 
04 6 00 May 2001 630,331810 Local 626.4114 38 3,84743 

600,00000 630,33181 Base 626.48438 3,84743 000 3,84743 

WBIQ 936997980 U STREAS NOTES 5YR FUTURES JUN01 
08 138 99 May 2001 14,532,375 260 Local 14,412,276 13 120,09913 

13,800,000 00 14,532,375 26 Base 14,412,276 13 120,09913 000 120,09913 

WBIF 936997980 U S TREAS NOTES 5YR FUTURES JUN01 
041 100 May 2001 103,576990 Local 1 G4 .087 37 -51038 

100,00000 103,57699 Base 104,08737 -51038 000 -51038 

W81M 936997980 US TREAS NOTES 5YR FUTURES JUN01 
045 1011) Apr 2001 104,164670 Local 104,41406 -24939 

100,00000 104,16467 awe 104,41406 -24939 000 -24939 

WBlH 936997980 US TREAS NOTES SYR FUTURES JUN01 
051 5103 Jun 2001 5,266,650 360 Local 5,290,907 67 -24,25731 

5,100,000 00 5,266,650 36 Base S,290,907 67 -24,25731 000 -24.25731 

WB1H 936997980 U S TREAS NOTES 5YR FUTURES JUN01 
060 34 C13 Jun 2001 3,505,333 560 Local 3,527,27178 -21,93822 

3,400,000 00 3,505.333 56 Bass 3,527,27178 -21,93822 000 -21,93822 

WB1F 936997980 U S TREAS NOTES 5YR FUTURES JUN01 
063 1600May2001 1,673,231840 Local 1 .665,397 92 7,1133 92 

1,600,000 00 1,673,231 84 Base 1,665,397 92 7,83392 000 7.83392 
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WBIM 936997980 U S TREAS NOTES SYR FUTURES JUN01 
079 1 QZ Mar 2001 102.899050 Local 1&4.4&6 25 -1.50720 

100.00000 102,89905 Base 104,40625 -1,50720 000 -1,50720 

WB1M 936997980 U S TREAS NOTES SYR FUTURES JUN01 
079 CXL -1 02 Mar 2001 .102,899 050 Local -104,40625 1.50720 

.100.00000 -102.89905 Bass .104,40625 1,50720 000 1,50720 

WBIM 936997980 U S TREAS NOTES SYR FUTURES JUNO'l 
081 1 Q2 Mar 2001 102.899050 Local 104,06 25 -1 .507 20 

100,00000 102,89905 Base 104,40625 -1,50720 000 -1,50720 

WB1M 936997980 U S TREAS NOTES SYR FUTURES JUN01 
091 3 W) Apr 2001 312,728400 Local 313,24219 -51379 

300,00000 312,72840 Bass 313.24219 -51379 000 .51379 

WBIF 936997980 U S TREAS NOTES SYR FUTURES JUN01 
094 13138 May 2001 13,672 .612 900 Local 13.636,287 20 36,32570 

13,100,000 00 13,672,612 90 ease 13,636,287 20 36,32570 000 36,32570 

WBlH 936997980 U STREAS NOTES SYR FUTURES JUN01 
098 24 W Jun 2001 2,471,377 820 Local 2 .489,838 91 -18,46109 

2,400,000 00 2,471 .377 82 Bass 2.489,838 91 -18,461 09 000 -18,46109 

WBlM 936997980 U S TREAS NOTES 5YR FUTURES JUN01 
100 1 Oe May 2001 105,211540 Local 104,41406 79748 

100,00000 105.21154 Base 104,41406 79748 000 79748 

WBlH 936997980 U S TREAS NOTES SYR FUTURES JUNOI 
111 9 CO Jun 2001 927,351680 Local 933,68959 -6,33791 

900.00000 927,35168 Base 933,68959 -6,33791 000 -6,33791 

WBiM 936997980 U S TREAS NOTES SYR FUTURES JUN01 
113 5 03 Mar 2001 514.687500 Local 522.03125 -7,34375 

500,00000 514,68750 Base 622,03125 -7,34375 000 -7,34375 

Page 246 
- Prepared by State Street 



STATE STR 

Base Currency USD - US DOLLAR 
Fund AssotlD Security Name Security Description 

Lot Contracts Trd Date Notional Notional 
Ticker Notional Pa Stl Date Proceeds Cost 

Trd Dts of 

Not Base Fut 

Close Ex. Rate 
Future Gr&s 
Future Gr&s Base Cum Gn/Ls 

Page 247 Prepared by Stat 

WB1M 936997980 U S TREAS NOTES SYR FUTURES JUN01 
114 6 M Mar 2001 514,765630 Local 522,10938 -7,34375 

500,00000 514,76563 Base 522,10938 -7,34375 000 

WBIF 936997980 U S TREAS NOTES SYR FUTURES JUN01 
115 49 00 May 2001 5,126,038 470 Local 5,102,695 36 23,34311 

4,900,000 00 5,126,038 47 Base 5,102,695 36 23,34311 000 

WB1M 936997980 U S TREAS NOTES SYR FUTURES JUN01 
115 5 M Mar 2001 514,454500 Local 522,08594 -7.63144 

500,00000 514,45450 Base 522.08594 -7,63144 000 

WB1F 936997980 US TREAS NOTES SYR FUTURES JUN01 
117 65 08 May 2001 6.836,329 800 Local 6,787,63100 48,69880 

6,500.000 00 6,836,329 80 Base 6,787,63100 48.69880 000 

WBIF 936997980 U S TREAS NOTES SYR FUTURES JUN01 
159 75Q9May200l 7,920,298320 Local 7.846,236 66 74.06166 

7.500,000 00 7,920.298 32 Base 7,846,236 66 74.06166 0 DO 

WBlF 936997980 U S TREAS NOTES SYR FUTURES JUN01 
168 929OMay2OOl 9,720.208720 Local 9,631,350 86 88,85786 

9,200,000 00 9,720,208 72 Base 9,631,350 86 88,85786 000 

WB1M 936997980 U S TREAS NOTES SYR FUTURES JUN01 
176 10 Fab 2001 103,820930 Local 104,39844 -57 51 

100,00000 103.82093 Base 104,39844 -5T7 51 000 

WBlF 936997980 U S TREAS NOTES SYR FUTURES JUN01 
177 77Q0May200I 8.158,670520 Local 8,066,645 51 92,02601 

7,700.000 00 8.158,670 52 Base 8,066,645 51 92,02501 000 

WBIM 936997980 U S TREAS NOTES SYR FUTURES JUN01 
177 10 Feb 2001 103,867800 Local 104,39844 -53064 

100,00000 103,86780 Base 104,39844 -53064 coo 
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WBIM 936997980 U S TREAS NOTES SYR FUTURES JUN01 
190 43CSMar200I 4,438,096610 Local 4,489,804 67 .51,70806 

4,300,000 00 4,438.096 61 Base 4.469 .804 67 -51,70806 000 .51 .70806 

WB1F 936997980 US TREAS NOTES SYR FUTURES JUN01 
202 85GOMay2001 9,011,371220 Local 8,901,949 36 109,42186 

13,500 000 00 9,011,371 22 Base 8,901,949 36 109,42186 000 109,421 86 

WB1M 936997980 U S TREAS NOTES SYR FUTURES JUN01 
205 1 W Mar 2001 103,867790 Local 104,41406 -546 27 

100.00000 103.86779 Base I D4,414 06 -54627 000 -54627 

WB1Q 936997980 U STREAS NOTES 5YR FUTURES JUN01 
212 4 CU Mar 2001 419,768260 Local 420,04338 -28512 

400,00000 419,75826 Base 420.04338 -28512 000 -28512 

W810 936997980 U S TREAS NOTES SYR FUTURES JUN01 
213 24 W Mar 2001 2,561,797 460 Local 2,540,546 96 211,250 60 

2,400,000 00 2,561,797 46 Base 2.540,646 96 21,25050 0 DO 21,25050 

WB1F 936997980 U S TREAS NOTES SYR FUTURES JUN01 
254 112 QV Jun 2001 11,756,9D6 560 Local 11,727,177 28 29,72928 

1 11,200,000 00 11,756,906 56 Base 11 .727,177 28 29.72928 000 29,72928 

W131M 936997980 U S TREAS NOTES SYR FUTURES JUN01 
261 10 02 Mar 2001 1,040,240 490 Local 1,043,984 37 -3,74388 

1,000.000 00 1.040,240 49 Base 1,043,9114 37 -3,74368 000 -3,74388 

WBIM 936997980 U S TREAS NOTES SYR FUTURES JUNOi 
277 103 Mar 2001 103,695920 Local 104.41406 .71814 

100,00000 103,89592 Base 104,41406 -71814 000 -71814 

WBIM 936997980 U S TREAS NOTES SYR FUTURES JUN01 
296 3 90 May 2001 315,962780 Local 313.24219 2.72059 

300,00000 315.96278 Base 313,24219 2.72059 000 2,72059 
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WBIM 936997980 U S TREAS NOTES SYR FUTURES JUN01 
311 105 Mar 2001 104,086550 Local 104,39844 -W 89 

100,0()000 104,08655 Base 104,39844 -31189 000 -31169 

WBIM 936997980 U S TREAS NOTES SYR FUTURES JUN01 
350 80 96 May 2001 8,503,689 700 Local 8,392,132 85 111 .55685 

8,000,000 00 8.503,689 70 Base 8.392.132 85 111,55685 000 1 1 1,556 85 

W81M 936997980 U S TREAS NOTES SYR FUTURES JUN01 
351 1 02 Apr 2001 103,539670 Local 104,41406 -87439 

100,00000 103,53967 Base 104,41406 -87439 000 -87439 

W81M 936997980 U S TREAS NOTES SYR FUTURES JUN01 
351 196 May 2001 '104.024 050 Local 103,75000 27405 

100,00000 104,02405 Base 103,75000 27405 000 27405 

WBIF 936997980 U S TREAS NOTES SYR FUTURES JUN01 
382 59 CU Jun 2001 6,179.761 180 Local 6,169,06109 10,70009 

5,900,000 00 6,179761 18 Base 6,169,061 09 10,70009 000 10,70009 

WBlQ 936997980 U S TREAS NOTES 5YR FUTURES JUN01 
393 9 OIE Apr 2001 958,095370 Local 948,54225 9.W 12 

900,00000 958,09537 Base 948,54225 9.55312 000 9,55312 

WBIQ 936997980 U S TREAS NOTES SYR FUTURES JUN01 
393 CXL -9 011 Apr 2001 -958,095 370 Local -948.54225 -9,55312 

-900,00000 -958,09537 Bass .948,54225 -9,55312 000 -9,55312 

WBIO 936997980 U S TREAS NOTES 5YR FUTURES JUN01 
395 9 OIE Apr 2001 958,095370 Local 948M2 25 9.55312 

900,00000 958,09537 Base 948,542 25 9,55312 000 9,55312 

W81F 936997980 U S TREAS NOTES SYR FUTURES JUN01 
398 72 CK2 Jun 2001 7,516.386 720 Local 7.515,837 36 54936 

7.200,DOO 00 7,516.396 72 Base 7.515.837 36 54936 000 54936 
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WBIM 936997980 U S TRFAS NOTES 5YR FUTURES JUN01 
403 8 (0 Apr 2001 626,442400 Local 835,31250 -8,87010 

800.00000 826,44240 Base 835,31250 -8,87010 000 -8,87010 

WBlM 936997980 U S TREAS NOTES 5YR FUTURES JUN01 
409 6 W Mar 2001 623,113040 Local 626,39062 -3,277 58 

600,00000 623,11304 Base 626.39062 -3 .277 58 000 -3,27758 

WBIM 936997980 U S TREAS NOTES 5YR FUTURES JUN01 
410 6 W Mar 2001 623,206790 Local 626.39062 -3,18383 

600.00000 623.20679 Base 626,39062 -3,18383 000 -3.18383 

WB1M 936997980 U S TREAS NOTES 5YR FUTURES JUN01 
428 1 00 May 2001 104,320920 Local 104,41406 -9314 

100,00000 104,32092 Base 104,41406 -9314 000 -9314 

WBIM 936997980 U S TREAS NOTES 5YR FUTURES JUN01 
453 1 09 Mar 2001 104.102180 Local 1 D4,398 44 -29626 

100,000 00 104,10218 Base 104,398 44 -29626 000 -29626 

WBlF 936997980 U S TREAS NOTES SYR FUTURES JUN01 
469 81=Jun200I 8,407.841310 LocaJ 8,455,317 03 -47,47572 

8.100,0DOOD 8.407,841 31 Base 8,455,317 03 -47,47572 000 -4747672 

WBIQ 936997980 U 8 TREAS NOTES 5YR FUTURES JUN01 
471 6 00 May 2001 639,773590 Local 632,20817 7,56542 

600,00000 639,77359 Base 632,20817 7,56542 000 7,56542 

WBIM 936997980 U 8 TREAS NOTES 5YR FUTURES JUNOi 
4B3 1 Ga Mar 2001 103.899030 Local 104.39843 -49940 

100,00000 103,89903 Base 104.39843 -49940 000 -49940 

WBIM 936997980 U S TREAS NOTES 5YR FUTURES JUN01 
497 3 Gffi Apr 2001 308,SO9650 Local 313,24219 -4,73254 

300,00000 308,50965 Base 313,24219 4,73254 000 -4.732 54 
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W81H 936997980 U S TREAS NOTES SYR FUTURES JUN01 
539 144 00 May 2001 15,238,641440 Local 15,093.18108 145,46036 

14,400,000 00 15 .238,641 44 Base 15,093,18108 145,46036 000 145,46036 

WB1M 936997980 U S TREAS NOTES SYR FUTURES JUN01 
647 100 May 2001 104,086540 Local 104,41406 -32752 

100,00000 104,08654 Base 104,41406 -32752 000 -32752 

VVBIQ 936997980 U S TREAS NOTES SYR FUTURES JUN0`I 
548 3 09 May 2001 319.280100 Local 315,95074 3.32936 

300.00000 319,28010 Base 315,95074 3,32936 000 3,32936 

WBIQ 936997980 U S TREAS NOTES SYR FUTURES JUN01 
694 4 W May 2001 423,675550 Local 421,26765 2.40790 

400,00000 423,67555 Base 421,26765 2,40790 000 2,40790 

WB1Q 936997980 U S TREAS NOTES SYR FUTURES JUN01 
695 3 00 May 2001 317,686350 Local 315,95074 1,735 611 

300,00000 317,6116 35 Base 315.95074 1,73561 000 1,73561 

WBIM 936997980 U S TREAS NOTES SYR FUTURES JUN01 
597 12 OU Apr 2001 1,246,874 980 Local 1,252,968 74 -6,09376 

1,200,000 00 1.246,874 98 Base 1,252,968 74 -6,09376 000 -6,09376 

WBIM 936997980 U S TREAS NOTES SYR FUTURES JUN01 
698 1013 Apr 2001 103,859520 Local 104,41406 -554 54 

100,00000 103,85952 Base 104,41406 -55454 000 -55454 

WBIM 936997980 U S TREAS NOTES SYR FUTURES JUN01 
621 2 09 May 2001 207,766840 Local 208,82812 .1,06128 

200.00000 207,76684 Base 208,82812 -1,06128 000 -1,06128 

WBIH 936997980 U STREAS NOTES SYR FUTURES JUN01 
665 4 09 May 2001 423,586680 Local 419.31334 4,27334 

400,00000 423,58668 Base 419,31334 4,27334 000 4,27334 
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WB10 936997980 U S TREAS NOTES SYR FUTURES JUN01 
671 8OODMay2OOl 8,341,419320 Local 8,362.119 66 -20.70034 

8,000,000 00 8,341 .419 32 Base 8,362,119 66 -20,70034 000 -20,70034 

WB1Q 936997980 US TREAS NOTES SYR FUTURES JUN01 
673 9 00 May 2001 937,400440 Local 940,19447 -2,79403 

900,00000 937,40044 Base 940,19447 -2,79403 000 -2,79403 

WBIF 936997980 US TREAS NOTES SYR FUTURES JUNOl 
689 SOO9May2OOI 5,201,3838SO Local 5,206,66130 -5,26745 

5,000,000 00 5,201.3B3 85 Base 5,206,65130 .5,26745 000 -5,26745 

WBIF 936997980 US TREAS NOTES SYR FUTURES JUN01 
689 CXL -SO 09 May 2001 -5,201,383 850 Local -5,206,65130 6,26745 

-5,000,000 00 -5,201,383 85 Base -5 .206.65130 5,26745 000 5,26745 

WBIM 936997980 U S TREAS NOTES SYR FUTURES JUNOI 
692 100 May 2001 104,774040 Local 104,04 06 35998 

1 OG,000 00 104.77404 Base 104,41406 35998 000 35998 

WB10 936997980 U S TREAS NOTES SYR FUTURES JUNOJ 
733 2D00May2OOI 2,106,806880 Local 2,089,380 93 17.42593 

2,000,000 00 2,iG6.806 86 Base 2,089,380 93 17,42593 000 17,42593 

WBlQ 936997980 U STREAS NOTES SYR FUTURES JUNOJ 
734 4409May2001 4.640,829200 Local 4,597,824 00 43,00520 

4,400,000 00 4,640,829 20 Bass 4,597,824 00 43,00520 000 43,00520 

WBlQ 936997980 US TREAS NOTES SYR FUTURES JUN01 
735 22 00 May 2001 2,321 .148 500 Local 2.298,912 00 22,23660 

2.2OO .OD0 00 2.321,148 SO Bass 2,298,912 00 22.23650 000 22,23650 

WBIM 936997980 U S TREAS NOTES SYR FUTURES JUNOI 
738 2 00 May 2001 210,016840 Local 208,828 '12 IJ88 72 

200,00000 210,01684 Base 208,82812 1,18872 0 DO 1,18872 
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WBIH 936997980 U S TREAS NOTES 5YR FUTURES JUN01 
758 17 00 May 2001 1,803,604 460 Local 1.784 .250 98 19,35348 

1,700,000 00 1,803,604 46 Base 1,784,250 98 19,35348 000 19,35348 

WB10 936997980 U S TREAS NOTES SYR FUTURES JUN01 
758 17 08 May 2001 1,794,527 580 Local 1,776,432 00 18,095 58 

1,700,000 00 1,794.527 58 Base 1,776,432 00 18.09558 000 18,09556 

WB1F 936997980 U S TREAS NOTES 5YR FUTURES JUN01 
T71 500QMay200I 5.201,540100 Local 5,206,651 30 -5,11120 

5,000,000 00 5,201,540 10 Base 5,206,65130 .5,11120 000 -5,111 20 

WBlF 936997980 US TREAS NOTES SYR FUTURES JUN01 
771 CXL -500QMay200I .5,201.540100 Local -5,206,651 30 5,11120 

-5,000,000 00 -5,201,540 10 Base -5,206,65130 5,11120 000 5,11120 

WB1F 936997980 US TAEAS NOTES 5YR FUTURES JUN01 
772 500QMay2001 5,201,384100 Local 5.206,65130 .5,26720 

5,000,000 00 5,201,394 10 Base 5,206,65130 -5,26720 000 .5,26720 

WB1M 936997980 U S TREAS NOTES 5YR FUTURES JUN01 
792 2 W Mar 2001 206,673100 Local 208,81250 -2.13940 

200,00000 206,67310 Base 208,81250 -2,13940 000 -2,13940 

936997980 Total 
198,395.103 30 Local 197,601,344 49 793,75881 
198,395,103 30 Base 197,601,344 49 793,75881 000 793,75881 

WB1M 936999994 U STREAS NOTES 2YR FUTURES SEP01 
377 2 CM Jun 2DO1 406,141850 Local 409,34375 -3,20190 

400.00000 406.141 85 Base 409,34375 -3.20190 000 -3,20190 

W31F 936999994 U S TREAS NOTES 2YR FUTURES SEPOI 
407 29CKIJLn2001 5,915,089060 Local 5,935,993 30 -20,90424 

5,800,000 00 5,915,089 06 Base 5,935,993 30 -20,90424 000 -20,90424 
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WB1M 936999994 U S TREAS NOTES 2YR FUTURES SEP01 
461 1003 Jul 2001 205.930290 Local 205,62812 10217 

200,00000 205,93029 Base 205,82812 10217 000 10217 

WB1M 936999994 U S TREAS NOTES 2YR FUTURES SEPOI 
526 1 Of May 2001 204,789670 Local 204.89062 -10095 

200,00000 204,78967 Bass 204,89062 -10095 000 -10095 

WBlM 936999994 US TREAS NOTES 2YR FUTURES SEP01 
582 21 W Jun 2001 4,266,609 320 Local 4.298,109 36 -31 .60004 

4,200,000 00 4,266,609 32 Base 4,298,109 36 -31.50004 000 -31,50004 

WBIM 9369999.94 US TREAS NOTES 2YR FUTURES SEPOI 
586 6 MU Jun 2001 1,224,144 280 Local 1,228,031 24 -3.88696 

1,200,000 00 1,224,144 28 Base 1,228,031 24 -3,88696 000 -3,88696 

WB1M 936999994 U S TREAS NOTES 2YR FUTURES SEP01 
672 1 MB Jun 2001 204,265610 Local 204,67167 -40626 

200,00000 204,26561 Bwe 204,67187 -40626 000 -40626 

WBiM 936999994 U S TREAS NOTES 2YR FUTURES SEPOI 
687 17C5Jun2001 3,481,995530 Local 3,484,937 49 -2,941 96 

3,400,DOO 00 3,481,995 S3 Bass 3.464,937 49 -2,94196 000 -2.94196 

936999994 Total 
15,908.965 61 Local 15.971,805 75 -62.84014 
15,908,965 61 Base 15,971,805 75 -62,84014 000 -62,84014 

WB1M 9379911943 US TREAS BONDS FUTURES DECOI 
031 1 W Oct 2001 102,602180 Local 104.71094 -2,10876 

100,00000 102,60218 Base 1 D4,710 94 -2.10876 000 -2,10876 

WB1M 93799E943 U S TREAS BONDS FUTURES DrCOI 
071 4 CO Oct 2001 410,283680 Local 418,84374 -8,56006 

400,00000 410.28368 Base 418,1143 74 -8,56006 000 .8,56006 
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WB1M 93799E943 U STREAS BONDS FUTURES DECOI 
088 9 07 Nov 2001 951 .342600 Local 941,15625 10,18635 

900.00000 951,34260 Base 941.15625 10,18635 000 10,18635 

WBIM 93799E943 U S TRFAS BONDS FUTURES DEC01 
089 2 09 Nov 2001 219j 80 300 Local 213,06250 6,11780 

200,00000 219,18030 Base 213,06250 6,11780 000 6,11780 

WB10 93799E943 U S TREAS BONDS FUTURES DEC01 
090 58 W Oct 2001 6,070.280 870 Local 6,133.256 43 -62.97556 

5,800,000 00 6,070,280 87 Base 6,133.256 43 -62,97556 000 -62,97556 

WB1M 93799E943 U S TREAS BONDS FUTURES DEC01 
118 1 CG Oct 2001 103.102180 Local 1 D4.710 94 .1,60876 

100,00000 103,10218 Base I D4,710 94 -1,60876 000 -1,60876 

WB1Z 93799ES43 U S TREAS BONDS FUTURES DEC01 
155 230 0 Aug 2001 24,053,112 500 Local 23.990,725 00 62,38750 

23,000,000 00 24,053,112 50 Base 23,990,725 00 62,38750 000 62,38750 

WB1M 93799E943 U S TREAS BONDS FUTURES DEC01 
166 4 GO Sep 2001 415,908700 Local 418,84375 -2,93505 

400.00000 415,90870 Base 418.1143 75 -2,93505 000 -2,93505 

W81M 93799E943 U S TREAS BONDS FUTURES DEC01 
191 2 all Nov 2001 224,371400 Local 216.18750 8.18390 

200,00000 224,37140 Base 216.18750 8,18390 000 8,18390 

WB1M 93799E943 U S TRFAS BONDS FUTURES DECOI 
192 2 08 Nov 2001 224,176700 Local 216,18750 7,98920 

200,00000 224,17670 Base 216,18750 7,98920 000 7,98920 

WB1M 93799E943 U S TREAS BONDS FUTURES DEC01 
193 24Q0N0v2001 2,765.637400 Local 2.632,36190 133.27550 

2,400,000 00 2.765,637 40 Base 2,632.36190 133,27550 000 133,27550 
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WBIO 93799ES43 U S TREAS BONDS FUTURES DEC01 
353 7 (10 Sep 2001 719,166000 Local 729,06575 -9,89975 

700,00000 719,16600 Base 729,06575 -9,89975 000 -9,89975 

WB1M 93799E943 U S TREAS BONDS FUTURES DEC01 
436 1 (9 Sep 2001 103,914680 Local 104,71094 -79626 

100,ODO 00 103,91468 Bass 104,71094 -79626 000 -79626 

WBIM 93799E943 U S TREAS BONDS FUTURES DECOI 
463 100 Oct 2001 100,980780 Local 104,71094 -3,73016 

100,00000 100,98078 Base 104,71094 -3,73016 000 -373016 

WBIO 93799E943 U S TREAS BONDS FUTURES DEC01 
477 14 (IG Sep 2001 1,429,576 060 Local 1 .456.642 33 -27,06627 

1,400,000 00 1,429,576 06 Bass 1,456,642 33 -27,06627 000 -27,06627 

WBIQ 93799E943 U S TREAS BONDS FUTURES DECOI 
507 27Q6Sep2001 2.717,950010 Local 2,782,360 02 -64,41001 

2,700,00000 2,717,950 01 Base 2,762,360 02 -64,41001 000 -64,41001 

WBIF 93799E943 U S TREAS BONDS FUTURES DECOI 
509 1199Nov,2001 1,077.649360 Local 1,146,596 68 -68,94732 

1,100,000 00 1,077,649 36 Base 1,146,596 68 -68,94732 000 -68,94732 

WBIF 93799E943 US TREAS BONDS FUTURES DEC01 
528 7 aO Nov 2001 686,572320 Local 729,83141 -43,25909 

T00,000 00 686,67232 Base 729,83141 -43,25909 000 -43,25909 

WBIQ 93799E943 U S TREAS BONDS FUTURES DEC01 
535 1009Nov,2001 1,036,955000 Local 1,039,435 00 -2,48000 

1.000.000 00 1,036,955 00 Bass 1,039,435 OD -2,48000 000 -2.48000 

W81F 93799E943 U S TREAS BONDS FUTURES DECOI 
538 6 0@ Nov 2001 595.146720 Local 625,52286 -30,37614 

600,00000 695,14672 ease 625,52288 ~30.376 14 000 -30,37614 
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WB1F 93799EQ43 U S TREAS BONDS FUTURES DEC01 
577 2 05 Nov 2001 199,944740 Local 208,50762 -8,56288 

200,00000 199,94474 Base 208,50762 -8.56288 000 -8,56288 

W81M 93799E943 U S TREAS BONDS FUTURES DEC01 
620 2 02 Nov 2001 199,899040 Local 209.42187 -9,52283 

200,0D0 00 199,89904 Base 209,42187 -9,52283 000 -9,52283 

W81M 93799EQ43 U STREAS BONDS FUTURES DEC01 
629 2 09 Nov 2001 207,727160 Local 2`10 

, 
14843 -2,42127 

200,00000 207,72716 Base 210.14843 -2,42127 000 -2,42127 

WBIH 93799E943 U S TREAS BONDS FUTURES DEC01 
639 109 QO Aug 2001 11,399,083 750 Local 11,369,517 50 29,56625 

10,900,000 00 11 .399,083 75 awe 11,369,517 50 29,56625 0 GO 29.56625 

WBlF 93799E943 U S TREAS BONDS FUTURES DEC01 
653 9 (16 Nov 2001 933,032620 Local 942,97181 -9.93919 

900,00000 933,03262 Base S42,971 81 -9,93919 000 -9,93919 

WBlM 93799E943 U S TREAS BONDS FUTURES DEC01 
672 1 (10 Sep 2001 105,945 930 Local 104.71094 1 .23499 

100,00000 105.94593 Base 1 D4,710 94 1,23499 000 1,23499 

WBIF 93799E943 U S TREAS BONDS FUTURES DEC01 
673 9 (19 Nov 2001 944.423240 Local 944,44837 -2513 

900.00000 944,42324 Base 944,44837 -2513 000 -2513 

W81M 93799E943 U S TREAS BONDS FUTURES DECOI 
687 1 (20 Nov 2001 105,433900 LocW 105,40625 2765 

100.00000 105,43390 Base 10S,40625 2765 000 2765 

WB1F 93799E943 U S TREAS BONDS FUTURES DEC01 
702 10MNov200I 1 .050,661200 Local 1.052,850 60 .2,18940 

1,000,000 00 1,050.661 20 awe 1,052,850 60 -2,18940 000 -2,18940 
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WBIM 93799E943 U S TREAS BONDS FUTURES DEC01 
715 1 GO Sep 2001 106,195 930 Local 104.71094 1 .49499 

100,00000 106,19593 Base 104,71094 1,48499 000 1,49499 

WBlF 93799E943 U S TREAS BONDS FUTURES DEC01 
747 18 CU Nov 2001 1,891 .627 660 Locai 1,877,83108 13,99658 

1,800,000 00 1,891,627 66 Base 1.877,63108 13,996 58 000 13,99658 

WB`IF 93799E943 U S TREAS BONDS FUTURES DEC01 
753 2 Q8 Nov 2001 208,819740 Local 208,070 '12 74962 

200,000 DO 208.81974 Base 208,07012 74962 000 74962 

WBIF 93799E943 U S TREAS BONDS FUTURES DEC01 
760 1 ag Nov 2001 104,409870 Local 104,03506 37481 

100,00000 104,40987 Base 104,035 OB 37481 000 37481 

93799E943 Total 
61.465,114 22 Local 61,551,352 97 -86,23876 
61,465,114 22 Base 61,551 .352 97 -86,23875 000 -86.23875 

WBlH 937991-1995 US TREAS NOTES 5YR FUTURES DEC01 
027 6 M Sep 2001 651,714730 Local 649,93878 1,77595 

600,000 GO 651 .71473 Base 649,93878 1,77595 000 1,77595 

WBIM 937991-1995 U S TREAS NOTES SYR FUTURES DEC01 
029 1 08 Nov 2001 101,527650 Local 105,75000 -4,22235 

100,00000 101,5276S Base 105,75000 -4,22235 000 4,22235 

WBlM 9379911995 U S TREAS NOTES 5YR FUTURES DEC01 
070 6 CIII Oct 2001 614,206790 Local 632,39062 -18,18383 

600,00000 614,20679 Bass 632.39062 -18,18383 000 -18,18383 

WBIQ 937991-1995 U 8 TREAS NOTES 5YR FUTURES DEC01 
Dos 34 W Oct 2001 3,714,918 400 Local 3,698,426 50 16,49190 

3.400,000 00 3,714,918 40 Base 3,698,426 50 '16.491 90 000 16,49190 
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WB1H 937991-1995 U S TREAS NOTES 5YR FUTURES DECOI 
093 106 Sep 2001 108,641260 Local 1108,323 13 31813 

100,00000 108,641 26 awe 108,32313 31813 000 31813 

WBIO 937991-1995 U S TREAS NOTES 5YR FUTURES DEC01 
147 9 MY Oct 2001 965,498420 Local 976,86313 -11,36471 

900.00000 965,49842 Base 976,86313 .1 1,364 71 000 -11,36471 

WB1M 937991-1995 U S TREAS NOTES 5YR FUTURES DECOI 
154 3 0 Sep 2001 306,962770 Local 316,19531 -9,23254 

300,00000 306,96277 Base 316,19531 -9,23254 000 -9,23254 

WBIM 937991-1995 U S TREAS NOTES 5YR FUTURES DECOI 
163 3 ME Oct 2001 307,525270 Local 316,19531 -8,67004 

300,00000 307,52527 Base 316,19531 -8,67004 000 -8,67004 

WBIM 937991-1995 U S TREAS NOTES 6YR FUTURES DEC01 
186 85 08 Nov 2001 9.096,980 350 Local 9,116,065 05 -19,08470 

8,500,0()0 00 9,096,980 35 Base 9,116,065 05 -19,08470 000 -19.OB4 70 

WBIM 937991-1995 U S TREAS NOTES 5YR FUTURES DEC01 
233 14 00 Aug 2001 1,467,930 440 Local 1,475.578 12 -7,64768 

1,400,000 00 1,467,930 44 Bass 1,475,578 12 -7,64768 000 -7,64768 

W81M 93799H995 U S TREAS NOTES 5YR FUTURES DEC01 
251 1 CVI Oct 2001 102,524050 Local 105,39844 -2,87439 

100,00000 102,52405 Base 105,39844 -2,87439 000 -2,87439 

WBlM 937991-1995 U S TREAS NOTES 5YR FUTURES DEC01 
265 2 M Oct 2001 205,079340 Local 210,79687 -5,71753 

200,00000 20507934 Base 210,79687 -5,71753 000 .5,71753 

WB1M 937991-1995 U S TREAS NOTES 5YR FUTURES DEC01 
340 4 CE Oct 2001 408,471200 Local 421,59375 -13.12255 

400,00000 408,47120 Bass 421,59375 -13,12255 000 -13,12255 
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WB1M 937991-1995 U S TREAS NOTES 5YR FUTURES DECOI 
341 3 035 Oct 2001 306,494020 Local 316,19531 .9,70129 

300,00000 306.49402 Base 316,19531 .9,70129 000 -9,70129 

WBlM 93799H995 U STREAS NOTES SYR FUTURES DECOI 
342 3 CK6 Oct 2001 306,447140 Local 316,19531 -9.74817 

300,00000 306,44714 Bass 316,19531 -9,74817 000 -9,74817 

WBlQ 937991-1995 U S TREAS NOTES 5YR FUTURES DEC01 
366 14 09 Nov 2001 1 .497,843 030 Local 1,519,496 39 -21,65336 

1 .400,000 00 1.497,843 03 Bass 1,519,496 39 -21,65336 000 .21,653 36 

WBlQ 93799H995 U S TREAS NOTES 5YR FUTURES DECOI 
380 22 00 Nov 2001 2,382.071 160 Local 2.394,325 34 -12,25418 

2.200.000 00 2,382,071 16 Base 2,394,325 34 -12,25418 000 IS 

WBIH 93799H995 U STREAS NOTES 5YR FUTURES DEC01 
395 63 M Oct 2001 6,756,379 690 Local 6,824,357 19 -6T,977 50 

6,300,000 00 6,756,379 69 Bwe 6,824,357 19 -67,9T7 50 000 -67,97-7 50 

WBlQ 937991-1995 U S TREAS NOTES 5YR FUTURES DEC01 
413 72 09 Sep 2001 7,737,522 460 Local 7,747,764 58 -10,24212 

7,200,000 00 7,737,522 46 ewe 7,747.764 58 -10,24212 000 -10.24212 

WBlM 937991-1995 U S TREAS NOTES 5YR FUTURES DECOI 
422 2 03 Oct 2001 204,298090 Local 210,79687 -6,49878 

200,00000 204,29809 Bwe M,796 87 .6,49878 000 -6,49878 

WBIM 937991-1995 U S TREAS NOTES 5YR FUTURES DEC01 
436 2 aG Nov 2001 209,086550 Local 211,50000 -2.41345 

200,00000 209,08655 Bass 211,60000 -2,41345 000 -2,41345 

WB1M 937991-1995 U S TREAS NOTES SYR FUTURES DECOI 
501 5 (21 Oct 2001 605,234360 Local 526,99218 -21,757 82 

500,00000 .505,23436 Base 526,99218 -21,75782 000 -21,75782 
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W81F 937991-1995 U S TREAS NOTES 5YR FUTURES DEC01 
502 46 03 Nov 2001 4,661.266 480 Local 4,865,037 74 -203,77126 

4.600,000 00 4,661.266 48 Base 4,865,037 74 -203,T71 26 000 -203,77126 

WBIM 93799H995 U S TREAS NOTES 5YR FUTURES DEC01 
502 6 (M Oct 2001 606,187510 Local 632,39063 -26,20312 

600,00000 606,18761 awe 632.39063 -26,20312 000 -26,20312 

WBlM 937991-1995 U S TREAS NOTES 5YR FUTURES DECOi 
503 2 M Oct 2001 202,031240 Local 210,79687 -8,76563 

200,00000 202,03124 Base 210,79687 .8,76563 000 -8,76563 

WBIM 937991-1995 U S TRFAS NOTES 5YR FUTURES DECOI 
504 3 CKI Oct 2001 305,004900 Local 317,25000 -12,24510 

300.00000 305,00490 awe 317,25000 -12,24510 000 -12,24510 

WBIF 93799H995 U S TREAS NOTES 5YR FUTURES DEC01 
512 3909Nov2001 3,965,349570 Local 4,124,705 91 -159,35634 

3.900,000 00 3,965,349 57 awe 4,124,705 91 -159,35634 000 .159,35634 

WB1F 93799H995 U S TREAS NOTES 5YR FUTURES DECOI 
525 1IaGNov200l 1,123,244430 Local 1,163,378 59 40,13416 

1,100,000 00 1,123,244 43 awe 1,163,378 59 40,13416 000 -40,13416 

WB1F 93799H995 U S TREAS NOTES 5YR FUTURES DECOI 
536 41MNov2001 4,208,419580 Local 4,336,229 29 -127,80971 

4.100,000 00 4,208.419 58 Base 4,336,229 29 -127 .80971 000 -127,80971 

WBIQ 93799H995 U STREAS NOTES 5YR FUTURES DEC01 
550 5 OD Nov 2001 529,415450 Local $34,17085 -4,75540 

500.ODO 00 529.41545 Base 534,17085 4,75540 000 -4,75540 

WBiM 93799H995 U S TREAS NOTES 5YR FUTURES DEC01 
567 2 08 Sep 2001 206,141840 Local 210,79687 4.65503 

200,00000 206,14184 Base 210.79687 4.65503 000 4.65503 
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WBIF 937991-1995 U S TREAS NOTES M FUTURES DEC01 
674 75 06 Nov 2001 7,739,748 260 Local 7,914,164 75 -174,41650 

7.500,000 00 7,739,748 25 Base 7,914,164 75 -174 .41650 000 -174,41650 

WB2J 937991-1995 US TREAS NOTES SYR FUTURES DECOI 
597 325 (29 Nov 2001 34,551,272 050 Local 34,714,903 65 -163,63160 

32.500,000 00 34,551,272 05 awe 34,714,903 65 -163,63160 000 -163,63160 

WB1M 937991-1995 U S TREAS NOTES SYR FUTURES DECOI 
619 1 02 Nov 2001 101,980770 Local 105,75000 -3,76923 

100.00000 101,98077 awe '105,750 00 .3,76923 000 -3,769,23 

W131M 93799H995 U S TREAS NOTES M FUTURES DEC01 
627 2 (10 Nov 2001 207,899050 Local 211,50000 -3,60095 

200,00000 207,89905 Base 211.500 00 .3,60095 000 -3,60095 

W81M 93799H995 U S TREAS NOTES SYR FUTURES DEC01 
641 4 Oil Oct 2001 411,625000 Local 421,59375 -9,9613 75 

400,00000 411,62500 Base 421,59375 .9,96875 000 -9,96875 

WSIM 937991-1995 U S TREAS NOTES SYR FUTURES DECDI 
642 4 M Oct 2001 41 ̀ 1,687 500 Local 421,59375 -9,90625 

400,00000 411,68750 ewe 421,59375 .9.90625 000 -9,90625 

WBIM 93799H995 U S TREAS NOTES SYR FUTURES DECOI 
648 1 M Oct 2001 102,994380 Local 105,39844 -2,414 D6 

100,00000 102,98438 Base 105,39844 .2,4114 06 000 -2,41406 

W131M 937991-1995 U S TREAS NOTES SYR FUTURES DEC01 
648 CXL -1 W Oct 2001 -102,984 380 Local -105,39844 2,41406 

-100,00000 .102,9114 38 Base -105,39844 2.41406 000 2,41406 

WBIM 937991-1995 U S TREAS NOTES SYR FUTURES DECOI 
649 1 M Oct 2001 102.919580 Local 105,39844 .2,47886 

100.GDO 00 102,91958 Bass 105,39844 .2,47886 0 DO .2,47886 
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WB1F 937991-1995 U S TREAS NOTES SYR FUTURES DEC01 
651 500 (16 Nov 2001 52,771,605 880 Local 53,132,255 44 -360,64956 

50,000,000 00 52,T71,605 88 Base 53,132,255 44 -360.64956 000 -360,649 56 

W81F 937991-1995 U S TREAS NOTES SYR FUTURES DEC01 
670 2 (18 Nov 2001 217,167960 Local 216,15048 1 .01748 

200,00000 217,16796 awe 216,15048 1,01748 000 1,01748 

WBlM 937991-1995 U S TREAS NOTES SYR FUTURES DEC01 
670 105 Nov 2001 101,918270 Local 105,75000 -3,83173 

100.00000 101.91827 Bwe 105,75000 -3,83173 000 -3,83173 

WB10 937991-1995 U S TREAS NOTES SYR FUTURES DEC01 
686 13 = Oct 2001 1,408,425 250 Local 1,409,041 75 -61650 

1,300,000 00 1,408,425 25 Base 1.409 .D41 75 -61650 000 -61650 

WBIF 937991-1995 U S TREAS NOTES SYR FUTURES DEC01 
700 23 0 Nov 2001 2,503,181 540 Waal 2.485,730 52 17,45102 

2,3G0,000 00 2,503,181 54 Base 2,485,730 52 17.45102 000 17,45102 

WB1F 937991-1995 U S TREAS NOTES SYR FUTURES DEC01 
707 I0WNav2001 1.094 .277300 Local 1,080,752 40 13,52490 

1,000,000 00 1,094,277 30 Base 1,080,752 40 13,52490 000 13,52490 

WBIF 937991-1995 U S TREAS NOTES SYR FUTURES DECOI 
711 6 M Nov 2001 657.878880 Local 648,45144 9,42744 

600,00000 657.87888 Base 648,45144 9,42744 000 942744 

WB1M 937991-1995 U S TREAS NOTES SYR FUTURES DEC01 
716 10 Sep 2001 102,695930 Local 105,39844 -2,70251 

100,00000 102,69593 Base 105,39844 -2,70251 Goo -2,70251 

WBIF 93799H995 U S TREAS NOTES SYR FUTURES DEC01 
724 69 US Nov 2001 7,563,450 870 Local 7,457,191 56 106,25931 

6,900,000 00 7,563,450 87 Base 7,457,19156 106,25931 000 1D6,259 31 
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WBIF 937991-1995 U S TREAS NOTES SYR FUTURES DEC0`1 
742 52 (V Nov 2001 5,838,842 B80 Local 6,686.900 44 151 .94244 

5,200.000 00 5,838,842 88 Base 6,686,900 44 151,94244 000 151,94244 

WBlF 937991-1995 U S TREAS NOTES SYR FUTURES DEC01 
749 104 =Nov 2001 11,701,190 W Local 11,414,803 IS 286,38718 

10.400,000 00 11,701,190 36 Bass 11,414,803 18 286,38718 000 286,38T 18 

WBIF 937991-1995 U S TREAS NOTES SYR FUTURES DECOI 
758 42 W Nov 2001 4,698,246 000 Local 4,602,769 50 95.47650 

4.200 .000 00 4,698,246 00 awe 4,602,769 50 95,47650 000 95,47650 

WBlM 937991-1995 U S TREAS NOTES SYR FUTURES DECOI 
781 1 W Nov 2001 101,183900 Local 105.75000 -4.566 `10 

100,00000 101,18390 awe 105,75000 -4.66610 000 .4,56610 

WBlM 937991-1995 U S TREAS NOTES SYR FUTURES DECOI 
787 3 CM Oct 2001 306,822140 Local 316,19531 -9,37317 

300,00000 306.82214 Base 316,19531 -9.37317 000 -9,37317 

937991,1995 Total 
186.358,43T 53 Local 187,257,939 73 -899,50220 
186,358,437 53 Base 187,257,939 73 -899 .50220 000 -899,50220 

W81Q 93799J959 US AGENCY IOYR NOTE FUTURES DECOI 
403 l5QDSep2G01 1,512,916780 Local 1,526,588 43 -13.67165 

1,500.()00 00 1,512,9`16 78 Base 1,526.588 43 -13,6TI 65 000 -13,67165 

WBlQ 93799J959 US AGENCY IOYR NOTE FUTURES DEC01 
403 CXL -I5WSep2001 -1,512,916780 Local -1 .526,588 43 13,671 65 

-1,500,000 00 -1,512,916 78 Base -1,526,588 43 13,67165 000 13.67165 

WBlQ 93799,1959 U S AGENCY ̀ 10YR NOTE FUTURES DEC01 
447 ISQ0Sep200I 1,505,510540 Local 1,522,885 31 -17,37477 

1,500,ODO 00 1,5D5,51DS4 Bass 1,522,885 31 -17,37477 000 77 
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WB1Q 93799,1959 U S AGENCY 10YR NOTE FUTURES DEC01 
447 CXL -15Q0Sep2D01 -1,505,510540 Local -1 .522,885 31 17 .374 77 

-1,500,000 00 .1,505,510 54 Base -1,522,885 31 17,37477 000 17,37477 

WBlQ 93799.1959 US AGENCY 10YR NOTE FUTURES DEC01 
450 15 QO Sep 2001 1,512,916 780 Local 1,526,588 43 -13,67165 

1,500,C)OO 00 1,512,916 7B Base 1,526.588 43 -13,67165 000 -13,67165 

93799.1959 Total 
1,512.916 78 Local 1,526,588 43 -13.671 65 
1,512,916 78 Base 1,526,588 43 -13,67165 000 -13,67165 

WBlM 93799.1967 US TREAS NOTES 10YR FUTURES DEC01 
01 6 (M Nov 2001 6T7.884 650 Local 657,18750 20,69715 

600,00000 677,88465 Base 657,18750 20,69715 000 20.69715 

WB1M 93799,1967 US TREAS NOTES 10YR FUTURES DEC01 
01 CXL -6 G6 Nov 2001 -6T7,884 650 Local -657,18750 -20,69715 

-600,DOO 00 -6T7,884 65 Base -657.18750 -20,69715 000 -20,69715 

WB1M 93799.1967 US TREAS NOTES 10YR FUTURES DEC01 
03 6 CIS Nov 2001 6T7,884 650 Local 657,18750 20.69715 

600,00000 6T7,884 65 Base 657,18750 20.69715 000 20,69715 

WBlM 93799.1967 US TREAS NOTES 10YR FUTURES DECOI 
03 CXL -6 QS Nov 2001 -6T7,864 650 Local -657.18750 -20,69715 

-600,00000 -6T7,884 65 Base -657,'187 50 -20,69715 000 -20,69715 

WBIM 93799.1967 U STREAS NOTES 10YR FUTURES DEC01 
05 6 (28 Nov 2001 6T7.884 650 Local 657.18750 20,69715 

600,00000 677,88465 Base 657,18750 20,69715 000 20,69715 

WBlM 93799,1967 U S TRFAS NOTES 10YR FUTURES DECOI 
05 CXL -6 CIS Nov 2001 -677,884 650 Local -657,18750 -20,69715 

-600,00000 -677,88465 Base -657,18750 -20.69715 000 -20,69715 
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WBlM 93799,1967 U S TREAS NOTES 10YR FUTURES DEC01 
07 6 GB Nov 2001 677,884650 Local 657,18750 20,69715 

600,00000 677,88465 Base 657,18750 20,69715 000 20,69715 

WBIM 93799.1967 U STREAS NOTES 10YR FUTURES DEC01 
07 CXL -6 05 Nov 2001 -677 .884 6SO Local .657,18750 -20,69715 

-600,00000 -67-7,884 65 Base -657,18750 -20,69715 000 -20,69715 

WBlM 93799J967 US TREAS NOTES 10YR FUTURES DECOI 
09 6 aB Nov 2001 677,8846SO Local 657,18750 20,69715 

600,00000 677,88465 Base 657,18750 20,89715 000 20,69715 

WBIM 93799.1967 US TREAS NOTES 10YR FUTURES DEC01 
09 CXL -6 QB Nov 2001 -677,88.4 650 Local .657,18750 -20,69716 

-600,00000 -677,88465 Base -657,iB7 50 -20,69715 000 -20,69715 

WBIM 93799.1967 US TREAS NOTES 10YR FUTURES DEC01 
Oil 6 (213 Nov 2001 677,884650 Local 657,18750 20.69715 

600,00000 677,88465 Base 657,18750 20,69715 000 20.69715 

WBlM 93799.1967 U S TREAS NOTES 10YR FUTURES DECOI 
Oil CXL -6 (26 Nov 2001 -677,884 650 Local -657,18750 -20,69715 

-600,00000 -677,86465 Base -657,18750 .20,69715 000 .20,69715 

WBIM 9379DJ967 U STREAS NOTES 10YR FUTURES DECOI 
013 6 (M Nov 2001 677,884650 Local 657,18750 20,69715 

600,00000 677,884 65 Base 657,iB7 50 20.69715 000 20,69715 

WBlM 93799J967 U STREAS NOTES 10YR FUTURES DECOI 
013 CXL -6 (M Nov 2001 -677 .884 650 Local -657,18750 -20,69715 

-600,00000 -677,88465 Base -657,18750 -20,69715 000 -20,69715 

WBlM 93799JS67 U STREAS NOTES JOYR FUTURES DEC01 
015 6 QS Nov 2001 677,884650 Local 657,18750 20,69715 

600,00000 677,88465 awe 657,18750 20,69715 000 20,69715 
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WBIM 93799.1967 USTREAS NOTES 10YR FUTURES DECOI 
015 CXL -6 aS Nov 2001 -6T7,894 650 Local -657,18750 -20.69715 

-600,00000 -677,88465 Base -657,18750 -20.69715 000 -20,69715 

WB1M 93799,1967 U S TREAS NOTES 10YR FUTURES DEC01 
017 6 QB Nov 2001 6T7,884 650 Local 657,18750 20,69715 

600,00000 677,88465 Base 657,18750 20,69715 000 20,69715 

WB1M 93799,1967 U STREAS NOTES 10YR FUTURES DECOI 
017 CXL -6 0 Nov 2001 -6T7.884 650 Local -657.18750 -20,69715 

-600,00000 -6T7 .884 65 Bass -657,18750 -20,69715 000 -20.69715 

WB1M 93799.1967 US TREAS NOTES 10YR FUTURES DECOI 
019 6 CM Nov 2001 6T7,884 650 Local 657,18750 20,69715 

600,00000 677,88465 Base 657,18750 20,69715 000 20,697 15 

WBIM 93799J967 USTREAS NOTES 10YR FUTURES DEC01 
019 CXL -6 0 Nov 2001 -6T7,884 650 Local -657,18750 -20,69715 

-600,00000 -677.8114 65 Base -657.18750 -20.69715 000 -20,69715 

WB1M 93799.1967 US TREAS NOTES 10YR FUTURES DEC01 
021 6 (28 Nov 2001 6T7,884 650 Local 657,18750 20.69715 

600,00000 6T7,884 65 Base 657,18750 20,69715 000 20,69715 

W81M 93799.1967 U STREAS NOTES 10YR FUTURES DEC01 
021 CXL -6 W Nov 2001 -M.884 650 Local -657,18750 -20,69715 

-600,00000 -677,8114 65 Base -657.18750 -20,69715 000 -20,69715 

WB1M 93799,1967 US TREAS NOTES 10YR FUTURES DEC01 
023 6 (M Now 2001 6T7,884 650 Local 657,18750 20,69715 

600,00000 677.88465 Base 657,18750 20,69715 000 20,69715 

WBIM 93799,1967 US TREAS NOTES 10YR FUTURES DECOI 
023 CXL -6 CIS Nov 2001 -677,884 650 Local -657,18750 -20,69715 

-600,00000 -677.88465 Base -657,18750 -20,69715 0 DO -20,69715 
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WB1M 93799.1967 U STREAS NOTES 10YR FUTURES DECOI 
025 6 (213 Nov 2001 677,8a4 650 Local 657J87 50 20,69715 

600,00000 677,884 65 Base 657.18750 20,69715 000 20,69715 

WBIM 93799,1967 U S TREAS NOTES 10YR FUTURES DECOI 
027 3 08 Nov 2001 322,395450 Local 329,25000 -6,85455 

300,00000 322,39545 Base 329,25000 -6.85455 000 -6.85455 

WBIM 93799J967 U S TRFAS NOTES 10YR FUTURES DEC01 
028 2 08 Nov 2001 214,836550 Local 219,50000 -4.66345 

200,000 OD 214,83655 awe 219,50000 -4,66345 000 -4,66345 

WBiM 93799J967 U STREAS NOTES 10YR FUTURES DECOI 
029 2 W Oct 2001 206,860600 Local 212,53125 .5,67065 

200,00000 206,86060 Base 212,53125 -5.67065 000 .5,67065 

WB1M 93799J967 U STREAS NOTES 10YR FUTURES DEC01 
030 4 126 Sep 2001 418,033700 Local 425,06250 -7,02880 

400.00000 418,03370 Base 425,06250 -7,02880 000 -7,02880 

WB1M 93799J967 U STREAS NOTES 10YR FUTURES DEC01 
030 CXL -4 QS Sep 2001 .418,033 700 Local 425,06250 7,02880 

-400,00000 -418,03370 Bass -425,06250 7,02880 000 7.02880 

WB1M 93799,1967 U STREAS NOTES 10YR FUTURES DEC01 
031 5 05 Sep 2001 522,620240 Local 531,32812 -8.70788 

500,00000 522.62024 awe 531,32812 -8,70788 000 -8,70788 

WB1M 93799,1967 USTREAS NOTES 10YR FUTURES DECOI 
031 CXL -5 Q5 Sep 2001 -522,620 240 Local -531,32812 8,70788 

-50000000 -522,62024 Base -531,32812 8,70768 000 8,707 B8 

WBiM 93799J967 U S TREAS NOTES 10YR FUTURES DECOI 
033 4 Q5 Sep 2001 418,033700 Local 425,06250 .7,02880 

400.00000 416.03370 Base 425,06250 -7,02880 000 -7,02880 
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WBiM 93799,1967 U STREAS NOTES 10YR FUTURES DECOI 
035 5 Q5 Sep 2001 522.620240 Local 531,32812 -8,70788 

500,00000 522,62024 Base 531.32812 -8,70788 000 -8,70788 

WBlM 93799.1967 U STREAS NOTES 10YR FUTURES DEC01 
068 12 (ICB Oct 2001 1,238,351 100 Local 1,275.187 50 -36,1136 40 

1,200,000 00 1,238.351 10 Base 1,275,187 50 -36,1136 40 000 -36,83640 

WBIM 93799,1967 US TREAS NOTES 10YR FUTURES DEC01 
069 5 CM Oct 2001 515,901510 Local 531,32813 -15,42662 

500,00000 515,90151 Base 531 .32813 -15,42662 000 -15,42662 

WB1M 93799J967 USTREAS NOTES 10YR FUTURES DEC01 
085 202 (27 Nov 2001 22,702,628 640 Local 22,073,459 17 629,16947 

20,200,000 00 22,702,628 64 Base 22,073,459 17 629,16947 000 629,16947 

WB1M 93799.J967 US TREAS NOTES 10YR FUTURES DEC01 
095 6 09 Nov 2001 635,822160 Local 651,95313 .16,13097 

600,00000 635.82216 Base 651,95313 -16,13097 000 -16,13097 

WBlQ 93799J967 US TREAS NOTES 10YR FUTURES DEC01 
101 7 (M Oct 2001 765,266490 Local 765.84030 -57381 

700,00000 765.26649 Base 765,84030 -57381 000 -57381 

W810 93799.1967 U STREAS NOTES 10YR FUTURES DECOI 
101 CXL -7 CID Oct 2001 -765.266 490 Local -765,84030 57381 

-700,00000 -76S,26649 Base -765,84030 57381 0 DO 57381 

WBIQ 93799J967 USTREAS NOTES 10YR FUTURES DEC01 
103 7 CM Oct 2001 765,266490 Local 765.84030 -57381 

700,00000 765,26649 Base 765,84030 -57381 000 -57381 

WBlM 93799J967 US TREAS NOTES 10YR FUTURES DEC01 
105 5 Q8 Sep 2001 522,854630 Local 531 .32813 -8,47350 

500,000()0 522,85463 Base 531 .32813 .8,47350 000 -8,47350 
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WB1M 93799.1967 US TREAS NOTES 10YR FUTURES DEC01 
114 I0CKBOct200I 1,031,646750 Local 1,062,656 25 ~31,009 50 

1,000.000 00 1,031.646 75 Base 1,062,656 25 -31,OD9 50 000 .31,00950 

WB1M 93799U967 U S TREAS NOTES 10YR FUTURES DEC01 
114 CXL -100MOct2001 -1,031 .646750 Local -1,062,656 25 311 .009 50 

-1,000,0()0 00 -1,031,646 75 Base -1 .062,656 25 31,00950 000 31,00950 

WBlM 93799J967 U STREAS NOTES 10YR FUTURES DEC01 
116 100MOct200I 1,031 .646750 Loral 1,062,656 25 -31,00960 

1,000,000 00 1,031,646 75 Bass 1,062,656 25 -31,00950 000 .31,00950 

W81M 93799.1967 US TREAS NOTES 10YR FUTURES DEC01 
128 109 Aug 2001 105.805300 Local 106,27344 -46614 

foo.000 00 105,80530 Base 106,27344 .46814 000 -46814 

WBIM 93799J967 US TREAS NOTES 10YR FUTURES DEC01 
129 9 QO Aug 2001 952.013320 Local 956,41406 -4,40074 

900,00000 952,01332 Base 956,41406 -4.40074 000 -4,40074 

WB10 93799,1967 US TREAS NOTES 10YR FUTURES DEC01 
129 7 aE Oct 2001 764.870850 Local 765.84030 -96945 

700,00000 764,870 85 ease 765,84030 -96945 000 -96945 

WB1M 93799,1967 U STREAS NOTES 10YR FUTURES DEC01 
152 2 W Sep 2001 207,673100 Local 212,53125 4,&58 15 

200,00000 207.67310 Base 212,53125 4,85815 000 4,85B 15 

WBlM 93799.1967 US TREAS NOTES 10YR FUTURES DECOI 
153 2 Q7 Sep 2001 207,329350 Local 212,53125 -5,20190 

200.00000 207,32935 Bass 212,53125 -5 .201 90 000 -5,201 90 

WBlM 93799,1967 U STREAS NOTES 10YR FUTURES DECOI 
158 4 (12 Oct 2001 4113,971200 Local 425,06250 -11,09130 

400,00000 413,97120 Base 425,06250 -11,09130 000 -11,09130 
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WB1M 93799J967 US TREAS NOTES 10YR FUTURES DECOI 
158 0(L -4 W Oct 2001 -413,971 200 Local -425,06250 11.09130 

-400.00000 413,97120 Base 425,06250 11,09130 000 11,09130 

WBlM 93799J967 U S TREAS NOTES 10YR FUTURES DECOI 
159 7 (IM Oct 2001 728,152730 Local 745,76563 .17,61290 

700,00000 728,15273 Bass 745,76563 -17,61290 000 -17,61290 

WBlM 93799J967 US TREAS NOTES 10YR FUTURES DEC01 
159 CXL -7 M2 Oct 2001 -728,152 730 Local -745,76563 17.61290 

-700,00000 -728,15273 Bass -746,76563 17,61290 000 17,61290 

WBlM 93799J967 U S TREAS NOTES 10YR FUTURES DEC01 
161 4 M Oct 2001 413,971200 Local 425,06250 -11 .09130 

400,00000 413,971 20 Base 425,06250 .11 .09130 000 -11,091 30 

W131M 93799J967 U S TREAS NOTES 10YR FUTURES OEM 
162 7 M Oct 2001 728,152730 Local 745,76563 -17,61290 

700,00000 728,16273 Base 745.76563 -17,61290 000 -17,61290 

WBiM 93799J967 US TREAS NOTES 10YR FUTURES DEC01 
164 4 Q8 Sep 2001 414,471200 Local 425,06250 -10,59130 

400,00000 414,47120 Base 425,06250 -10,59130 000 -10,59130 

WBlM 93799J967 U S TREAS NOTES 10YR FUTURES DEC01 
171 1 (28 Nov 2001 107,114200 Local 107,09015 24 05 

100,00000 107,11420 Base 107,09015 2405 000 24 05 

WB1M 93799J967 USTREAS NOTES 10YR FUTURES DECOI 
172 142 03 Nov 2001 15,231,622 700 Local 16,190,879 45 40,74325 

14,200,000 00 15,231,622 70 Base 15,190,879 45 40,74325 000 40,74325 

WBIM 93799J967 U STREAS NOTES 10YR FUTURES DEC01 
175 8 08 Nov 2001 846,288600 Local 851,721 20 -5,43260 

800,00000 846,28860 Base 851.72120 -5,43260 000 -5,43260 
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WBIM 93799,1967 U STREAS NOTES 10YR FUTURES DEC01 
175 3 (10 Nov 2001 323,1148 570 Local 327,84375 -3,99518 

300,00000 323,84857 Base 327,84375 -3.99518 000 .3,99518 

WB1M 93799.1967 US TREAS NOTES 10YR FUTURES DECOI 
175 CXL .3 CS Nov 2001 -323,848 670 Local .327,84375 3,99518 

-300,00000 .323.84857 Base -327.84375 3,99518 000 3,99518 

WGIM 93799,1967 U S TREAS NOTES 10YR FUTURES DEC01 
176 2 (W Nov 2001 212.259650 Local 213,24280 -9113 15 

200,00000 212,25965 Base 213.24200 -98315 000 -98315 

WB1M 93799J967 US TREAS NOTES 10YR FUTURES DEC01 
177 15 CIS Nov 2001 1,592,994 270 Local 1 .599,727 26 -6,73299 

1,500,00000 1,592,994 27 Base 1,599,727 26 -6,73299 000 -6,73299 

WBIM 93799J967 US TREAS NOTES 10YR FUTURES DEC01 
177 3 GG Nov 2001 323,848570 Local 327,84375 -3,99518 

300.00000 323,84857 Bass 327,84375 -3,99518 000 -3,99518 

WB1M 93799,1967 US TREAS NOTES JOYR FUTURES DECOI 
178 3 08 Nov 2001 318,951970 Local 320.05170 -1,09973 

300.00000 318,95197 Base 320,05170 -1,09973 000 -1,09973 

WB1M 93799.1967 U STREAS NOTES JOYR FUTURES DEC01 
179 3 (M Nov 2001 318,998850 Local 320,05170 -1,05285 

50D,000 00 318,99885 Bass 320,05170 -1,05285 000 -1,05285 

WBlM 93799.1967 U STRFAS NOTES 10YR FUTURES DECOI 
180 5 QB Nov 2001 528,867870 Local 531,98200 -3,11413 

500,00000 528,86787 Base 531,98200 -3,11413 000 -3,11413 

WB1M 93799,1967 US TREAS NOTES 10YR FUTURES DECOI 
183 8 CM Nov 2001 B45j63 600 Local 850.59620 -5,43260 

800,00000 846,16360 Base 850,69620 -5,43260 000 -5.43260 
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WBlM 93799.1967 U STREAS NOTES 10YR FUTURES DEC01 
183 1 00 Aug 2001 105,727180 Locatl 106,26563 -53845 

100,00000 105,72718 Base 106.26563 -53845 000 .53845 

WB1M 93799,1967 US TREAS NOTES 10YR FUTURES DEC01 
184 3 2B Nov 2001 317,123860 Local 318,97358 -1,84972 

300,00000 317,12386 Base 318,97358 -1 .84972 000 -1,54972 

WBIM 93799J967 U STREAS NOTES 10YR FUTURES DECOI 
185 3 Q8 Nov 2001 316,983210 Lociii 318,97357 .1,99036 

300.00000 316.9a3 21 Base 318,97357 -1,99036 000 -1,99036 

WBIQ 93799.1967 US TREAS NOTES 10YR FUTURES DEC01 
191 12 0@ Sep 2001 1,274,951 630 Local 1,270,827 00 4,12463 

1,200.000 00 1,274,95163 awe 1,270,827 00 4,12463 000 4,12463 

WB1H 93799,1967 US TREAS NOTES 10YR FUTURES DEC01 
193 67 MM Oct 2001 6,874.772 060 Local 7,098.423 08 -223,65102 

6,700,000 00 8,874,772 06 Bwe 7,098,423 08 -223,65102 000 -223,65102 

WB10 93799.1967 U STREAS NOTES 10YR FUTURES DECOI 
193 13 00 Sep 2001 1,3a3,463 800 Local 1,376,729 25 6,73455 

1,300,000 00 1,383,463 80 Base 1,376,729 25 6,73455 000 6,73455 

WBIM 93799,1967 US TREAS NOTES 10YR FUTURES DEC01 
194 4 M3 Oct 2001 416,533700 Local 425,93750 .9,40380 

400,00000 416,53370 Base 425,93750 -9,40380 000 -9,40380 

WBlM 93799J967 U S TREAS NOTES 10YR FUTURES DEC01 
195 5 (ZB Oct 2001 520,588990 Local 532,42187 -11,83288 

500,00000 520,68899 Base 532,42187 -11,83288 000 -11,83288 

WBlM 93799J967 US TREAS NOTES 10YR FUTURES DEC01 
249 8 M Oct 2001 833,411160 Local 852.42188 -19,01072 

800,00000 833,411 16 Base 852,42188 .19,01072 000 -19,01072 
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WBIM 93799,1967 U STREAS NOTES 10YR FUTURES DECOI 
250 5 C9 Oct 2001 520.901500 Local 532,81250 .11,91100 

500,00000 520,90150 Base 532,81250 -11 .91100 000 -li,911 00 

WBIM 93799,1967 U S TREAS NOTES 10YR FUTURES DECOI 
255 3 (19 Nov 2001 325,254830 Local 327,60938 -2,36455 

300,00000 325,25483 Base 327,60938 -2,35455 000 -2.35455 

WB1M 93799J967 U STREAS NOTES 10YR FUTURES DEC01 
255 CXL -3 00 Nov 2001 -325 .254 830 Local -327,60938 2,35455 

-300,00000 -325,25483 Base -327,60938 2,35455 000 2,35455 

WB1M 93799,1967 US TREAS NOTES 10YR FUTURES DECOI 
257 3 a@ Nov 2001 325,254830 Local 327.60938 -2,35455 

300,00000 325,25483 Base 327,60938 -2,35455 000 -2.354 55 

WBIM 93799J967 U S TREAS NOTES 10YR FUTURES DECDI 
264 1 M Oct 2001 103,352180 Local 106.26563 -2,91345 

100,00000 103,35218 Base 106,26563 -2,91345 000 -2,91345 

WB1M 93799J967 U S TREAS NOTES 10YR FUTURES DEC01 
292 10@ Sep 2001 107.117790 Local 106,26562 85217 

100,00000 107,11779 Base 106,26662 852 V 000 85217 

WB1M 93799,1967 U STREAS NOTES 10YR FUTURES DEC01 
293 10@ Sep 2001 106,133430 Local 106,26563 -13220 

100,00000 106,13343 ease 106,26563 -13220 000 -132 20 

WBIM 93799J967 U STREAS NOTES 10YR FUTURES DEC01 
294 10@ Sep 2001 106,102160 Local 106,26562 -16346 

100,00000 106,10216 Base 106,26562 -16346 000 -16346 

WB1M 93799.1967 US TREAS NOTES 10YR FUTURES DECO'l 
295 8 W Oct 2001 823,879900 Local &50,218 75 -26.33885 

800.00000 823,87990 Base 850,21875 -26,33885 000 -26,33885 
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W81M 93799,1967 US TREAS NOTES 10YR FUTURES DEC01 
295 2 G@ Sep 2001 212,079350 Local 212.53125 -451 90 

200,00000 212,07935 Base 212,53125 -45190 000 -45190 

WBIM 93799,1967 USTREAS NOTES 10YR FUTURES DEC01 
315 2 MB Oct 2001 206,048100 Local 212,53125 -6,4113 15 

200,00000 206,04810 Base 212,53125 -6 .4133 15 000 -6,48315 

WBIM 93799.1967 USTREAS NOTES 10YR FUTURES DEC01 
315 CXL -2 (IM Oct 2001 -206,048 100 Local -212,53125 6,48315 

-200,00000 -206,04810 Base -212,53125 6.48315 000 6,48315 

W810 93799J967 U S TREAS NOTES 10YR FUTURES DEC01 
316 12 (10 Sep 2001 1,289,074 730 Local 1,284,272 30 4,80243 

1 .200,000 00 1.289,074 73 Bass 1,284,272 30 4,80243 000 4.80243 

WB10 93799J967 US TREAS NOTES 10YR FUTURES DEC01 
317 8 00 Sep 2001 659,383170 Local M.181 54 3.20163 

800,000 DO 859,38317 Base 856.181 54 3.20163 000 3,201 63 

WB1M 93799,1967 USTREAS NOTES 10YR FUTURES DEC01 
317 2 MM Oct 2001 206,048100 Local 212,53125 -6,48315 

200,00000 206,04810 Base 212,53125 -6,48315 000 -6.48315 

WBIO 93799.1967 U STREAS NOTES 10YR FUTURES DECOI 
317 CXL -8 00 Sep 2001 -859,383 170 Local -BS6,181 54 .3,20163 

-800,00000 -859,38317 Base -856,181 54 -3,20163 000 -3,20163 

WB1M 93799,1967 U S TREAS NOTES 10YR FUTURES DECOI 
351 8 MA Oct 2001 824.567400 Local 850,12500 -25,55760 

800,00000 824,56740 Base 650.12500 -25,55760 000 -25,55760 

WBIM 93799.1967 US TREAS NOTES 10YR FUTURES DEC01 
351 CXL -8 M Oct 2001 -824,567 400 Local -850,12500 25.55760 

-800.00000 -824,56740 Base -850,12500 25.55760 000 25,55760 
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WB1M 93799.1967 U STREAS NOTES 10YR FUTURES DEC01 
353 8 M Oct 2001 824,567400 Local 850,12500 -25.55760 

800,W0 DD 824,56740 Bass 850,12500 .25.55760 000 -25,55760 

WBIQ 93799J967 USTREAS NOTES 10YR FUTURES DEC01 
396 1106 Sep 2001 1,165,509 910 Local 1,1 T7,249 61 A 1 .739 70 

1 .100,000 00 1,165.509 91 Bass 1,177.249 61 .1173970 000 -1173970 

WB1Q 93799.1967 US TREAS NOTES 10YR FUTURES OECOI 
396 CXL -1106Sep2001 -1,165,509910 Local -1,177,249 61 11,73970 

-1,100,000 00 .1,165 .509 91 Base -11,1177,249 6`1 11,73970 000 11,73970 

WB1M 93799.1967 US TREAS NOTES 10YR FUTURES OEC01 
398 4 06 Sep 2001 426,533700 Local 425,06250 1.47120 

400.00000 426,53370 Base 425,06250 1,47120 000 1,47120 

WB1M 93799,1967 US TREAS NOTES 10YR FUTURES DEC01 
398 CXL -4 05 Sep 2001 A26,533 700 Local 425.06250 .1.47120 

-400,00000 -426,53370 Base 425,06250 -1.47120 000 A.471 20 

WBIM 93799J967 US TREAS NOTES 10YR FUTURES DECOI 
401 4 08 Sep 2001 426,533700 Local 425,06250 1,47120 

400,00000 426,53370 Base 425,06250 1,47120 000 1,47120 

WBIM 93799.1967 U STREAS NOTES 10YR FUTURES DECOI 
421 1 05 Oct 2001 102.836540 Local 106,26562 -3,42908 

100,00000 102.83654 Base 106,26562 -3,42908 000 -3.42908 

WBIM 93799.1967 U STREAS NOTES '10YR FUTURES DEC01 
433 2 09 Sep 2001 211,110600 Local 212,531 25 -1,42065 

200,00000 211.11060 Base 2112 .531 25 -1,42065 000 -1,42065 

WBIM 93799.1967 US TREAS NOTES 10YR FUTURES DECOI 
433 CXL -2 09 Sep 2001 -211,110 600 Local -212,53125 1,42065 

-200,00000 -211,11060 Base -212,531 25 1,42065 000 1,42066 
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WBIM 93799.1967 U STREAS NOTES 10YR FUTURES DEC01 
435 2 (0 Sep 2001 211,110600 Local 212,53125 -1,42065 

200.00000 211,11060 Base 212,53125 -1,42065 000 -1,42065 

WBIQ 93799.1967 US TREAS NOTES 10YR FUTURES DEC01 
451 11(l6Sep200I 1,165,509910 Local 1,177,249 61 .11,73970 

1,100,000 00 1.165,509 91 Base 1,177,249 61 -11,73970 000 .11,73970 

WBIQ 93799.1967 US TREAS NOTES 10YR FUTURES DEC01 
451 CXL -II(l6Sep2G01 -1,165.509910 Local -1,177,249 61 11,73970 

.1100.000 00 -1,165,509 91 Base -1,IT7,249 61 11,73970 000 11,73970 

WBIM 93799,1967 U STREAS NOTES 10YR FUTURES DEC01 
459 7 CM Oct 2001 737,849810 Waal 754,70313 .16,85332 

700.00000 737.84981 Base 754.70313 -16,85332 000 -16,85332 

WBlM 93799,1967 US TREAS NOTES 10YR FUTURES DEC01 
460 8 MD Oct 2001 856,064960 Local 869,10938 -14,04442 

800,00000 855,06496 Base 869,10938 .14,04442 000 -14,04442 

WBIM 93799.1967 US TREAS NOTES 10YR FUTURES DEC01 
461 1 (111) Oct 2001 106,980780 Local 108,76563 -1,75485 

100,00000 106,98078 Base 108,76563 -1,78485 000 -1,79485 

WBlQ 93799.1967 U STREAS NOTES 10YR FUTURES DECOI 
468 23 04 Sep 2001 2,423,031540 Local 2,461,521 92 -38,49038 

2,300.000 00 2.423,03154 Base 2,461,521 92 .38,49038 000 -38,49038 

WB10 9379SJ967 US TREAS NOTES 10YR FUTURES DEC01 
468 CXL -23 0@ Sep 2001 -2,423,031540 Local -2,461,521 92 38.49038 

-2,300.000 00 -2,423,03164 Bass -2.461 .52192 38.49038 000 38,49038 

WB10 93799,1967 U S TREAS NOTES 10YR FUTURES DECOI 
470 14(!I6Nov2001 1,559,125520 Local 1,531,680 60 27,44492 

1,400,000 00 1,559,125 52 Base 1,531,680 60 27,44492 000 27,44492 
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-11,69130 
-11,591 30 

-5,82690 
-5,82690 

9,84404 
9,84404 

000 -5,82690 

000 9,114404 
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WBIQ 93799.1967 U STREAS NOTES 10YR FUTURES DEC01 
472 23 00 Sep 2001 2,423,031540 Local 

2,300,000 00 2,423,03154 Base 

WBIM 93799J967 US TREAS NOTES IOYR FUTURES DECOI 
473 100 Sep 2001 105,727180 Local 

100,00000 105,72718 Base 

WB1Q 93799J967 U S TREAS NOTES IOYR FUTURES DECOi 
465 30 QG Nov 2001 3,322,984 SW Local 

3,000.000 00 3,322,984 50 Base 

WBIQ 93799J967 US TREAS NOTES 10YR FUTURES DECOI 
492 IBMNov200I 2,019.395150 Local 

1.800.0w 00 2,019.395 IS Base 

WB1Q 93799,1967 U STREAS NOTES 10YR FUTURES DEC01 
493 14 (M Nov 2001 1,573,326 440 Local 

1,400,000 00 1 .573,326 44 Base 

WBIM 93799.1967 U S TREAS NOTES WR FUTURES DEC01 
496 3 WD Oct 2001 310,160260 Local 

300,00000 310,15026 Base 

WBIM 93799,1967 US TREAS NOTES IOYR FUTURES DEC01 
497 4 aM Oct 2001 413,471200 Local 

400.00000 4`13.47120 Base 

WB1M 93799.1967 U STREAS NOTES IOYR FUTURES DEC01 
498 2 MP Oct 2001 206,704350 Local 

200,00000 206,7043S Base 

WBIQ 93799.1967 U STREAS NOTES IOYR FUTURES DEC01 
505 1 1 06 Sep 2001 1,208,681390 Local 

1 .100.000 00 1,208,68139 Base 

2,461,521 92 
2,461,52192 

106.26563 
106,26563 

3,281,552 25 
3.281,552 25 

1,967,987 57 
1,967,987 57 

1,534,351 37 
1,534,351 37 

318.79687 
318,79687 

425,06250 
42S,06250 

212,53125 
212,53125 

1,198,837 35 
1,198,837 35 

-38,49038 
-38,49038 

-53845 
-53845 

41,43225 
41 .43225 

51,40758 
51,40758 

38,97607 
38,97507 

-8,64661 
-8,64661 

000 

000 

000 

000 

000 

000 

000 

-38,49038 

-53845 

41,43225 

51,40758 

38,97507 

-8.64661 

.11,59130 
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WB1M 93799.1967 U S TREAS NOTES 10YR FUTURES DEC01 
5`19 5 O(F Sep 2001 520,354630 Local 531,32813 -10,97350 

500,00000 520,35463 Base 531,32813 -10,97350 000 -10.97350 

WBIM 93799,1967 US TREAS NOTES 10YR FUTURES DECOI 
520 4 09 Sep 2001 416,471200 Local 425,06250 -8,59130 

400.00000 416,47120 awe 425,06250 -8,59130 0 DO -8.59130 

WBIM 93799J967 US TREAS NOTES 10YR FUTURES DEC01 
521 5 Mr Sep 2001 520,823360 Local 531,32812 .10,50476 

500,00000 520,82336 Base 531,32812 -10,50476 000 -10.50476 

WB10 93799,1967 U STREAS NOTES 10YR FUTURES DEC01 
530 33 QB Nov 2001 3,776,871280 Local 3,659,157 89 117,71339 

3,300,000 00 3,776.87128 Base 3.669.157 89 117,71339 000 117,71339 

WBIM 93799J967 U S TREAS NOTES 10YR FUTURES DEC01 
552 2 W Nov 2001 211,742790 Local 217,48437 -5,741 58 

200,00000 211,74279 Base 217,48437 -5,74158 000 -5,741 58 

WB1M 93799,1967 U S TREAS NOTES 10YR FUTURES DEC01 
552 CXL -2 (13 Nov 2001 .211,742 790 Local -217,48437 5,74158 

-200,00000 -211,74279 Base -217,48437 5,74158 000 5,741 58 

WBIM 93799J967 U STREAS NOTES 10YR FUTURES DEC01 
564 2 00 Nov 2001 211,742790 Local 217,48437 .5.74158 

200,00000 211,74279 Base 217,413,4 37 -5,74158 000 -5,741 58 

WBIM 93799.1967 U STREAS NOTES 10YR FUTURES DEC01 
564 108 Sep 2001 104,636540 Local 106,26562 .1.42908 

100,00000 104,83654 Base 106.26562 -1,42908 000 -1,42908 

WB1M 93799.1967 US TREAS NOTES 10YR FUTURES DECOI 
565 3 (18 Sep 2001 314,462780 Local 318,79688 -4,33410 

300,00000 314.46278 Base 318,79688 -4.33410 000 -4,33410 
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WBlM 93799J967 US TREAS NOTES 10YR FUTURES DEC01 
566 5 06 Sep 2001 522,151490 Local 631,32812 -9,17663 

500,00000 522,15149 Base 531.32812 -9,17663 000 -9,17663 

WB1M 93799,1967 U STREAS NOTES IOYR FUTURES DECOI 
567 6 CM Oct 2001 622,269300 Local 637.59375 -15.32445 

600.00000 622,26930 Base 637.59375 -15,32445 000 -15,32445 

WBIM 93799.1967 US TREAS NOTES 10YR FUTURES DECOI 
567 CXL -6 OM Oct 2001 -622,269 300 Local -637.69375 15,32445 

-600.00000 -622,26930 Base .637,59375 15,32445 000 15,32445 

WB1M 93799,1967 U STREAS NOTES IOYR FUTURES DECOI 
569 6 OW Oct 2001 622.269 30D Local 637.59375 -15,32445 

600,00000 622,26930 Base 637,59375 -15,32445 000 -15,32445 

WBIM 93?99J967 US TREAS NOTES 10YR FUTURES DEC01 
621 6 00 Sep 2001 628,644300 Local 637,59375 -8,94945 

600,00000 628,64430 Bass 637,59376 -8.94945 000 -8,94945 

WBIM 93799,1967 U STREAS NOTES 10YR FUTURES DEC01 
621 CXL -6 00 Sep 2001 -628,644 300 Local -637,59375 8,94945 

.600,00000 -628,64430 Base -637.59375 8,94945 000 8,94945 

WB1Z 93799,1967 U S TREAS NOTES 10YR FUTURES DECOI 
622 2 (0 Oct 2001 220,095000 Local 219.24000 85500 

200,00000 220,09500 Base 219,240 00 85500 000 85500 

WB1M 93799.1967 US TREAS NOTES 10YR FUTURES DECOI 
623 6 09 Sep 2001 628,644300 Local 631,59375 -8,94945 

600,00000 628,64430 Base 837,69375 -8,94945 000 -8,94945 

WBIM 93799.1967 US TREAS NOTES 10YR FUTURES DECOI 
624 3 (39 Nov 2001 332,426 7`10 Local 328,07813 4.34868 

300.00000 332,42671 Base 328,07813 4,34858 000 4,34858 
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WBIM 9379DJ967 US TREAS NOTES 10YR FUTURES DEC01 
624 CXL -3 00 Nov 2001 -332,426 710 Local -328,07813 4,34858 

-300,00000 -332,42671 Base -328,07813 4,34858 000 4,34858 

WBlM 93799.1967 US TREAS NOTES 10YR FUTURES DEC01 
626 3 (10 Nov 2001 332.426710 Local 328.07813 4,34858 

300,00000 332,42671 Base 328,07813 4,34858 000 4,34858 

WBIM 93799,1967 U S TREAS NOTES MR FUTURES DEC01 
636 2 C13 Oct 2001 208,204350 LocaJ 212,53125 -4.32690 

200,00000 208.20435 Base 212,53125 -4,32690 000 -4.32690 

WBlM 93799J967 U STREAS NOTES 10YR FUTURES DEC01 
636 C)(L -2 C13 Oct 2001 -208,204 350 Local -212,531 25 4,32690 

-200,00000 -208,20435 Base -212,53125 4,32690 000 4,32690 

WBlM 93799J967 U STREAS NOTES 10YR FUTURES DEC01 
637 6 CO Oct 2001 519.495260 Local 531,32813 -11,83287 

500.00000 519.49526 Base 531,32813 -11,83287 000 -11,83287 

W81M 93799.1967 U S TREAS NOTES 10YR FUTURES DECOi 
637 CXL -5 CO Oct 2001 -519 .495 260 Local -531,32813 11,832 87 

-500.00000 -519,49526 awe -531,32813 11,83287 000 11,832 87 

WBlM 93799.1967 U S TREAS NOTES 10YR FUTURES OEC01 
639 2 CU Oct 2001 208,204350 Local 212,53125 -4,32690 

200,00000 208,20435 Base 212,53125 -4,32690 000 -432690 

WBlM 93799,1967 U STREAS NOTES 10YR FUTURES DEC01 
640 5 CO Oct 2001 519,495260 Local 531,32813 -11.83287 

500,00000 519,49626 Bass 531,32813 .11,83287 000 .1 i,a32 87 

W81M 93799.1967 U S TREAS NOTES 10YR FUTURES DECOI 
667 4 05 Nov 2001 426,235600 Local 434,87500 -8,63940 

400,00000 426,235 SO Base 434,87500 -8,63940 000 -8,63940 
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WB1M 93799,1967 U S TREAS NOTES 10YR FUTURES DECOI 
667 CXL -4 05 Nov 2001 -426.235 600 Local -434.87500 8,63940 

-400,00000 -426,23560 Base -434,87500 8,63940 000 8,63940 

WBIM 93799.1967 US TREAS NOTES ̀10YR FUTURES DEC01 
668 3 05 Nov 2001 319.832950 Local 326.37500 -6,64205 

300,00000 319,83295 Base 326,37500 -6,54205 000 -6,54205 

WB1M 93799,1967 U S TREAS NOTES IOYR FUTURES DECOI 
668 CXL -3 05 Nov 2001 -319,832 950 Local -326.37500 6,54205 

-300,00000 -319,83295 Base -326,37500 6,54205 000 6,542 05 

WB1M 93799,1967 U S TREAS NOTES 10YR FUTURES DEC01 
669 15QDSap200l 1 .566,454510 Local 1,693,9114 38 -27,52987 

1,500,000 00 1,566,454 51 Bass 1,693,984 38 -27,52987 000 -27,52987 

WBIM 93799,1967 U S TREAS NOTES 10YR FUTURES DECOI 
669 1 05 Nov 2001 107,340150 Local 109,15625 -1,81610 

100,000 DO 107,34D IS Base 109,15625 -1,81610 000 -1,81610 

WB1M 93799,1967 US TREAS NOTES 10YR FUTURES DEC01 
669 CXL -105 Nov 2001 -107,340 150 Local -109,15625 1,81610 

-100,00000 .107,34015 Base -109,15625 1,81610 000 1,81610 

WBIM 93799.1967 US TREAS NOTES JOYR FUTURES DEC01 
680 4 05 Nov 2GO1 426,235600 Local 434,87500 -8,63940 

400.00000 426.23560 Bass 434,87500 -8,63940 000 -8,63940 

WBIM 93799J967 US TREAS NOTES IOYR FUTURES DECOI 
680 CXL -4 05 Nov 2001 -426,235 600 Local -434,87500 8,63940 

400,00000 -426,23560 Base -434,87500 8,63940 000 8,63940 

WBIM 93799,1967 U S TREAS NOTES MR FUTURES DECOi 
681 3 05 Nov 2001 319,832950 Local 326.37500 -6,542 05 

300,00000 319,83295 Base 326,37500 -6,54205 000 -6,54205 
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WB1M 93799,1967 U STREAS NOTES 10YR FUTURES DECOI 
681 CXL -3 05 Nov 2001 -319 .832 950 Local -326,37500 6,54205 

-300,00000 -319,83295 ewe -326,37500 6,54205 000 6,54205 

WB`IM 93799.1967 US TREAS NOTES 10YR FUTURES DEC01 
682 4 05 Nov 2001 426,235600 Local 434,87500 -8,63940 

400,00000 426.23560 awe 434,87500 -8.63940 000 -8,63940 

WB1M 93799.J967 U STREAS NOTES 10YR FUTURES DEC01 
682 CXL 4 05 Nw 2001 -426,235 600 Local 434,87500 8,63940 

-400,00000 -426,23560 Base -434,87500 8,63940 000 8,63940 

WB10 93799J967 US TREAS NOTES 10YR FUTURES DECOI 
683 46 GIR Oct 2001 5.023,517 690 Local 5,023,215 44 30225 

4600,00000 5,023,517 69 Base 6,023,215 44 30225 000 30225 

WBlM 93799.1967 US TREAS NOTES 10YR FUTURES DEC01 
683 3 05 Nov 2001 319,1132 950 Local 326.37500 -6.54205 

300,00000 319,83295 Basa 326,37500 -6,54205 000 -6,54205 

WB1M 93799J967 U S TREAS NOTES 10YR FUTURES DEC01 
683 CXL -3 05 Nov 2001 -319,832 950 Local -326,37500 6,54205 

-300,00000 -319,83295 Base -326,37500 6,54205 000 6,54205 

WB1M 93799.1967 U S TREAS NOTES 10YR FUTURES DEC01 
685 4 05 Nov 2001 426,235600 Local 434,87500 -8,63940 

400,00000 426,23560 Base 434.87500 -8,63940 000 -8,63940 

WBIM 93799.1967 U S TREAS NOTES 10YR FUTURES DEC01 
696 3 05 Nov 2001 319,832950 Local 326,37500 -6,54205 

300,OGO 00 319,83295 Base 326,37500 -6,54205 000 -6,54205 

WB1M 93799.1967 US TREAS NOTES 10YR FUTURES DEC01 
717 1 Q3 Sep 2001 104,633410 Local 106,26562 -1,63221 

100,00000 1 04,633 41 Base 106,26562 -1,63221 000 -1,63221 
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WB1M 93799J967 US TREAS NOTES 10YR FUTURES DECOI 
718 3 QO Sep 2001 313,189960 Local 318,79688 -5,60692 

300,00000 313,18996 awe 318,79688 -5,6D6 92 000 -5,60692 

WBlM 93799J967 U STREAS NOTES 10YR FUTURES DEC01 
719 4 0 Sep 2001 417,540900 Local 425,06250 -7.52160 

400,00000 417,54090 Base 425,06250 .7,52160 000 -7,52160 

WBIM 9379QJ967 US TREAS NOTES 10YR FUTURES DECDI 
719 10 Nov 2001 112,355T70 Local 109,50000 2,85577 

100.00000 112,35577 Base 109,50000 2,855 T7 000 2,85577 

WBIM 93799J967 U STREAS NOTES 10YR FUTURES DEC01 
721 3 013 Nov 2001 321,223570 Local 327,46875 -6,24518 

300,000 OD 321,22357 Base 327,46875 -6,24518 000 -6,24518 

WBlM 9379DJ967 US TREAS NOTES 10YR FUTURES DEC01 
722 3 00 Nov 2001 321.036070 Local 327,46875 -6,43268 

300,00000 321.03607 Base 327,46875 -6,43268 000 .6,43268 

WBIM 9379DJ967 US TREAS NOTES 10YR FUTURES DEC01 
723 2 05 Nov 2001 214,055300 Local 218,34375 4,28845 

200.00000 214,05530 Baso 218,34375 -4,28845 0 DO 4,28845 

W81M 93799J967 U STREAS NOTES 10YR FUTURES DEC01 
724 2 05 Nov 2001 213,992800 Local 218,34375 -4,35095 

200,00000 213,99280 Base 218,34375 -4,35095 000 -4,35095 

WB1M 93799J967 US TREAS NOTES 10YR FUTURES DECOI 
741 1 C15 Oct 2001 103,586540 Local 106,26562 -2,67908 

100,00000 103,58854 Base 106.26562 -2,67908 000 -2,67908 

WB1M 93799J967 U STREAS NOTES 10YR FUTURES DEC01 
742 4 C15 Oct 2001 415.096200 Local 425,06260 -9,96630 

400,Q00 00 415,09620 Bass 425.06250 -9,96630 000 .9,96630 
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WB1M 93799,1967 US TREAS NOTES 10YR FUTURES DEC01 
743 4 CK5 Oct 2001 414,721200 Local 425,06250 -10,341 30 

400,00000 414,72120 Base 425.06250 -10,341 30 000 -10.341 30 

WB1M 93799J967 U S TREAS NOTES 10YR FUTURES DEC01 
753 3 Q@ Sep 2001 315,165890 Local 318.79687 -3,63098 

300,00000 315,16589 Base 318.79687 -3,63098 000 -3.63098 

WB1M 93799JQ67 US TREAS NOTES 10YR FUTURES DEC01 
754 3 (M Sep 2001 314,978410 Local 318,79688 -3,81847 

300,00000 314,97841 Base 318,79688 -3,81847 000 -3.81847 

WB1M 93799.1967 U S TREAS NOTES 10YR FUTURES DEC01 
779 7 07 Nov 2001 746,552920 Local 765,56250 -19,00958 

700,00000 746.55292 Base 765,56250 .19,00958 000 -19.00958 

WB1M 93799J967 U STREAS NOTES 10YR FUTURES DEC01 
780 7 DOr Nov 2001 750,068550 Local 767,37500 -17.30645 

700,00000 750,06855 Base 767.37500 -17.30645 000 -17,30645 

WB1M 93799J967 U STREAS NOTES 10YR FUTURES DEC01 
785 3 UE Oct 2001 309,540910 Local 318.79688 -9,25597 

300,00000 309.54091 ewe 318,79688 -9,25597 000 -9,25597 

93799J967 Total 
107,789,168 82 Local 107.702,975 44 86,19338 
107,789,168 82 Base 107,702.976 44 86,19338 000 86,19338 

WB2J 93799.1975 US TREAS NOTES 2YR FUTURES DEC01 
216 65 (10 Sep 2001 13,327,332 550 Local 13,476,949 20 -149 .61665 

13.000,000 00 13,327,332 55 Bass 13 .476,949 20 -149,61665 000 -149,61665 

WB2.1 93799.1975 U S TREAS NOTES 2YR FUTURES DEC01 
217 90 00 Sep 2001 18,407 .344 900 Local 18,639,609 95 -232,26505 

18,000 .000 00 18,407,344 90 Base 18,639,609 95 .232,26505 000 -232,26505 
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WB2J 9379W975 U S TREAS NOTES 2YR FUTURES DECOI 
431 50 CM Oct 2001 10,122,527 000 Local 10 .330,946 60 -208,41950 

10,000,000 00 10,122.527 00 Base 10,330,946 50 -208 .41950 000 -208,41950 

WB2J 93799,1975 U STREAS NOTES 2YR FUTURES DEC01 
518 30 013 Nw 2001 6,028,141200 Local 6,198,567 90 -170,42670 

6,000,000 00 6,028,14120 Base 6,198,567 90 -170,42670 000 -170,42670 

WB2J 93799.1975 U S TREAS NOTES 2YR FUTURES DECOI 
518 CXL -30 03 Nov 2001 -6,028,141200 Local -6,198,567 90 170,42670 

-6,000.000 00 -6,028 .14120 awe -6,198,567 9D 170,42670 000 170,42670 

WB2J 9379GU975 US TREAS NOTES 2YR FUTURES DECOI 
519 3008Nov2001 6,028,047420 Local 6,198.567 90 -170,52048 

6,000,00000 6.028,D47 42 Base 6,198,567 90 -170,52048 000 -170,52048 

WB2J 93799,1975 U STREAS NOTES 2YR FUTURES DEC01 
599 140 M Nov 2001 28,735,888 200 Local 29,094,6`19 00 -358,73080 

28,000,000 00 28,735,888 20 Base 29,094,619 00 -358,73080 000 -358,73080 

93799J97S Total 
76.621,140 07 Local 77,740 .692 55 -1,119 .552 48 
76.621,140 07 Base 77,740,692 55 -1,119,552 48 000 -1,119,552 48 

W81M 93799P93O US TREAS BONDS FUTURES MAR02 
121 10 Doc 2001 104,648580 Local 103,08234 1,76624 

100,00000 104.84868 Base 103.08234 1,76624 000 1,76624 

WBIM 9379SP930 U S TREAS BONDS FUTURES MAR02 
210 100 Dec 2001 104,942330 Local 102,42609 2,51624 

100,00000 104,94233 Base 102,42609 2,61624 000 2,51624 

W81M 9379913930 U S TREAS BONDS FUTURES MAR02 
304 4 CM Nov 2001 404,269300 Local 409,70436 -5,43505 

400,00000 404,26930 Base 409,70435 -5,43505 000 -5,43505 
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WBIM 93799P930 U S TREAS BONDS FUTURES MAR02 
336 5 09 Dec 2001 623.711610 Local 514,75543 8,95618 

500.OGO 00 523,71161 Base 514,75543 8,95618 000 8,95618 

WBIM 93799P930 U S TREAS BONDS FUTURES MAR02 
483 1 CID Nov 2001 100,786080 Local 102,42609 -1,64001 

100,00000 100,78608 Base 102.42609 -1,640 01 000 -1,64001 

WB1M 93799P930 U S TREAS BONDS FUTURES MAR02 
561 103 Dec 2001 100,911 080 Local 102.42609 -1,51501 

100,00000 100,91108 Base 102,42609 -1,51501 000 -1,51501 

WBIQ 9379913930 U S TREAS BONDS FUTURES MAR02 
562 100GDec2001 1,031,470910 Local 1 .031,366 25 10466 

1,0D0,000 00 1 .031,470 91 Base 1,031,366 25 10466 000 10466 

WBIM 93799P93O U S TREAS BONDS FUTURES MAR02 
581 6 00 Dec 2001 636,403940 Local 618,49402 17,90992 

600,00000 636,40394 Base 618,49402 17,90992 000 17,90992 

WBIM 93799P930 U S TREAS BONDS FUTURES MAR02 
668 1 08 Dec 2001 106,161080 Local 103,08234 3,07874 

100,00000 106,16108 Base 103,08234 3,07874 000 3,07874 

WB1M 93799P930 U S TREAS BONDS FUTURES MAR02 
791 108 Dec 2001 103,098560 Local 102,42608 67248 

100,00000 - 103,09856 Base 102,42608 67248 0 DO 67248 

9379913930 Total 
3.216,603 47 Local 3,190,189 08 26,41439 

3,216,603 47 Bass 3,190,189 08 26,41439 000 26,41439 

WB1M 93899Y97i US TREAS NOTES 10YR FUTURES MAR02 
01 5 QO Dec 2001 530,961620 Local 527,01325 3,94837 

500,00000 530,96162 Base 527,01325 3,94837 000 3.94837 
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WB1M 93899Y971 U S TREAS NOTES 10YR FUTURES &MO2 
01 CXL -5 GO Doc 2001 -530,961620 Local -527 .0`13 25 -3,94837 

.500,00000 -530,96162 Base -527,01325 -3.94837 000 -3,94837 

WBIM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
02 4 00 Doc 2001 424,831800 Local 4211,6110 60 3.22120 

400,00000 424,83180 Base 421,61060 3,22120 000 3.221 20 

WB1M 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
02 CXL -4 00 Doc 2001 -424,831 800 Local 421,61060 -3,2,2120 

-400,00000 424,83180 Base -421,61060 -3,22120 000 -3,22120 

WB1M 93899Y971 U S TREAS NOTES IOYR FUTURES MAR02 
03 5 90 Doc 2001 530,727250 Local 527,01325 3,71400 

500.00000 530.72725 Base 527.01325 3,71400 000 3,71400 

WB1M 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
03 CXL -5 GO Doc 2GO1 -530,727 250 Local -527,01325 -3,71400 

-500,00000 -530.72725 Bass -527,01325 -3,71400 000 -3,71400 

WB1M 93899Y971 U S TREAS NOTES IOYR FUTURES MAR02 
04 4 00 Doc 2001 423,769300 Local 421,61060 2.15870 

400.00000 423,76930 Base 421.61060 2,15870 000 2,15870 

WBIM 93899Y971 US TREAS NOTES IOYR FUTURES MAR02 
04 CXL -4 90 Doc 2001 -423,769 300 Local -421 .61060 -2,15870 

-400,00000 -423,76930 Base -421,61060 -2,15870 000 -2,15870 

W81M 93899Y971 US TREAS NOTES IOYR FUTURES MAR02 
05 4 20 Doc 2001 432,692400 Local 421,61060 11,08160 

400,00000 432.69240 Base 421,61060 11 .08180 000 11,08180 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
05 CXL 4 00 Dec 2001 432.692400 Local -421,61060 -11,08180 

-400,00000 -432,69240 ease -421,61060 .11,08180 000 -11,08180 
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WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
06 2 QO Dec 2001 211,728400 Local 210,80530 92310 

200,00000 211,72840 Base 210,80530 92310 000 92310 

WB1M 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
D6 CXL -2 QO Dec 2001 -211,728 400 Local -210 .80530 -92310 

-200,00000 -211,72840 Base -210,80530 -92310 000 -92310 

WB1M 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
07 2 00 Dec 2001 212,040900 Local 210,80530 1,23560 

200,00000 212,04090 Base 210,80530 1.23560 000 1,23560 

WBIM 93899Y971 USTREAS NOTES 10YR FUTURES MAR02 
07 CXL -2 QO Dec 2001 -212,040 900 Local -210,80530 -1,23560 

-200,00000 -212.04090 Base -210,80530 -1,23560 000 -1,23560 

WBlM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
08 4 00 Dec 2001 424.144300 Local 421,61060 2,53370 

400,00000 424,14430 Base 421,61060 2.53370 000 2,53370 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
08 CXL -4 QO Dec 2001 -424,144 300 Local -421,61060 -2.53370 

-400,00000 424,14430 Bass 421,61060 -2,53370 000 -2,53370 

WBlM 93B99Y971 U S TREAS NOTES 10YR FUTURES MAR02 
09 2 90 Dec 2001 212,103400 Local 210,80530 1,29810 

200.00000 212,10340 Bass 210,80530 1,29810 000 1,29810 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
09 CXL .2 90 Doc 2001 .212.103 400 Local -210,80630 -1,29810 

-200,00000 -212,10340 Base -210,80530 -1,29810 000 -1,29810 

W81M 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
010 2 90 Dec 2001 212,134650 Local 210,80530 1,32935 

200,00000 212.13465 Base 210,80530 1,32935 000 1,32935 
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.210,80530 -1,32935 
-210 .80530 -1,32935 000 -1,32935 

210,80530 1,51685 
210,00530 1,51685 000 1,5`16 85 

-210,80530 -1,51685 
.210.80530 -1,51685 000 .1,61665 

527,01325 3,94837 
527.01325 3,94837 000 3,94837 

-527 .013 25 -3,94837 
-527,01325 -3,94837 000 -3,94837 

421,61060 3,22120 
421,61060 3,22120 000 3.221 20 

-421,61060 -3.22120 
-421,61060 -3,221 20 000 -3,221 20 

527,01325 3,714 DO 
527,01325 3.71400 000 3,71400 

-527,01325 -3,71400 
-627,01325 -3,71400 000 -3,71400 
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WBlM 93899Y971 USTREAS NOTES 10YR FUTURES MAR02 
010 CXL .2 QO Dec 2001 -212.134 650 Local 

-200,000 OD -212,13465 Base 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
Oil 2 90 Dec 2001 212,322150 Local 

200.00000 212,32215 Base 

WBlM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
Oil CXL -2 90 Dec 2001 -212,322 150 Local 

-200,000 DO -212,32215 Base 

WBlM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
012 5 W Dec 2001 530.961620 Local 

500,00000 530,96162 Bwe 

WBIM 93899Y9Tl U S TREAS NOTES 10YR FUTURES MAR02 
012 C)(L -5 90 Dec 2001 -530,961620 Local 

-500,00000 -530,96162 Base 

WBlM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
013 4 00 Dec 2001 424,831800 Local 

400,00000 424,83180 Bass 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
0`13 CXL -4 00 Dec 2001 -424.831 800 Local 

400,000 GD -424,83180 Base 

WBlM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
014 5 00 Dec 2001 530,727250 Local 

500,00000 530,72725 Bwe 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
014 CXL -5 90 Dec 2001 -530,727 250 Local 

-500,00000 -530,72725 awe 
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WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
015 4 QO Doe 2001 423,769300 Local 421,61060 2.15870 

400,00000 423,76930 Bass 421,61060 2,15870 000 2,15870 

WBlM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
015 CXL -4 QO Dec 2001 -423,769 300 Local -421,61060 -2,15870 

-400,00000 -423.76930 Bwe -421,61060 -2,15870 000 -2,15870 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
016 4 00 Dec 2001 432,692400 Local 421,6`10 60 11,08180 

400,DDO 00 432.69240 awe 421.61060 11,08180 000 11,08180 

WBIM 93899Y97I U STREAS NOTES IOYR FUTURES MAR02 
016 CXL -4 00 Doc 2001 -432,692 400 Local 421,61060 -11,08180 

400,00000 432,69240 Bass 421 .61060 -11.08180 000 -11,08180 

WBlM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
017 2 00 Dec 2001 211.728400 Local 210,80530 92310 

200,00000 211,72840 Base 210,80530 92310 000 92310 

WBIM 93899Y971 USTREAS NOTES 10YR FUTURES MAR02 
017 CXL -2 90 Doc 2001 -211,728 400 Local -210,80530 -92310 

.200,00000 -211,72840 Base -210,80530 .92310 000 -92310 

WB1M 93899Y971 US TREAS NOTES ICYR FUTURES MAR02 
018 2 00 Dec 2001 211,790900 Local 210,80530 98560 

200.00000 211,79090 Base 210,80530 9115 60 000 98560 

WB1M 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
018 CXL -2 QO Dec 2001 -211,790 900 Local -210,80530 -98560 

-200,00000 -211,79090 awe -210,80530 .98560 000 -98560 

WB1M 93899Y971 USTREAS NOTES 10YR FUTURES MAR02 
019 4 90 Dec 2001 424,144300 Local 421,61060 2.53370 

400,00000 424,14430 Base 421,61060 2,53370 000 2,53370 
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WBlM 93899Y971 US TRFAS NOTES 10YR FUTURES MAR02 
019 CXL 4 90 Dec 2001 424.1 " 300 Local -421,610 60 -2,53370 

-400.00000 424,14430 Base -421,61060 .2,53370 000 -2,53370 

WSIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
020 2 QO Doc 2001 212,103400 Local 210,80530 1,29810 

200,00000 212,10340 Base 210,80S30 1,298 W 000 1,29810 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
020 CXL -2 00 Dec 2001 -212 .103 400 Local -210,80530 -1,29810 

-200,00000 -212,10340 Base -210,80530 -1 .298 10 000 -1,29810 

WB1M 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
021 2 QO Dec 2001 212.134650 Local 210,80630 1,32935 

20QOOD 00 212,13465 Base 210,80530 1,32935 000 1,32935 

WBIM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
021 CXL -2 90 Doc 2001 -212 .134 650 Local -210.80530 .1,32935 

-200.00000 -212,13465 Base -210,80530 -1,32935 000 -1,32935 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
022 2 90 Dec 2001 212,322160 Local 210,80530 1,51685 

200,00000 2`12,322 15 Base 210,80530 1,51685 000 1 .51685 

W131M 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
022 CXL -2 90 Doc 2001 -212,322 150 Local -2`10,805 30 -1,51685 

-200.00000 -212.32215 Base -210,80630 -1,51685 000 -1,51685 

WBlM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
023 6 00 Doc 2001 530,961620 Local 527,01325 3,94837 

5GO,DOO 00 530,96162 Base 627,01325 3.94837 000 3,94837 

WBlM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
023 CXL -5 90 Doc 2001 -530,961 620 Local -527,01325 -3,94837 

-500,00000 -530,96162 Bass -527,01325 -3,94837 000 -3,94837 

Page 292 Prepared by State Street 



ase Currency USD - US DOLLAR 
und Asset ID Secunty Name Security Description Close Ex. Rate Trd Dts of Orig Trd 
Lot Contracts Trd Date National Notional Future GnILs 
Tlcker Notional Pa Stl Date Proceeds Cost Future GnILs Base Curr Gn/Ls Net Base Future Gn/L 

WB1M 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
024 4 90 Dec 2001 424,831800 Local 421,61060 3,221 20 

400,00000 424,831 80 Base 421,61060 3,221 20 000 3,221 20 

WBIM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
024 CXL -4 00 Dec 2001 -424,831 800 Local -421,61060 -3,22120 

-400.00000 -424,83180 Base -421,61060 -3,22120 000 -3,221 20 

WBIM 93899Y97i US TREAS NOTES 10YR FUTURES MAR02 
025 5 W Dec 2001 530,727250 Local 527,01325 3.71400 

500,00000 530,72725 Base 527,01325 3,71400 000 3,71400 

WBIM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
025 CXL -5 90 Doc 2001 -530,727 250 Local -527 .01325 -3,71400 

-500,00000 -630,72725 Base -527,01325 -3,71400 000 -3,71400 

WB`lM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
026 4 QD Dec 2001 423,769300 Local 421,61060 2,15870 

400,D00 00 423,76930 Base 421,61060 2,15870 000 2,15870 

WBIM 93B99Y971 US TREAS NOTES 10YR FUTURES MAR02 
026 CXL -4 QO Dec 2001 423,769300 Local 421,61060 -2.16870 

-400,00000 -423,76930 Base 421,61060 -2,15870 000 -2,15870 

WBlM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
027 4 90 Doc 2001 432,692400 Local 421,61060 11,08180 

400,00000 432,69240 Base 421,61060 1 1,081 BO 000 11,081 so 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
027 CXL 4 QO Dec 2001 432,692400 Local 421,61060 .11,08180 

400,00000 -432,69240 Base 421,61060 .11,08180 000 -11,081 80 

WBlM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
028 2 QD Dec 2001 211,728400 Local 210.80530 92310 

200,00000 211,72840 Base 210,80530 92310 000 92310 
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WB1M 93699Y971 U STREAS NOTES 10YR FUTURES MAR02 
028 CXL .2 90 Doc 2001 -211,728 400 Local -210.80530 -92310 

-200,00000 -211,72840 Base -210,80530 -92310 000 -92310 

WBlM 93899Y97i US TREAS NOTES IOYR FUTURES MAR02 
029 2 QO Doc 2001 211,790900 Local 210,80530 98560 

200,00000 211,79090 Base 210,80530 98560 000 98560 

WBIM 93B99Y971 US TR5AS NOTES IGYR FUTURES MAR02 
029 CXL -2 aO Doc 2001 -21 1,T90 900 Local -210,80530 -98560 

-200.00000 -211,79090 Base -210,80530 -98560 000 -98560 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
030 2 90 Dec 2001 212.040900 Local 210,80530 1,23560 

2DO,000 00 212.D40 90 ewe 210,80530 1.23560 000 1.23560 

WB1M 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
030 CXL -2 20 Doc 2001 -212,040 900 Local -210,80530 -1,23560 

-200,00000 -212.04090 Base -210,80530 -1,23560 000 -1,23560 

WBIM 93899Y971 U STREAS NOTES 10YRRJTURES MAR02 
031 2 QO Doc 2001 212J03 400 Local 2`10,805 30 1,29810 

200.00000 212J03 40 Base 210,80530 1,29810 000 1,29B 10 

WB1M 93899Y971 U S TREAS NOTES IOYR FUTURES MAR02 
031 CXL -2 QO Doc 2001 -212.103 400 Local -210,80530 -1,29810 

-200.00000 -M,`103 40 Base -210,80530 -1,29810 000 -1,29810 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MARD2 
032 2 Q0 Doc 2001 212,134650 Local 210,80530 1,32935 

200,00000 212J34 65 Base 2`10,805 30 1,32935 000 1,32935 

WBIM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
032 CXL -2 90 Doc 2001 -212j 34 650 Local -210.80530 -1.32935 

-200,00000 -212,13465 Base -210,80530 .1,32935 000 -1,32935 
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WBIM 93899Y971 U S TREAS NOTES IOYR FUTURES LIAR02 
033 2 GO Doe 2001 212,322150 Local 210,80530 1,51685 

200,00000 212,32215 Base 210,80530 1 .51685 000 1,51685 

W81M 93899Y971 U S TREAS NOTES IOYR FUTURES MAR02 
033 CXL -2 90 Dec 2001 -212,322 150 Local -210,80530 -1,51685 

-200,00000 -212,32215 Base -210,80530 -1,51685 000 -1,51685 

WSIM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
034 5 90 Dec 2001 530,961620 Local 527,01325 3,94837 

500,00000 530,96162 Base 527,01325 3,94837 000 3,94837 

WBlM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
034 CXL -5 90 Doc 2001 -530.961620 Local -527,01325 -3,94837 

-500,00000 -630,96162 Base -527,01325 -3,94837 000 -3,94837 

WBlM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
035 4 00 Doe 2001 424,831800 Local 421,61060 3,22120 

400,00000 424.83180 Base 421,61060 3,22120 000 3,22120 

WBlM 93899Y971 US TREAS NOTES IOYR FUTURES MAR02 
035 CXL 4 90 Dec 2001 424.831800 Local -421,61060 -3,22120 

400,00000 424,83180 Base 421 .61060 -3.22120 000 -3,221 20 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
036 5 00 Dec 2001 530,727250 Local 527,01325 3,71400 

500.00000 530,72725 Base 627,01325 3,71400 000 3,71400 

WBlM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
036 CXL -5 GO Doc 2001 -530,727 250 Local -527,01325 -3,71400 

-500.00000 -530,72725 Base -527,01325 .3,71400 000 -3,71400 

WBIM 93899Y971 U S TREAS NOTES IOYR FUTURES MAR02 
037 4 90 Dec 2001 423,769300 Local 421,61060 2,15870 

400,00000 423.76930 Base 421,61060 2,15870 000 2,15870 
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421,61060 .2,15870 
-421,61060 -2,15870 000 -2,15870 

421,61060 11,08180 
421,61060 11.08180 000 11,08180 

-421,61060 -11,081 80 
421,61060 -11,08180 000 -1`1,081 so 

210,80530 92310 
210,80530 92310 000 92310 

-210,80530 -92310 
.210,80530 -92310 000 -92310 

210,80530 98560 
210.80530 98560 000 98560 

-210,80530 -98560 
-210,80530 -98560 000 -98560 

210,80530 1,23560 
210,80530 1.23560 000 1,23560 

-210,80530 -1,23560 
-210,80530 A.235 60 000 -1,23560 
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WB1M 93899Y971 USTREAS NOTES 10YR FUTURES MAR02 
037 CXL -4 90 Dee 2001 423,769300 Local 

-400,00000 423,76930 Base 

WBIM 93899Y971 U S TREAS NOTES iOYR FUTURES MAR02 
038 4 90 Dee 2001 432,692400 Local 

400,00000 432,69240 Base 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
038 CXL -4 90 Dac 2001 .432,692 400 Local 

400,00000 -432,69240 Bass 

WB`lM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
039 2 GO Dec 2001 211,728400 Local 

200,00000 211,72840 Base 

W81M 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
039 CXL -2 90 Dec 2001 -211,728 4GO Local 

-200,00000 -211,72840 Bass 

W81M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
040 2 90 Dee 2001 211.790 900 Local 

200,00000 211,79090 Base 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
040 CXL -2 90 Dec 2001 -211,790 900 Local 

-200,00000 -211,79090 Base 

W81M 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
041 2 GO Dec 2DOI 212,D40 9DO Local 

200,00000 212.04090 Base 

W81M 93899Y971 U S TREAS NOTES IOYR FUTURES MARO2 
041 CXL -2 GO Dec 2001 -212,040 900 Local 

-200,00000 -212,04090 Bass 
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WB1M 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
042 4 90 Doc 2001 424.144300 Local 421,6`10 60 2,63370 

400,00000 424,14430 Base 421,61060 2.53370 000 2,53370 

W81M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
042 CXL -4 QO Doc 2001 -424,144 3DO Local -421,61060 -2,53370 

-400,00000 -424,14430 Base -421,61060 .2,53370 000 .2,53370 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
043 2 QO Dec 2001 212,134650 Local 210,80530 1,32935 

200,00000 212,13465 Base 210,80530 1 .32935 000 1 .32935 

WBIM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
043 CXL -2 QO Dec 2001 -212,134 650 Local -210,80530 -1,32935 

.200.00000 -212,13465 Base -210,80530 -1,32935 000 -1,32935 

WB1M 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
044 2 90 Dec 2001 212,322150 Local 210,80530 1,51685 

200.00000 212,32215 Base 210,80530 1.61686 000 1,51685 

WB1M 93899Y971 USTREAS NOTES 10YR FUTURES MAR02 
044 CXL -2 GO Doc 2001 -212,322 150 Local -210,80530 .1,51685 

-200,00000 -212,32215 Base -210,80530 .1,51685 000 -1,51685 

W61M 93699Y971 US TREAS NOTES 10YR FUTURES MAR02 
045 6 QO Dec 2001 530,961620 Local 627,01325 3,94837 

500,00000 530,96162 Bass 527.01325 3,94837 000 3,94837 

W81M 93B9QY971 U S TREAS NOTES 10YR FUTURES MAR02 
045 CXL -5 120 Doc 2001 .530,961620 Local -527,01325 .3,M 37 

-500,00000 -530,96162 Bass -527,01325 -3,94837 000 -3,94837 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
046 4 QO Dec 2001 424,831800 Local 421,61060 3,22120 

400,00000 424.83180 awe 421 .61060 3.22120 000 3,221 20 
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WBIM 93899YQ71 U S TREAS NOTES 10YR FUTURES MAR02 
046 CXL 4 90 Dec 2001 -424,831 800 Local 421,61060 -3,221120 

400,00000 424,63180 Base -421 .61060 -3,22120 000 -3,221 20 

WB1M 9389QY971 U S TREAS NOTES 10YR FUTURES MAR02 
047 5 90 Dec 2001 530.727250 Local 527,01325 3,71400 

500,00000 530,72725 Bass 527,01326 3,71400 000 3.7`14 00 

WBIM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
047 CXL -5 00 Dec 2001 -530,727 250 Local -527,01325 -3,71400 

-500,00000 -530,72725 Bass -527,01325 -3,71400 000 -3,71400 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
D48 4 90 Doc 2001 423,769300 Local 421,61060 2.15870 

400,00000 423,76930 Base 421,61060 2,15870 0 01) 2,15870 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
048 CXL 4 (10 Dec 2001 -423,769 300 Local -421,61060 -2,15870 

-400,00000 -423,76930 Base -421 .61060 -2,15870 000 -2,15870 

WB1M 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
049 4 90 Dec 2001 432.692400 Local 421,61060 11,08180 

400,00000 432,69240 Base 4211,610 60 11,08180 0 w 11.08180 

WBlM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
049 CXL 4 90 Dec 2001 432,692400 Local 421,61060 -li,081 80 

-400,00000 -432,69240 Base 421,61060 -11,08180 000 -11,08180 

WBlM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
050 2 QO Dec 2001 211.728400 Local 210,80530 92310 

200,00000 211,72840 Base 210,80530 92310 000 92310 

WSIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
050 CXL -2 00 Doc 2001 -211,728 400 Local -210,80530 -923 W 

-200,00000 -211,72840 Base -210,80530 -92310 000 -92310 
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WBlM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
051 2 90 Doe 2001 211,790900 Local 210,80530 98560 

200.00000 211,79090 Base 210,80530 98560 000 M 60 

WB1M 93899Y971 USTREAS NOTES 10YR FUTURES MAR02 
051 CXL -2 00 Dec 2001 -211,790 900 Local -210.80530 -98560 

-200,00000 -211,79090 Base -210,80530 -98560 000 .98560 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
052 2 QO Dec 2001 212,040900 Local 210,80530 1,23560 

200,00000 212,04090 Base 210,80530 1,23560 000 1,23560 

WBlM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
052 CXL -2 00 Dec 2001 -212,040 900 Local -210,80530 -1,23560 

-200,00000 -212,04090 Base -210,80530 -1,23560 000 -1,23560 

WBlM 93899Y971 U STREAS NOTES IOYR FUTURES MAR02 
053 4 90 Dec 2001 424,144300 Local 421,61060 2,53370 

400,00000 424,14430 Base 421,61060 2,53370 000 2,53370 

WBlM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
053 CXL -4 90 Doc 2001 -424,144 300 Local -421,61060 -2,53370 

400,00000 -424,14430 Base -421,61060 -2,53370 000 .2,53370 

W81M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
054 2 (10 Doc 2001 212,103400 Local 210,80530 1,29810 

200,00000 212,10340 Base 210.80530 1,29810 000 1,29810 

WBIM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
054 CXL -2 90 Doe 2001 -212 .103 400 Local -210,80530 .1,29810 

-200,00000 -212,10340 Base -210,80530 .1,29810 000 -1,29810 

WBlM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
055 2 00 Doc 2001 212,322150 Local 210,80530 1,51685 

200,00000 212,32215 Base 210,80530 1.51685 000 1,51685 
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WBIM 93699Y9Tl U S TREAS NOTES 10YR FUTURES MALRO2 
055 CXL -2 00 Doc 2001 -212,322 150 Local -210,80530 -1,51685 

-2DO,ODO 00 -212,32215 Base -210,80530 -1,51685 000 -1,51685 

WBIM 93899Y971 US TREAS NOTES IOYR FUTURES MAR02 
056 5 90 Doc 2001 530,961620 Local 527,01326 3,94837 

500,00000 630.96162 Base 527,01325 3,94837 000 3,94837 

WBlM 93899Y9711 US TREAS NOTES 10YR FUTURES MAR02 
056 CXL -5 20 Dec 2001 -530.961620 Local -527,01325 -3,94837 

-500,00000 -530,96162 Base -527,01325 -3,94837 000 -3.94837 

WBlM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
057 4 GO Dec 2001 424,831 SGO Local 421,61060 3,22120 

400,00000 424.83180 Base 421,61060 3,22120 000 3,22120 

WBlM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
057 CXL 4 90 Doc 2001 -424.831 800 Local 421,61060 -3,22120 

400,00000 424,83180 Base -421,61060 -3,221 20 000 .3,22120 

WBlM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
058 5 GO Dec 2001 530,727250 Local 527,01325 3,71400 

500,00000 530.72725 Base 527,01325 3,71400 0 GO 3,71400 

WBIM 93899Y971 US TRFAS NOTES 10YR FUTURES MAR02 
058 C)(L -5 GO Dec 2001 -530,727250 Local -527,01325 -3,714 DO 

-500,000 DO ~530,727 25 Bass -527,01325 -3,71400 000 -3,71400 

WBlM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
059 4 GO Doc 2001 423,769300 Local 421,61060 2,15870 

400,00000 423,76930 Base 421,61060 2.15870 000 2,158 7a 

WBIM 93699YOTI US TREAS NOTES IOYR FUTURES MAR02 
059 CXL -4 GO Dec 2001 -423,769 300 Local -421,61060 -2,15870 

-400,00000 423,TW 30 Bass 421.61060 -2,15870 000 .2,15870 
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WBIM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
060 4 90 Doc 2001 432,692 40D Local 421,61060 11,08180 

400,00000 432,69240 Base 421.61060 11 .08180 000 11,08180 

WBIM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
060 CXL -4 90 Dec 2001 -432,692 400 Local -421,61060 -11,08180 

-400.00000 .432,69240 Base -421,61060 -11,08180 0 DO -11,08180 

WBIM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
061 2 00 Dec 2001 211,728400 Local 210,80530 92310 

200,00000 211,72840 Base 210.80530 92310 000 92310 

WBlM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
061 CXL -2 90 Doc 2001 -211,728 400 Local -210,80530 -92310 

-200,00000 -211,72840 Base -210,80530 -92310 000 -92310 

WBIM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
062 2 00 Dec 2001 211,790900 Local 210,80530 98560 

200,00000 211 .79090 Base 210.80530 98560 000 98560 

WBlM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
D62 CXL -2 (10 Doc 2001 -211 .790 900 Local -210,80530 -9115 60 

-200,00000 -211,79090 Base -210,80530 -98560 000 -98560 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
063 2 00 Doc 2001 212,040900 Local 210,80530 1,23560 

200,00000 212,04090 Base 210,80530 1.23560 000 1,23560 

WBlM 93899Y971 U S TREAS NOTES IOYR FUTURES MAR02 
063 CXL -2 90 Doc 2001 -212.040 900 Local -210,80530 .1,23560 

-200,00000 -212.04090 Base -210,80530 -1,23560 000 -1,23560 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
064 4 QO Dec 2001 424,144300 Local 421,61060 2,53370 

400,ODO 00 424,14430 Base 421,61060 2,53370 000 2,53370 
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WBW 9389SY971 U STREAS NOTES iOYR FUTURES MAR02 
064 CXL -4 QO Dec 2001 424,144300 Local 421,61060 -2.53370 

-400,00000 424,14430 Base -421 .610 60 .2,53370 000 -2,53370 

WB1M 93899Y971 U S TREAS NOTES 10YR FUTURES MPR02 
065 2 120 Dec 2001 212,103400 Local 210,80530 1,29810 

200.00000 212.10340 Bass 210,80530 1,29810 000 1,29810 

WB1lVI 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
065 CXL -2 90 Doc 2001 -212,103 400 Local -210 .80530 -1,29810 

-200,00000 -212,10340 Base .210,1105 30 .1,29810 000 -1,29810 

WSW 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
066 2 QO Dec 2001 212,134650 Local 210,80530 1,32935 

200,00000 212.13465 Bass 210,80530 1,32935 000 1,32935 

WSW 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
066 CXL -2 QO Dec 2001 -212,134 650 Local -210,80530 -1,32935 

-200,00000 -212,13465 Bass -210,80530 -1,32935 000 -1,32935 

W81M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
067 S 90 Doc 2001 530,961620 Local 52T.013 26 3,W 37 

500,00000 530.96162 owe 527,01325 3,94B 37 000 3,94837 

WBIM 93899Y971 U STREAS MOTES 10YR FUTURES MAR02 
067 CXL -S 20 Doc 2001 -530,961620 Local -527,01325 -3,"S 37 

-500,00000 -530,96162 Base -527,01325 -3,94837 000 -3.94837 

WB1M 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
068 4 00 Dec 2001 424,831800 Local 421,61060 3,22120 

400,00000 424,83180 Bass 421,61060 3,22120 000 3,221 20 

WB1M 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
068 CXL -4 (10 Doc 2001 -424,831 800 Local 421,61060 -3,22120 

400,00000 -424,831 80 Base 421,61060 -3,22120 000 -3,22120 
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WB1M 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
069 5 90 Doc 2001 530,727250 Local 527,01325 3,71400 

500,00000 530,72725 Base 527,01325 3,71400 000 3,71400 

WBIM 93899Y971 US TRFAS NOTES 10YR FUTURES MAR02 
069 CXL -5 90 Dec 2001 -530,727 250 Local -527,01325 .3,71400 

-500,00000 -530,72725 Base -527,01325 -3,71400 000 -3,71400 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
070 4 GO Dec 2001 423,769300 Local 421,61060 2,15870 

4GO,OOO 00 423,76930 Base 421,61060 2.15870 000 2,15870 

WB1M 93899Y971 US TREAS NOTES IOYR FUTURES MAR02 
070 CXL -4 GO Dec 2001 -423,769 300 Local -421 .61060 -2,15870 

-4DO,OOO 00 423,76930 Base 421,61060 .2,15870 000 -2,15870 

W81M 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
071 4 GO Dec 2001 432,692400 Local 421,61060 li .081 80 

400,00000 432,69240 Base 421,61060 11,08180 000 11,081 80 

W81M 93899Y971 USTREAS NOTES 10YR FUTURES MAR02 
071 CXL 4 90 Dec 2001 432,692400 Local 421,61060 -11,08180 

400,00000 432.69240 Base 421,61060 -11 .08180 000 -11.08180 

WB1M 93899Y971 U S TREAS NOTES 10YR FUTURES MARO2 
072 2 90 Dec 2001 211.728400 Local 210,80530 92310 

200,00000 211,72840 Base 210,80530 92310 000 92310 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
072 CXL -2 GO Dec 2001 .211,728 400 Local -210,80530 -92310 

-200.00000 -211,72840 Base -210,80530 -92310 000 -92310 

WB1M 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
073 2 GO Dec 2001 211,790900 Local 210,80530 98560 

200,00000 211,79090 Base 210.80530 9115 60 000 98560 
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Base Currency USD - US DOLLAR 
Fund Asset ID Security Name Security Description Close E)L Rate Trd Me of Drill Trd 

Lot Contracts Trd Date Notional Notional Future GnILs 
Ticker Notional PH Sill Date Proceeds Cost Future Gn[Ls Bass Curr Gn/Ls Not Bass Future Gn/L 

-210,80530 -1,23560 
-210,80530 -1,23560 000 -1.23560 

421,61060 2,63370 
421,61060 2,53370 000 2,53370 

-421.61060 -2,63370 
-421,6`10 60 -2,53370 000 -2,53370 

210,80530 1,29810 
210,80530 1,29810 000 1,29810 

-210,80530 -1,29810 
-210,80530 -1.29810 000 -1,29810 

210.80530 1,32935 
210,80530 1,32936 000 1 .32935 

-210,80 30 -1,32935 
-210,80530 -1,32935 000 -1,32935 
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WB1M 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
073 CXL -2 00 Doc 2001 -211,790 900 Local 

-200,00000 -211.79090 Base 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
074 2 GO Dec 2001 212.040900 Local 

200,00000 212,04090 Base 

WBlM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
074 CXL -2 90 Doc 2001 -212,040 900 Local 

-200,00000 -212,04090 Base 

WBIM 93899YQ71 U S TREAS NOTES 10YR FUTURES MAR02 
07S 4 QO Dec 2001 424J44 300 Local 

400,000 CO 424,14430 ease 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
075 CXL -4 QO Dec 2001 -424.144 300 Local 

400,ODO 00 -424.14430 Base 

WBlM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
076 2 90 Dec 2001 212,103400 Local 

20QOOO 00 212,10340 Base 

WB1M 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
076 CXL -2 90 Dec 2001 -212,103 400 Local 

-200,00000 -212,10340 Base 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
077 2 90 Doc 2001 212,134650 Local 

200.00000 212,13465 Base 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
077 CXL -2 00 Doc 2001 -212,134 650 Local 

-200,00000 -212,13465 Base 

-210,80530 -9a5 60 
-210,80630 -98560 000 -98560 

210,80530 1,23560 
210,80530 1,23560 000 1,23560 
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An Currency USD - US DOLLAR 
und Asset ID Security Name Security Description Close Ex. Rate Trd Dts of Orig Trd 
Lot Contracts Trd Date Notional Notional Future GnILs 
Ticker Notional Pa Stl Date proceeds Cost Future GnILs Base Cum GnILs Net Base Future Gn/L 

WBIM 93899Y971 US TREAS NOTES IOYR FUTURES MAR02 
078 2 90 Dec 21301 212,322150 Local 210,80530 1,51685 

200,00000 212.32215 Base 210,80530 1,51685 000 1,51685 

WBIM 93899Y971 US TREAS NOTES IOYR FUTURES MAR02 
078 CXL -2120 Dec 2001 -212,322 150 Local -210.80530 -1,51685 

-200,00000 -212,32215 Bwe -210,80530 -1,61685 000 -1,51685 

WBIM 93899Y971 U S TREAS NOTES IOYR FUTURES MAR02 
079 4 GO Dec 2001 424,831 800 Local 421,61060 3,22120 

400.00000 424,831 80 Base 421 .61060 3.221 20 000 3,221 20 

WBlM 93899Y971 US TREAS NOTES IOYR FUTURES MAR02 
079 CXL -4 90 Dec 2001 -424,831 800 Local -421,61060 -3,22120 

-400,DOO 00 -424.831 80 Bass 421,61060 -3,22120 000 -3,22120 

WB1M 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
080 5 GO Doc 2001 530,727250 Local 527.01325 3,71400 

500,00000 530,72725 Bwe 527.0132S 3,71400 000 3,71400 

WBIM 93899Y971 U S TREAS NOTES IOYR FUTURES MAR02 
080 CXL -5 90 Dec 2001 -530,727 250 Local -527,01325 -3,71400 

-500,00000 -530,72725 Base .527,01325 -3,71400 000 -3,71400 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
081 4 GO Doc 2001 423.769300 Local 421,61060 2,15870 

400,00000 423,76930 Base 421,61060 2,15870 000 2,15870 

WB1M 93899Y971 U STREASNOTES 10YR FUTURES MAR02 
081 CXL -4 GO Dec 2001 -423,769 300 Local -421,61060 -2,15870 

-400,00000 -423,76930 Base 421 .61060 -2,15870 000 -2,15870 

WBlM 93899Y971 U S TREAS NOTES I OYR FUTURES MAR02 
082 4 GO Doc 2001 432,692400 Local 421,61060 11,08180 

400.00000 432,69240 Base 421.61060 11.08180 000 11,081 80 
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Bass Currency . USD - US DOLLAR 
Fund Asset 10 Security Name Security Description Close Ex. Rate Trd Dta of Orig Trd 

Lot Contracts Trd Data Notional Notional Future GrILs 
Ticker Notional Pa SU Date Proceeds Cost Future Gras Base Curr GnIl-s Not Base Future GnIL 

421,61060 -11,08180 
-421,61060 -11,08180 000 -11,OBI 80 

210,80530 92310 
210,80530 92310 000 92310 

-210,80530 -923 10 
-210,80530 -92310 000 -92310 

210,805 30 98560 
210,80530 98560 OOD 98560 

-210,B05 30 -98560 
-21 R805 30 -98560 000 -98560 

210,80530 1,23560 
210,80530 1,23560 000 1.23560 

-210,805 3D -1,23560 
-210,80530 .1,23560 000 -1.23560 

421,61060 2,53370 
421,61060 2.53370 000 2,533 TO 

421,61060 -2,53370 
-421,61060 -2,53370 000 -2,63370 
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WBIM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
082 CXL -4 00 Dec 2001 -432,692 400 Local 

400.OOD 00 -432,69240 Base 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
083 2 00 Doc 2001 211,728400 Local 

200.00000 211,72840 Bass 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
083 CXL -2 00 Doc 2DOI -211,728 400 Local 

-200,DOO 00 -211,72840 Bass 

WBlM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
084 2 QO Dec 2001 211,790900 Local 

200,00000 211,79090 Base 

WBlM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
084 CXL -2 90 Doc 2001 .211 .790 900 Local 

-200,00000 -211,79090 Base 

WBIM 93899Y97i U STREAS NOTES 10YR FUTURES MAR02 
085 2 120 Doc 2001 212,040900 Local 

200,00000 212,04090 Base 

WBlM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
085 CXL -2 90 Doc 2001 -212,040 900 Locai 

-200,00000 -212,04090 Base 

WBlM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
086 4 00 Doc 2DO1 424,144 30D Local 

400,00000 424,144 30 Base 

WBIM 9389QY971 U S TREAS NOTES 10YR FUTURES MAR02 
086 CXL -4 90 Doc 2001 -424,144 300 Local 

-400,00000 -424,14430 Base 



ase Currency USD - US DOLLAR 
und Asset ID Sewrity Name Security Description Close Ex . Rate Trd Me of Orig Trd 
Lot Contracts Trd Date Notional Notional Future GnILs 
Ticker Notional Pa SO Date Proceeds Cost Future Gn/Ls Base Curr GrJLs Net Base Future Grdl. 

WBIM 93699Y971 U S TREAS NOTES 10YR FUTURES MAR02 
087 2 QO Dec 2001 212,103400 Local 210,80530 1,29810 

200,00000 212,10340 Base 210,80530 1,29810 000 1 .29810 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
087 CXL -2 QO Dec 2001 -212J03 400 Local -210,80530 -1,29810 

-200,00000 -212,103 40 Base -210,80530 -1,29810 000 -1,29810 

WBIM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
088 2 QO Dec 2001 212,134650 Local 210,80530 1,32935 

200,00000 212,13465 Base 210.80530 1,32935 000 1,32935 

WB1M 93899Y971 USTREAS NOTES 10YR FUTURES MAR02 
088 CXL -2 QO Dec 2001 -212,134 650 Local -210,80530 -1,32935 

-20D,000 DO -212,13465 Base -210,80530 .1,32935 000 -1,32935 

WBIM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
089 2 QO Dec 2001 212,322150 Local 210,80530 1,51685 

200,00000 212,32215 Base M.805 30 1,51685 000 1,51685 

WBlM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
089 CXL -2 QO Dec 2001 -212,322 150 Local -210,80530 -1.51685 

-200,00000 -212 .32215 Bass -210,80530 -1,51685 000 l,516 85 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
090 5 QO Doc 2001 530,961620 Local 527,01325 3,9037 

500.00000 530,96162 Base 527,01325 3,94837 000 3,94837 

W61M 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
090 CXL -5 QO Dec 2001 .530,961620 Local -527,01325 -3,94837 

-500.00000 -530,96162 Base -527,01325 -3,94837 000 -3,94837 

WB1M 93899Y971 U STRFAS NOTES 10YR FUTURES MAR02 
091 5 00 Dec 2001 530,727250 Local 627,01325 3,71400 

5G0,000 00 530,72725 Base 527,01325 3,71400 000 3,71400 
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Fund Asset ID Security Name Security Deacnption Close Ex Rate Trd Dts of Orig Trc 

Lot Contracts Trd Date Notional Notional Future GnILs 
Ticker National pa Sit Date Proceeds Cost Future GnlLs Base Curr GnlL9 Not Bass Future Gn/L 

WBIM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
091 CXL -5 90 Doc 2001 -530,727 250 Local -527,01325 -3,71400 

-500,00000 -530,72725 Base .527 .01325 -3,71400 000 -3,71400 

WGIM 93899Y971 US TREAS NOTES IGYR FUTURES MAR02 
092 4 90 Dec 2001 423,769300 Local 421 .61060 2,15870 

400,00000 423,76930 Bass 421,61060 2,15870 000 2,15870 

WBlM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
092 CXL -4 QO Doc 2001 -423.769 300 Local 421,61060 -2,15870 

400,00000 -423,76930 Base 421,61060 -2,15870 000 -2,15870 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
093 4 90 Doc 2001 432.692400 Local 421,61060 11 .08180 

400,00000 432,69240 Base 421,61060 11,08180 000 11,08180 

WBlM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
093 CXL -4 90 Dec 2001 -432,692 400 Local 421,61060 -11,08180 

-400.00000 432,69240 Base -421,61060 -11,08180 000 -11,08180 

WBlM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
094 2 GD Doc 2001 211,728400 Local 210,60630 92310 

200,00000 211,72840 Bass 210.80530 92310 000 92310 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
094 CXL -2 00 Doc 2001 -211,726400 Local -210,80530 -92310 

-200,00000 -211,72840 Base -210,80530 -92310 000 -92310 

WB1M 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
095 2 90 Dec 2001 211,790900 Local 210,80530 98560 

200,00000 211,79090 Base 210,80530 98560 000 98560 

WBIM 93899Y971 USTREAS NOTES 10YR FUTURES MAR02 
095 CXL -2 00 Doc 2001 .211,790 900 Local -210,80530 -98560 

-200,00000 -211,79090 Base -210,80530 -98560 000 -98560 
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ase Currency USD - US DOLLAR 
und AssatlD Security Name Security Description Close Ex. Rate Trd Dts of Ong Trd 
Lot Contracts Trd Date Notional Notional Future GrAs 
Ticker Notional Pa Sti Data Proceeds Cost Future Gn/Ls Base Curr GntLe Not Base Future Grill. 

WBIM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
096 2 00 Doc 2001 212,040900 Local 210,80530 1,23560 

200.000 DO 212,D40 90 Base 210,80530 1,23560 000 1 .23560 

W81M 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
096 CXL -2 QO Dec 2001 -212,040 900 Local -210,80530 .1,23560 

-200,00000 -212,04090 Base -210,80530 .1,23560 000 -1,23560 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
097 4 00 Dec 2001 424144300 Local 421,61060 2.53370 

400,00000 424,14430 Base 421,61060 2.53370 000 2,53370 

WBIM 93899Y971 USTREAS NOTES 10YR FUTURES MAR02 
097 CXL -4 90 Dec 2001 424,144300 Local -421,61060 -2,53370 

400,00000 424.14430 Base 421.61060 -2,53370 000 -2,53370 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
098 2 Q0 Dec 21>01 212,'103 400 Local 210,80530 1,29810 

200,00000 212,10340 Base 210,80530 11 .298 10 000 1,29810 

WB1M 93899Y971 U S TRFAS NOTES 10YR FUTURES MAR02 
098 C)(L -2 Q0 Dec 2001 .212,103 400 Local -210,80530 -1,29810 

-200,00000 -212,10340 Base -210,80530 -1,29810 000 -1,29810 

WB1M 93899Y971 U S TRFAS NOTES 10YR FUTURES MAR02 
099 2 QO Dec 2001 212,134650 Local 210,80530 1 .32935 

200,00000 212,13465 Base 210,80530 1 .32935 000 1 .32935 

WB1M 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
099 CXL -2 90 Dec 2001 -212,134 650 Local -210,80530 -1 .32935 

-200,00000 -212,13465 Base -210,80530 -1,32935 000 -1,32935 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
100 2 QO Dec 2001 212,322150 Local 210,80530 1,51685 

200,00000 212,32215 Base 210,80530 1,51685 000 1,51685 
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Be" Currency USD - US DOLLAR 
Fund AssatlD Security Narne Security Description Close Ex . Rate Trd Dts of Orig Trd 

Lot Contracts Trd Date Notional Notional Future GnILs 
Ticker Notional p, Sit Date Proceeds Cost Future GnILs Base Cum Gn/Le Not Base Future GnIL 

WBIM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
100 CXL -2 90 Dec 2001 -212,322 150 Local -210,80530 -1 .516 85 

-200,00000 -212,32215 Bwe -210,80530 -1,51685 000 -1.51685 

W81M 93899Y971 U STREAS NOTES iOYR FUTURES MAR02 
101 5 00 Doc 2001 530,961620 Local 527,01325 3,94837 

500,00000 530,96162 Base 627,01325 3.94837 000 3,94837 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
101 CXL -5 GO Dec 2001 -530,961620 Local -527,01325 -3,94837 

-500,00000 -530,96162 ease -527,01325 ~3,948 37 000 .3,94837 

WB1M 93899Y971 U STREAS NOTES IOYR FUTURES MAR02 
102 4 00 Dec 2001 424,831 800 Local 421,61060 3,221 20 

400,00000 424,831 80 awe 421,610 60 3,22120 000 3,22120 

WB1M 93899Y971 U STREAS NOTES iOYR FUTURES MAR02 
102 CXL -4 00 Dec 2001 -424 .831 800 Lwal -421,61060 -3,22120 

-400,00000 -424,83180 Base -421,61060 -3,22120 000 -3,221 20 

WSIM 93899Y971 USTREAS NOTES 10YR FUTURES MAR02 
103 4 QO Dec 2001 423.769300 Local 421,61060 2,15870 

400,00000 423,76930 Bass 421,61060 2,158 TO 000 2,15870 

WBIM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
104 4 90 Dec 2001 432,692400 Local 421.61 D 60 11,08180 

400,00000 432,69240 Base 421,61060 11,08180 0 GO 11,08180 

WB1M 93899Y971 U S TREAS NOTES iOYR FUTURES MAR02 
105 2 QO Dec 2001 211 .728400 Local 210,80530 92310 

200,00000 211,72840 Bass 210,80530 92310 000 92310 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
106 2 00 Dec 2001 211 .790900 Local 210,80530 98560 

200,00000 211,79090 Base 210,80530 98560 000 98560 
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WBIM 93899Y971 U S TkEAS NOTES 10YR FUTURES MAR02 
107 2 QO Dec 2001 212,040900 Local 210,80630 1,23560 

200,00000 212,04090 Base 210,80530 1,23560 000 1,23560 

WBlM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
108 4 90 Doc 2001 424,144300 Local 421,61060 2,53370 

400,00000 424.14430 Base 421,61060 2,53370 000 2,53370 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
109 2 90 Dec 2001 212,103400 Loca] 210,80530 1.29810 

2GO,000 00 212,10340 Base 210.80530 1.29810 000 1,29810 

WBlM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
110 2 90 Dec 2001 212.134650 Local 210,80530 1,32935 

200,00000 212,13465 Base 210,80530 1,32935 000 1.32935 

WBlM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
ill 2 QO Dec 2001 212,322150 Local 210,80530 1,51685 

200.00000 212.32215 Base 210,80530 1,51685 000 1,51685 

WBlM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
112 5 QO Dec 2001 530,961620 Local 527,01325 3,94837 

500,00000 530,96162 Base 527,01325 3,94837 000 3.94837 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
113 4 20 Dec 2001 424.831800 Locaf 421,61060 3.22120 

400,00000 424,831 80 Base 421,61060 3,22120 000 3,221 20 

WBlM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
114 5 00 Dec 2001 530,727250 Local 527,01325 3,71400 

500,00000 530.72725 Base 627,01325 3,71400 000 3,71400 

WBlM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
116 3 0 Dec 2001 317,123850 Local 316,20795 91590 

300,00000 317,12385 Bass 316,20795 91590 000 91590 
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WBlM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
117 1 (10 Doc 2001 105,692320 Local 105,40265 28967 

100,00000 105,69232 Base 105.40265 28967 000 28967 

WBlM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
118 2 0 Dec 2001 211,353400 Local 210.80530 54810 

200,00000 211,35340 Base 210,60530 54810 000 54810 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
119 190 Dec 2001 105,676690 Local 105,41046 26623 

100.00000 105,67669 awe 105,41046 26623 000 26623 

WB1Q 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
201 180QDac2001 1,953,767250 Local 1,912,743 00 41,02425 

1,800,000 00 1,953,767 25 Base 1,912,743 00 41,02425 000 41,02425 

WB10 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
201 CXL -1809Dw2001 .1,953,767250 Local -1,912,743 00 41.02425 

-1,800,000 00 -1 .953,767 25 ease -1 .912,743 00 41,02425 000 41,02425 

WBlQ 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
202 21 09 Dec 2001 2,294.867 800 Local 2,228.67136 66,19644 

2,100,000 00 2,294,867 80 Base 2,228,67136 66,19644 000 66,19644 

WBIQ 93899Y971 US TREAS NOTES 10YR FUTURES M&R02 
202 CXL -21 09 Doc 2001 -2,294,867 800 Local -2,228.67136 -66,19644 

-2,100,000 00 -2.294 .867 80 Base -2,228,67136 -66,19644 000 -66,19644 

WB`lM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
243 5 00 Doc 2001 524,867870 Local 624,513 25 35462 

500.00000 524,86787 Base 524,51325 35462 000 35462 

WB1M 93899Y971 U STRFAS NOTES 10YR FUTURES MAR02 
244 5 00 Dec 2001 525,336620 Local 524,51325 82337 

500,00000 525.33662 Base 524,51325 82337 000 82337 
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Mae Currency USD - US DOLLAR 
und Asset ID Security Name Security Description Close E~ Rate Trd Dts of Orig Trd 
Lot Contracts Trd Date Notional Notional Future GnfLs 
Ticker Notional Pa Still Date Proceeds Cost Future GnfLs Base Cuff GnfL9 Not Base Future Grdl. 

WBlM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
245 6 00 Doc 2001 630,216450 Local 629,41590 80055 

600,00000 630,21645 Base 629,41590 80055 000 80055 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
246 19 00 Dec 2001 1,995,388 550 Local 1,993,150 35 2.23820 

1,900,000 00 1.995,388 55 Base 1,993,150 35 2.23B 20 000 2,23820 

WBIQ 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
260 18001)ec2001 1,922,649620 Local 1,922,974 87 42525 

1.800 .000 00 1,922,549 62 ewe 1.922,974 87 42525 000 -42525 

WB10 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
261 21 09 Dec 2001 2,308,510 280 Local 2,235,492 60 73.01768 

2,100.000 00 2,308,510 28 Base 2,235,492 60 73,01768 000 73.01768 

WBlM 93899Y971 USTREAS NOTES 10YR FUTURES MAR02 
294 4 US Nov 2001 412.519300 LocaJ 418,48560 -5.96630 

400.00000 412,51930 Base 418,48560 -5,96630 000 -5,96630 

WBlM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
295 5 (29 Nov 2001 518,383500 Local 524.51325 -6,12975 

500,00000 518,38350 Base 524,51325 -6,12975 000 -6,12975 

WBlM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
2G6 11 (29 Nov 2001 103,661070 Local 104,90265 .1.24158 

100.DOO 00 103,66107 Base 104,90265 -1,24158 000 -1,241 58 

WBIM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
297 3 99 Nov 2001 310,936350 Local 314,70795 .3,77160 

300,00000 310.93635 Base 314,70795 -3,77160 000 -3,77160 

WBIM 93899Y971 USTREAS NOTES 10YR FUTURES MAR02 
298 4 09 Nov 2001 414,519300 Local 419,61060 -5,0911 30 

400.00000 414,51930 ewe 419,61060 -5,09130 0 DO -5,091 30 
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419,61060 -5,21630 
419,61060 -5,21630 000 -5.21630 

104,90265 -1,31970 
104,90265 -1,31970 000 .1 .31970 

629,41590 -8,01195 
629,41590 -8,01195 000 -8,01195 

419.61060 -6,84130 
419,61060 -6,841 30 0()0 -6.94130 

209,80530 -32690 
209,60530 -32690 000 -32690 

524,51325 -97350 
524,51325 -97350 000 -97350 

524,51325 -1,05163 
524,51325 -1,05163 000 .1,05163 

314,70795 -1,05285 
314,70795 -1,05285 000 -1 .05285 

524,51325 -50475 
524,51325 -50475 000 -50475 

0 
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WBIM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
299 4 09 Nov 2001 414,394300 Local 

400,00000 414,39430 Base 

WBlM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
300 1 OD Nov 2001 103,582950 Local 

100,00000 103,58295 ewe 

WBIM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
301 6 Q9 Nov 2001 621 .403950 Local 

600,00000 621.03 95 Base 

WBIM 93899Y971 U STREAS NOTES IOYR FUTURES MAR02 
302 4 0 Nov 2001 412,769300 Local 

400,00000 412,76930 Base 

WBIM 93899Y97i US TREAS NOTES 10YR FUTURES MAR02 
330 2 GO Doc 2001 209,478 4oa Local 

200,00000 209,47840 Base 

WBIM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
331 5 09 Doc 2001 523,539750 Local 

500,00000 523,53975 Base 

WB1M 93899Y971 U S TREAS NOTES IOYR FUTURES MAR02 
332 5 09 Doc 2001 523,461620 Local 

500,00000 523,461 62 Base 

WBIM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
333 3 Oil Doc 2001 313,655100 Local 

300,00000 313.65510 Base 

WB1M 93899Y971 U S TREAS NOTES IOYR FUTURES MAR02 
334 5 00 Dec 2001 524,008600 Local 

500.00000 524,00860 Base 
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und AssetlD Security Name Security Description Clow Ex Rate Trd Dts of Orig Trc 
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WB1M 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
430 14 (10 Dec 2001 1,470,505 070 Local 1,468,418 36 2,08671 

1,400,000 00 1,470,505 07 Base 1,468,418 36 2,08671 000 2,08671 

WBIM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
431 3 00 Dee 2001 315,092590 Local 313,97357 1,11902 

300,00000 315,09259 Base 313,97357 1,11902 000 1,11902 

WB1M 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
432 3 00 Dec 2001 312,858230 Local 313,34858 -49035 

300,00000 312,85B 23 Base 313,34858 .49035 0 DO -49035 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
433 100ODec2OOl 1,050,923250 Local 1,048,995 25 1,92800 

1,000,000 00 1,050,923 25 Base 1,048,995 25 1,92800 000 1,92800 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
434 2 00 Dec 2001 212,322150 Local 210,80530 1,51685 

200,00000 212.32215 Base 210,80530 1,51685 000 1,51685 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
435 18 00 Dec 2001 1,910,899 350 Local 1,897,247 70 13,65165 

1,100,000 00 1,910,899 35 Base 1,897,247 70 13,65165 000 13,65165 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
436 1 (10 Dec 2001 106,176700 Local 105,402 65 77405 

100,00000 106,17670 Base 105,40265 77405 000 77405 

WB1M 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
437 100 Dec 2001 106,239200 Local 105,40265 83655 

100.00000 106,23920 Base 105,40265 1136 55 000 83655 

WB1M 93899YO71 US TREAS NOTES 10YR FUTURES MAR02 
438 1 00 Dec 2001 106,254820 Local 105,40265 85217 

100.00000 106,25482 Base 105,40265 85217 000 85217 
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Base Currency USD - US DOLLAR 
Fund Asset ID Security Name Security Description Close Ex Rate Trd DIs of Orig Trc 

Lot Contracts Trd Date Notional Notional Future GnILs 
Ticker Notional Pa SO Date Proceeds Cost Future Gn/L& Base Curr GnILs Not Base Future Grill. 

210,80530 1,86060 
M.805 30 1,86060 000 1,86060 

210,80530 1,92310 
210,80530 1,923 10 000 1,92310 

316,20795 3,30652 
316,20795 3,30652 000 3,30652 

737.81855 7,93397 
737,81855 7,93397 000 793397 

210,80530 1,95435 
210.80530 1,95435 0 GO 1 .95435 

314,70795 -6,06849 
314,70795 -606848 000 -6,06848 

314,70796 -6.11535 
314,70796 -6,11535 000 -6,11535 

524,51325 -10.27038 
524,51325 -10,27038 000 -10,27038 

524.51325 -10,34860 
5201325 -10,34850 000 -10,34850 
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WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
439 2 00 Dec 2001 212,665900 Local 

200,00000 212,66590 Bass 

WBlM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
440 2 06 Doe 2001 212,728400 Local 

200,00000 212,72840 Bass 

WBIM 93899YO71 US TREAS NOTES 10YR FUTURES MAR02 
441 3 00 Dee 2001 319.514470 Local 

300,00000 319.61447 Base 

WB1M 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
442 7 00 Dec 2001 745,752520 Local 

700,00000 745,752S2 Base 

WB1M 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
"3 2 00 Doe 2001 212,759650 Local 

200,00000 212,75965 Base 

WBlM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
464 3 OD Nov 2001 308,639470 Local 

300.00000 308,63947 Base 

WGIM 93899Y971 US TRFAS NOTES 10YR FUTURES MAR02 
465 3 W Nov 2001 308,692600 Local 

300,00000 308,59260 Base 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
466 5 OD Nov 2001 514,242870 Local 

500.00000 514,24287 Base 

W81M 93899Y971 U S TREAS NOTES MR FUTURES MAR02 
467 5 00 Nov 2001 514,164750 Local 

500,00000 514,16475 Base 

I I 
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WBlM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
468 4 OD Nov 2001 4`11 .581 800 Local 419,61060 -8,02880 

400,00000 411,581 80 BUG 419,61060 -8,02880 000 .8,02880 

WBIM 93899Y971 U S TREAS NOTES IOYR FUTURES MAR02 
469 3 OD Nov 2001 307,936350 Local 314,70795 -6,T71 60 

300,00000 307,93635 Base 314,70795 -6,T71 60 000 -6,77160 

WB1M 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
470 2 OD Nov 2001 206,072150 Local 209,80530 .3,73315 

200,00000 206,07215 awe 209,80630 -3,73315 000 -3,73315 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
471 4 00 Nov 2001 410,519300 Local 419,61060 -9,09130 

400,00000 410,51930 Base 419.61060 -9,09130 000 -9.09130 

WB1M 93899Y971 USTREAS NOTES 10YR FUTURES MAR02 
472 3 00 Nov 2001 308.405100 Local 314.70795 -6,30285 

300,00000 308,40510 awe 314,70795 .6,30285 000 -6,30285 

WB1M 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
473 2 OD Nov 2001 205,853400 Local 209,80530 .3,95190 

200.00000 205,85340 Base 209,80530 -3,95190 000 -3,95190 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
474 2 OD Nav 2001 205,915900 Local 209,80530 .3,88940 

200,00000 205,91590 Base 209,80530 -3,88940 000 -3,88940 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
475 7 00 Nov 2001 721,143150 Local 734,31855 -13,17540 

700.00000 721,14315 Base 734,31855 -13,17540 000 -13,17540 

WB1M 93899Y971 U S TREAS NOTES IOYR FUTURES MAR02 
476 5 0) Nov 2001 515,258500 Local 524,51325 -9,25475 

500,00000 515,25850 Base 524,51325 .9,25475 000 -9,25475 

Page 317 Prepared by State Street 



Bass Currency USD - US DOLLAR 
Fund Asset ID Security Name Security Description Close Ex . Rate Trd Die of Orig Trc 

Lot Contracts Trd Date Notional Notional Future Gn/Le 
Ticker Notional pa SO Date Proceeds Cost Future GnfL9 Base Curr GrdLs Not Base Future GnIL 

209,80530 -3,63940 
209.80530 -3.63940 000 -3,63940 

314,70795 -5,41223 
314,70795 -5.41223 000 -5,41223 

314,70795 .5,31848 
314,70795 -5,31648 000 -5,31848 

209,80530 -3,82690 
209,80530 -3,82690 000 -3.82690 

419,61060 .7,46630 
419,61060 -7,46630 000 -7.46630 

-419,61060 7,46630 
-419 .61060 7,46630 000 7,46630 

419,61060 -9.21630 
419,61060 -9,21630 000 -9,21630 

-419,61060 9,21630 
-419,61060 9,21630 000 9,21630 

839,22120 -18,05760 
839,22120 -18,05760 000 .18,05760 
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WBIM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
477 2 (30 Nov 2001 206,165900 Local 

200.00000 206.16590 Base 

W81M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
478 3 W Nov 2001 309.295720 Local 

300,00000 309.29572 Base 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
479 3 OD Nov 2001 309,389470 Local 

300,00000 309,38947 Base 

WBIM 93899Y97l U S TREAS NOTES 10YR FUTURES MAR02 
480 2 OD Nov 2001 205,978400 Local 

200,01V 00 205,97840 Base 

WBIM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
645 4 03 Doc 2001 412,144300 Local 

400,00000 412,14430 Base 

WBlM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
545 CXL -4 03 Dec 2001 -412,144 300 Local 

-400.00000 -412,14430 Base 

WB1M 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
546 4 00 Doc 2001 410,394300 Local 

400.00000 410,39430 Base 

WBIM 93899Y971 U STREAS NOTES 10YR FUTURES LIAR02 
546 CXL -4 00 Dec 2001 -410,394 300 Local 

-400,00000 -410,39430 Base 

WBIM 93899Y971 USTREAS NOTES 10YR FUTURES MAR02 
547 8 00 Dec 2001 821,163600 Local 

800.00000 821,16360 Base 
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WBlM 93899Y971 U S TREAS NOTES IOYR FUTURES MAR02 
547 CXL -8 00 Dec 2001 -821,163 6DO Local -839,22120 18,05760 

-800,00000 -821,16360 Base -839,22120 18,05760 000 18,05760 

WBlM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
548 3 00 Dec 2001 308,030100 Local 314,70795 -6,67785 

300,00000 308,03010 Bass 314,70795 -6,67785 000 -6,67785 

WB1M 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
548 CXL -3 03 Doe 2001 -308,030 100 Local -314.70795 6,6T7 85 

-300.00000 -308,03010 Base -314,70795 6,67785 000 6,6T7 85 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
549 6 00 Dec 2001 616,622700 Local 629,41590 -12,79320 

600.00000 616,62270 Base 629,41590 -12,79320 000 .12,79320 

WBlM 93899Y971 USTREAS NOTES 10YR FUTURES MAR02 
549 CXL -6 03 Doe 2001 -616,622 700 Local -629,41590 12,79320 

-600,00000 -616,62270 Base -629,41590 12.79320 000 12,79320 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
550 4 00 Dec 2001 412,019300 Local 419,61060 -7,59130 

400,00000 412.01930 Base 419,61060 .7,59130 000 -7,59130 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
550 CXL -4 00 Dec 2001 -412,019 300 Local -419,61060 7,591 30 

-400,00000 -412,01930 Bass -419,61060 7,59130 000 7,59130 

WBlM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
551 9 03 Doc 2001 926,621 550 Local 944,12385 -17,50230 

900,00000 926,621 55 Base 944,12385 -17,50230 000 -17,60230 

WBlM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
551 CXL -9 00 Dec 2001 -926,621550 Local -944,12385 17.50230 

-900.00000 -926,62155 Base -944,12385 17.50230 000 1750230 
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Fund Asset ID Security Name Security Description Close Ex Rate Trd Me of Ong Trc 
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WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
553 4 00 Doc 2001 412,144300 Local 419.6`10 60 -7,46630 

400,00000 412,14430 Base 419.61060 -7,46630 000 -7,46630 

WBIM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
554 4 03 Doc 2001 410,394300 Local 419.61060 -9,216 3D 

400,00000 410,39430 Base 419.61060 -9,21630 000 -9,21630 

WB1M 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
555 8 03 Dec 2001 821,163600 Local 839,22120 -18,05760 

800,00000 821, t63 60 Bass 839.22120 -18,05760 000 .18.05760 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
556 3 03 Doc 2001 308,030100 Local 314,70795 -6,67785 

300,00000 308,03010 Base 314,70795 -6,67785 000 -6,6T7 85 

WBIM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
557 6 03 Dec 2001 616,622700 Local 629,41590 -12,79320 

600,00000 616,62270 Base 629,41590 -12,79320 0 DO -12,79320 

WBIM 93899Y971 USTREAS NOTES 10YR FUTURES MAR02 
558 4 03 Dec 2001 412,019300 Local 419,61060 -7,59130 

400,00000 412,01930 Base 419,61060 -7,59130 000 -7.59130 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
559 9 03 Dec 2001 926,621 550 Local 944,12385 -17,50230 

900,00000 926.62155 Base 944,12385 -17,50230 000 -17,50230 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
572 7 06 Dec 2001 747.065020 Local 737,81855 9,24647 

700,000 DO 747,06502 Base 737,81 8 66 9.24647 000 9,24647 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
573 1 G@ Dec 2001 106,551700 Local 105.402 65 1,14905 

100,00000 106,55170 Base 105,40265 1,14905 000 1.14905 
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Ticker Notional Pe Stl Date Proceeds Cost Future Grw'Ls Bass Cum GrdLs Not Bass Future Gnfl 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
574 3 00 Dec 2001 319.608220 Local 316,20795 3,40027 

300,000 DO 319,60822 Base 316,20795 340027 000 340027 

WB1M 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
575 3 00 Dec 2001 319,420720 Local 316,20795 3,21277 

300,00000 319.42072 Bass 316.20795 3,21277 000 3,21277 

WB1M 93899Y971 U STREAS NOTES 10YRFUTURES MAR02 
576 100 Dec 2001 106,457950 Local 105,40265 1,05530 

100,00000 106,45795 Base 105,40265 1,05530 000 1,05530 

W81M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
577 2 00 Dec 2001 212,884650 Local 210,80530 2,07935 

200,00000 212,88465 Base 210,80530 2,07935 000 2.07935 

WBlM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
578 100 Dec 2001 106,395450 Local 105,40265 99280 

100,00000 106,39545 Base 105,40265 99280 000 99280 

WBIM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
579 2 00 Dec 2001 212,759650 Local 210,80530 1,95435 

200,00000 212,75965 Base 210,80530 1,95435 000 1,95435 

WBlM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
623 2 00 Dec 2001 204,790900 Local 209.80530 -5,01440 

200,00000 204.79090 Base 209,80530 -5,01440 000 -5,01440 

WBW 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
623 CXL -2 00 Doc 2001 -204.790 900 Local -209 .80530 5,01440 

-200,00000 -204,79090 Base -209 .80530 5,01440 000 5,01440 

WBIM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
624 3 00 Dec 2001 307.139470 Local 314,70795 -7,S6848 

300,00000 307,13947 Base 314,70795 -7,56848 000 -7.56848 
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WSIM 93899Y971 USTREAS NOTES 10YR FUTURES MAR02 
624 CXL -3 00 Doe 2001 -307,139 470 Local -314.70795 7,56848 

-300,00000 -307.13947 Base -314,70795 7,56848 000 7,56848 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
626 2 00 Doc 2001 204,790900 Local 209,80530 -5,01440 

200,00000 204,79090 Bass 209,80530 -5,01440 000 .5.01440 

WRIM 9389QY971 U S TREAS NOTES 10YR FUTURES MAR02 
626 CXL -2 011 Doc 2001 .204,790 900 Local -209,80530 5,01440 

-200,00000 -204,79090 Base -209,80530 5,01440 000 5,01440 

WBlM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
627 3 00 Doc 2001 307,139470 Local 314,70795 -7,56848 

300,00000 307,13947 Base 314,70795 -7,56848 000 -7,56848 

W01M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
627 CXL -3 00 Dec 2001 -307,139 470 Local -314,70795 7,56848 

-300,00000 -307,13947 Base -314,70795 7,66848 000 7,56848 

WBlM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
629 2 06 Doc 2001 204,790 9GO Local 209,80530 -5,01440 

200.00000 204,79090 Base 209,80530 -5,01440 000 .5.01440 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
630 3 00 Doc 2001 307,139470 Local 314,70795 -7.56848 

300,00000 307,13947 Bass 314,70795 -7,56848 000 -7,66848 

WB1M 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
660 106 Doc 2001 104,270450 Local 104,90265 -63220 

100,00000 104,27045 Base 104,90265 -63220 000 -63220 

WBIM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
660 C)(L -108 Doc 2001 -104,270 450 Local -104.90265 63220 

-100,00000 -104,27045 Base -104,90265 63220 000 63220 
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WBIM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
662 108 Doc 2001 104.270450 Local 104,90265 -63220 

100,00000 104,27045 Base 104,90265 -63220 000 -63220 

W81M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
662 CXL -100 Doc 2001 -104,270 450 Loced -104,90265 63220 

-100,00000 -104,27045 Base .104,90265 63220 000 63220 

WB1M 93899Y971 US TRFAS NOTES 10YR FUTURES MAR02 
664 105 Dec 2001 104.270450 Local 104,90265 -63220 

100.00000 104,27045 Base 1 D4,902 65 -63220 000 -63220 

WBIM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
664 CXL -1 OG Doc 2001 -104,270 450 Local -104,90265 63220 

-100,00000 -104,27045 Base -104,90265 63220 000 63220 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
666 1 08 Dec 2001 ID4,270450 Local 104.90265 -63220 

100,00000 10427045 Base 104.90265 -63220 000 -63220 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
666 CXL -108 Dec 2001 -104,270 450 Local .104,90265 63220 

-100,00000 -104,27045 Base -104,90265 63220 000 63220 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
668 108 Doc 2001 104,270450 Local 104,90265 -63220 

100.00000 104.27045 Base 104,90265 -63220 000 -63220 

WBlM 93899Y971 U STREAS NOTES 10YR FUTURES MOkRO2 
668 CXL -100 Dec 2001 -104,270 450 Local -104,90265 63220 

.100,00000 -104,27045 Base -104,90265 63220 000 63220 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
670 108 Dec 2001 104,270450 Local 104,90265 -63220 

100,000 DO 104,27045 Bass 104,90265 -63220 000 -63220 
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-'104.902 65 63220 
-104,90265 63220 000 63220 

104,90265 -63220 
104,90265 -63220 000 -63220 

-104,90265 63220 
-104,90265 63220 000 63220 

104,9D2 65 -W 20 
104,90265 -63220 000 -63220 

316,20795 1 .52527 
316,20795 1,62527 000 1,52527 

105,40265 49280 
105,40265 49280 000 49280 

210,80530 86060 
210,80530 86060 000 86060 

316,20795 1,10340 
316,20795 1,10340 000 1,10340 

734,31865 -2,01915 
734,31855 -2.01915 000 .2,01915 
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WBIM 93899Y971 U STREAS NOTES iOYR FUTURES MAR02 
670 CXL -108 Doc 2001 -104,270 450 Local 

-100,00000 -104,27045 Ban 

WBIM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
672 108 Doc 2001 104,270450 Local 

100,()0000 104,27045 awe 

WB1M 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
672 CXL -108 Doc 2001 .104,270 450 Local 

-100,00000 -104.27045 Base 

WBlM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
674 1 Oil Doc 2001 104.270450 Local 

100,00000 104.27045 Bese 

WBIM 93899Y971 US TREAS NOTES IDYR FUTURES MAR02 
710 3 00 Doc 2001 317.733220 Local 

300,00000 317,73322 Base 

WB1M 93899Y971 U STREAS NOTES 10YRFUTURFS MAR02 
711 100 Doc 2001 105,895450 Local 

100,00000 105,89545 Base 

WB1M 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
712 2 00 Dec 2001 211.665900 Local 

200,00000 211,66S90 Base 

WBlM 93699Y971 US TREAS NOTES 10YR FUTURES MAR02 
713 3 09 Doc 2001 317,311350 Local 

300,00000 317,311 35 Bass 

WBIM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
745 7 08 Doc 2001 732,299400 Local 

700,00000 732,29940 Base 
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WB1M 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
745 CXL -7 08 Doc 2001 -732,299 400 Local -734,31855 2,01915 

-700,00000 -732,299-40 Base -734,31865 2,01915 000 2,01915 

WBlM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
746 2 06 Dec 2001 209,040900 Local 209.80530 -76440 

200.00000 209,04090 Base 209.80530 -764 40 000 -76440 

WBIM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
746 CXL -2 08 Dec 2001 -209,040 900 Local -209,80530 76440 

-200,00000 -209.04090 Base -209,80530 76440 000 76440 

WBlM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
748 7 08 Doc 2001 732,299400 Local 734,31855 -2,01915 

700,00000 732,29940 Base 734,31855 -2.01915 000 -2,01915 

WBIM 93899Y97i USTREAS NOTES 10YR FUTURES MAR02 
748 CXL -7 08 Dec 2001 -732,299 400 Local -734,31855 2,01915 

-700,00000 -732,29940 Base -734,31855 2,01915 000 2.01915 

WBIM 93899Y971 U S TREAS NOTES MR FUTURES MAR02 
750 7 00 Doc 2001 732,299400 Local 734,31855 -2,01915 

700,00000 732,29940 Bass 734,31855 -2,01915 000 -2.01915 

W131M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
750 CXL -7 08 Dec 2001 -732,299 400 Local -734,31855 2,01915 

-700,000 DO -732,29940 Base -734 .31855 2,01915 000 2,01915 

WBlM 93899YO71 U S TREAS NOTES 10YR FUTURES MAR02 
752 7 08 Dec 2001 732,299400 Local 734,31855 -2,01915 

700,00000 732,29940 Base 734,31855 -2,01915 000 -2,01915 

WBlM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
752 CXL -7 06 Dec 2001 -732,299 400 Local -734,31855 2.01915 

-700,00000 -732,29940 Base -734,31855 2.01915 000 2,01915 
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210,80530 92310 
210,80530 92310 000 92310 

-210,80530 -92310 
-210.80530 -92310 000 -92310 

734,31855 -2,01915 
734.31855 .2,01915 000 .2,01915 
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WBIM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
754 7 08 Dec 2001 732,299400 Local 

700,00000 732,29940 Base 

WB1M 9389BY971 US TREAS NOTES 10YR FUTURES MAR02 
754 CXL -7 08 Doc 2001 -732,299 400 Local 

-700,00000 -732,29940 Base 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
756 7 08 Dec 2001 732,299400 Local 

700.00000 732.29940 Base 

WBW 93899Y971 U S TREAS NOTES IOYR FUTURES MAR02 
756 4 00 Dec 2001 432,692400 Local 

400,00000 432,69240 awe 

WB1M 9389BY971 USTREAS NOTES 10YRFUTURES MAR02 
756 CXL -4 00 Dec 2001 432,692400 Local 

-400,00000 -432,69240 Base, 

WB1M 93899Y971 U STREAS NOTES 10YRFUTURES MAR02 
756 C)(L -7 08 Dec 2001 -732,299 400 Local 

-700,00000 -732,29940 Base 

WB1M 9389BY971 US TREAS NOTES 10YR FUTURES MAR02 
757 2 GO Doc 2001 211 .728400 Local 

200,00000 211,72840 Base 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
757 CXL -2 00 Doc 2001 -211,728 400 Local 

-200,00000 -211,72840 Base 

W81M 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
758 7 06 Doc 2001 732,299400 Local 

700,00000 732,29940 Base 
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734,31855 -2.01915 
734,31855 -2,01915 000 -2,01915 

-734.31855 2.019 15 
-734,31855 2,01915 000 2,01915 

734,31855 -2.01915 
734.31855 -2,01915 000 -2,01915 

421,61060 11,08180 
421,61060 11,08180 000 11,08180 

-421,61060 .11,08180 
-421,61060 -11,08180 000 .11.08180 

-734,31855 2,01915 
-734,31855 2,01915 000 2,01915 
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WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
758 2 GO Dec 2001 211,790900 Local 210.80530 98560 

200,00000 211,79090 Base 210.80530 98560 000 98560 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
758 CXL -2 00 Dec 2001 -211,790 900 Local -210,80530 -98560 

-200,00000 -211,79090 Base -210,80530 .98560 000 -98560 

WBIM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
758 CXL -7 08 Dec 2001 -732,299 400 Local -734,31855 2,01915 

-700,00000 -732,29940 Base -734,31855 2,01915 000 2,01915 

WB1M 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
759 4 90 Dec 2001 423,769300 Local 421,61060 2,15870 

400,00000 423,76930 Base 421,61060 2,15870 000 2,15870 

WB1M 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
759 CXL -4 00 Dec 2001 -423 .769 300 Local -421,61060 -2.15870 

400.00000 423,76930 Base -421,61060 -2,15870 000 -2,15870 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
760 7 06 Dec 2001 732,299400 Local 734,31855 -2,01915 

700,00000 732,29940 Base 734,31855 .2,01915 000 -2,01915 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
760 2 90 Doc 2001 212,040900 Local 210,80530 1,23560 

200,00000 212,04090 Base 210,80530 1,23560 000 1,23560 

WBW 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
760 CXL -2 00 Dec 2001 -212,040 900 Local -210,80530 -1.23560 

.200,00000 -212.04090 Base -210,80530 -1,23560 000 -1,23560 

WBlM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
760 CXL -7 06 Dec 2001 -732,299 400 Local -734.31855 2,01915 

-700,00000 -732,29940 Base -734,31855 2,01915 000 2,01915 
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WB1M 93B99Y97i U STREAS NOTES 10YR FUTURES MAR02 
761 4 GO Dec 2001 424,144300 Local 421,61060 2,53370 

400,00000 424,14430 Base 421.61060 2,53370 000 2,53370 

WB1M 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
761 CXL A QO Dec 2001 -424,144 300 Local -421,61060 .2,&33 70 

400,00000 .424.14430 Base 421.61060 .2,53370 000 -2,53370 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
762 7 08 Dec 2001 732,299400 Local 734,31855 .2,01915 

700,00000 732,29940 Base 734.31 B 55 -2,01915 000 -2,01915 

WB1M 93899Y971 U S TREAS NOTES iOYR FUTURES MAR02 
762 2 (10 Dec 2001 212,103 4W Local 210,80530 1,29810 

200,00000 212,10340 Base 210.80530 1,29810 000 1,29810 

WBIM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
762 CXL .2 QO Dec 2001 -212,103 400 Local -21QBOS 30 -1,29810 

-200,00000 -212,10340 Base .210,80530 -1,29810 000 -1,29810 

WBIM 93899Y97i U STREAS NOTES 10YR FUTURES MAR02 
762 CXL -7 06 Dec 2001 -732,299 400 Local -734,31855 2,01915 

-700,00000 -732,29940 Bass -734,31855 2,01915 000 2,01915 

WB1M 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
763 2 aO Dec 2001 212,134650 Local 210,80530 1,32935 

200,00000 212,13465 Base 210,80530 1,32935 000 1,32935 

WBiM 93899Y97i U S TREAS NOTES 10YR FUTURES MAR02 
763 C)(L -2 all Dec 2001 -212,134 650 Local -210.80530 .1.32935 

-200,00000 .212,13465 Base -210,80530 -1,32935 000 -1,32935 

WBIM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
764 7 09 Dec 2001 732,299400 Local 734,31855 .2,01915 

700,00000 732,29940 Base 734,31855 .2.01915 000 .2.01915 
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WBlM 93899Y97i U STREAS NOTES 10YR FUTURES MAR02 
764 2 90 Dec 2001 212,322150 Local 210,80530 1,51685 

200,00000 212,32215 Base 210,80530 1,51685 000 '1,516 85 

WBIM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
764 CXL -2 GO Dec 2001 -212,322 150 Local -210,80530 -1,51685 

-200,00000 -212,32215 Base -210,80530 -1,51685 000 -1,51685 

WBlM 93899Y971 U S TREAS NOTES IOYR FUTURES MAR02 
764 CXL -7 08 Dec 2001 -732,299 400 Local -734 .31855 2,01915 

-700,00000 -732 .29940 Base -734 .31855 2.01915 000 2,01915 

WBlM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
765 5 GO Doc 2001 530,961620 Local 527,01325 3,94837 

500,00000 530.96162 Base 527,01325 3,94837 000 3,94837 

WB1M 93899Y971 US TREAS NOTES IOYR FUTURES MAR02 
765 CXL -5 GO Dec 2001 -530,961620 Local -527,01325 -3.94837 

-500,00000 .530,96162 Base .527,01325 -3,M 37 000 -394837 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
766 7 06 Doc 2001 732,299400 Local 734,31855 -2,01915 

700,00000 732,29940 Base 734,31855 -2,01915 000 -2,01915 

WB1M 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
766 4 GO Dec 2001 424,831 800 Local 421,610 60 3,22120 

400,00000 424,831 80 Base 421,61060 3,22120 000 3,221 20 

W81M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
766 CXL -4 90 Dec 2001 -424,831 800 Local -421,61060 -3,22120 

-400,00000 -424,83180 Base -421,61060 -3,22120 000 -3,22120 

W81M 93899Y971 US TREAS NOTES IOYR FUTURES MAR02 
766 CXL -7 06 Dec 2001 -732,299 400 Local -734,31855 2,01915 

-700,000 DO .732,29940 Base -734,31855 2,01915 000 2,01915 
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527,01325 3,71400 
527,01325 3,71400 000 3,71400 

-527,01325 -3,71400 
-527,01326 -3.71400 000 .3,71400 

734,31855 -2,0`19 15 
734.31855 -2,01915 ODD .2,01915 

-734,31855 2,01915 
-734,31855 2,01915 000 2,01915 

734.31855 -2,01916 
734,31855 -2,01915 000 -2,01915 

-734,31855 2,01915 
-734,31855 2,01915 000 2.01915 

734,31855 -2 .019 '15 
734,318S5 -2,01915 000 .2,01915 

-734,3`18 65 2,01915 
-734,31855 2,01915 000 2,01915 

210,80530 1,23560 
210,80530 1.23560 000 1,23560 
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WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
767 5 90 Doc 2001 530,727250 Local 

500,00000 530,72725 Base 

WB1M 938NY971 US TREAS NOTES IOYR FUTURES MAR02 
767 CXL .5 QD Doc 2001 .530,727 250 Local 

-500,00000 -530.72725 Base 

WB1M 93899Y971 U S TREAS NOTES IOYR FUTURES MAR02 
768 7 00 Dec 2001 732,299400 Local 

700,00000 732,29940 Base 

WBIM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
768 CXL .7 08 Dec 2001 -732 .299 400 Local 

-700,00000 J32,299 40 Base 

WBlM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
770 7 08 Dec 2001 732,299400 Local 

700,00000 732,29940 Base 

WBiM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
770 CXL .7 08 Dec 2001 -732,299 4GQ Local 

.700,00000 -732,29940 Base 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
772 7 08 Dec 2001 732.299400 Local 

700,00000 732.29940 Bass 

WB1M 93899Y971 U S TREAS NOTES iOYR FUTURES MAR02 
772 CXL .7 00 Doc 2001 .732,299 400 Local 

-700,00000 -732,29940 Base 

WBlM 93899Y971 U STREAS NOTES IOYR FUTURES MAR02 
773 2 00 Dec 2001 212.040900 LooW 

200,00000 212,04090 Base 
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WBIM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
773 CXL -2 90 Dec 2001 -212,040 900 Local -210,80530 -1,23560 

-200.00000 -212.04090 Base -210,80530 -1 .23560 000 -1.23560 

WB1M 93899Y971 U S TREAS NOTES I OYR FUTURES MAR02 
774 7 00 Dec 2001 732,299400 Local 734.31855 -2,01915 

700,00000 732.29940 Base 734,31855 -2,01915 000 -2,01915 

WB1M 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
774 4 QO Dec 2001 424,144300 Local 421,61060 2,53370 

400,00000 424,14430 Base 421,61060 2,53370 000 2,53370 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
774 CXL -4 90 Dec 2001 -424,144 300 Local 421.61060 .2,53370 

-400,00000 424.14430 Bass -421 .61060 -2,53370 000 -2,53370 

WBlM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
774 CXL -7 00 Dec 2001 -732.299 400 Local -734,31855 2.01915 

-700,00000 -732,29940 awe -7,34,318 55 2,01915 000 2,01915 

WBlM 93899Y971 U S TREAS NOTES 10YR FUTURES LIAR02 
775 2 90 Dec 2001 212.103400 Local 210,80530 1,29810 

200.00000 212,10340 Base 210,80530 1,29810 000 1,29810 

WB1M 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
775 CXL -2 (10 Doc 2001 -212.103 400 Local -210,80530 .1,29810 

-20000000 -212,10340 Base -210,80530 -1 .29810 000 -1 .29810 

WBIM 93899Y971 USTREAS NOTES 10YR FUTURES MAR02 
776 7 08 Dec 2001 732.299400 Local 734,31855 -2,01915 

700,00000 732,29940 Base 734,31865 -2,01915 000 -2,01915 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
T76 2 00 Dec 2001 212,134650 Local 210,80530 1,32935 

200,00000 212,13465 Base 210,80530 1,32935 000 1 .32935 
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WBIM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
776 CXL -2 00 Dec 2001 -212,134 650 Local -210,80530 -1 .32935 

-200,00000 .212.13465 Base -210,80530 -1,32935 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
776 CXL -7 00 Dec 2001 -732,299400 Local -734.31855 2,01915 

-700,DOO 00 -732,29940 Bass -734,31855 2,01915 

WBIM 93B99Y97i U STREAS NOTES 10YR FUTURES MAR02 
777 2 90 Dec 2001 212,322150 Local 210,80530 1.51685 

200,00000 212,32215 Base 210,80530 1,51685 

WB1M 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
777 CXL -2 QO Dec 2001 -212,322 150 Local -210,80530 -1,51685 

-200,00000 -212,32215 ease -210,80530 -1,51685 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
778 7 08 Doc 2001 732,299400 Local 734,31855 -2.01915 

700,0DO 00 732.29940 Base 734.31855 -2,01915 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
778 5 aG Dec 2001 530,961620 Local 527,01325 3,94837 

500.00000 530,96162 Base 527,01325 3.94837 

WB1M 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
778 0a- -5 00 Dec 2001 -530,961620 Local -527,01325 -3,94837 

-500,00000 -530.96162 Base -527,01325 -3,94837 

W81M 93899Y971 US TRW NOTES 10YR FUTURES MAR02 
778 CXL -7 08 Doc 2001 -732,299 400 Local -734,31855 2,01915 

-700,00000 -732,29940 Base -734,31855 2.01915 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
779 4 00 Dec 2001 424,831800 Local 421,61060 3.22120 

400,00000 424,831 80 Base 421,61060 3,221 20 000 3,22120 
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000 -1,32935 

000 2,01915 

000 1.51685 

000 -1,51685 

000 -2,01915 

000 3,94837 

000 -3,94837 

000 2,01915 
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WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
779 CXL -4 90 Doc 2001 -424,831 800 Local -421 .61060 -3,22120 

-400,00000 -424,831 80 Base -421,61060 -3,22120 000 -3,221 20 

WB1M 93899Y971 U S TREAS NOTES iOYR FUTURES MAR02 
780 7 06 Dec 21301 732,299400 Local 734,31855 -2.01915 

700,00000 732,29940 Base 734,31855 -2,01915 0 DO -2,01915 

WBIM 93899Y971 USTREAS NOTES 10YR FUTURES MAR02 
780 5 QO Dec 2001 530,727250 Local 527,01325 3,71400 

500.00000 530,72725 Base 527,01325 3,71400 000 3,71400 

WB1M 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
780 CXL -5 QO Dec 2001 -530,727 250 Local -527,01325 -3.71400 

-500,00000 -530,72725 Base -527,01325 -3.71400 000 -3,71400 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
780 CXL -7 08 Dec 2001 -732,299 400 Local -734,31855 2.01915 

-700,00000 -732,29940 Base .734,31855 2,01915 000 2,01915 

WB1M 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
781 4 90 Dec 2001 423,769300 Local 421,61060 2,15870 

400,00000 423.76930 Base 421,61060 2,15870 000 2,15870 

WBIM 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
781 CXL -4 90 Doc 2001 -423,769 300 Local -421,61060 -2,15870 

-400,00000 -423,76930 Base -421,61060 -2,15870 000 -2,15870 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
782 7 06 Dec 2001 732,299400 Local 734,31855 -2,01915 

700.00000 732,29940 Base 734,31855 -2,01915 000 -2,01915 

W81M 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
782 2 90 Doc 2001 211,728400 Local 210,80530 92310 

200.00000 211,72840 Base 210,80530 92310 000 92310 
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, I 

WB1M 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
782 CXL -2 90 Doc 2DDI -211,728 400 Local 

-200,00000 -211,72840 Base 

WB`IM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
762 CXL -7 06 Doc 2001 -732,299 400 Local 

-700,00000 -732,29940 Bass 

WBIM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
M 2 QO Dec 2001 211 .790900 Local 

200,00000 211,79090 Base 

WB1M 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
783 CXL -2 QD Dec 2001 .211,790 900 Local 

-200,00000 -211,79090 Base 

WB1M 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
784 7 08 Dec 2001 732,299400 Local 

Z00,000 00 732,29940 Base 

WBlM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
784 2 00 Dec 2001 212,040900 Local 

200,00000 212,04090 Base 

WB1M 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
7114 CXL -2 00 Doc 2001 -212,040 900 Local 

-200,00000 -M,04090 Base 

WB`IM 93899Y971 U S TREAS NOTES iOYR FUTURES MAR02 
7114 CXL -7 08 Dec 2001 .732 .299 400 Local 

-700,00000 -732,29940 Base 

WB1M 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
785 4 90 Dec 2001 424,144300 Local 

400,000 DO 424.14430 Base 
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-210,80530 -92310 
-210,80530 -92310 000 -92310 

-734,31855 2,01915 
-734,31855 2,0119 15 000 2,01915 

2`10,805 30 98560 
210,80530 98560 000 98560 

-21D.805 30 -98560 
-210.80530 -98560 000 .98560 

734.31865 -2,01 9 15 
734,31855 -2,01915 000 -2.01915 

210.80530 1,23560 
210,80530 1,23560 000 1,23560 

-210.80530 -1,23560 
-210,80530 -1,23560 000 -1,23560 

-734 .31855 2.01915 
-734,31665 2,01915 000 2,01915 

421,61060 2.53370 
421,61060 2.53370 000 2,53370 
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WBIM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
785 CXL -4 90 Dec 2001 -424,144 300 Local -421,61060 -2,53370 

-400,000 DO -424 .14430 Base -421,61060 -2,53370 000 -2,53370 

WBIM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
786 7 06 Dec 2001 732,299400 Local 734,31855 -2,01915 

700,00000 732.29940 Base 734,31855 -2,01915 000 -2,01915 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
786 2 GO Dec 2001 212,103400 Loc2J 210.80530 1,29810 

200,00000 212,10340 Bass 210.80530 1,29810 000 1,29810 

WBlM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
786 CXL -2 00 Dec 2001 -212,103 400 Local -210,80530 -1,29810 

.200,00000 -212, 1 D3 40 Base -210,80530 -1,29810 000 -1,29810 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
786 CXL -7 08 Dec 2001 -732,299 400 Local -734,31855 2,01915 

-700,DOO 00 -732,29940 Base -734,31855 2,01915 000 2,01915 

WBlM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
787 2 QO Dec 2001 212,134650 Local 210,80530 1,32935 

200,00000 212,13465 Base 210,80530 1,32935 000 1,32935 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
787 CXL -2 90 Dec 2001 -212,134 650 Local -210,80530 .1,32935 

-200,00000 -212,13465 Ba3s -210,80530 -1,32935 000 -1,32935 

WBlM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
788 7 00 Dec 2001 732,299400 Local 734,31855 -2,01915 

700,000 DO 732,29940 Base 734,31865 -2,01915 000 -2,M 15 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
788 2 90 Dec 2001 212,322150 Local 210,80530 1 .51685 

200,00000 212,32215 Base 210,80530 1,51685 000 1,51685 

Page 335 Prepared by State Street 



see Currency USD - US DOLLAR 
und Asset ID Security Name Security Description Close Ex . Rate Trd Dts of Orig Trd 

Lot Contracts Trd Date Notional Notional Future GnILs 
Ticker Notional pa SO Date Proceeds Cost Future GnILs Base Curr GnILs Not Base Future GrVL 

WRIM 9389QY971 US TREAS NOTES IOYR FUTURES MAR02 
788 CXL -2 00 Dee 2001 -212,322 1SO Local .210,80530 A .516 85 

-200,00000 .212,32215 Base -210,80530 -1,51685 000 -1,51685 

WB1M 93899Y971 U STREAS NOTES IOYR FUTURES MAR02 
769 5 90 Dec 20DI 530,961620 Local 527,01325 3,94837 

500.00000 530,96162 Base 527,01325 3,94837 000 3.94837 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
789 CXL -5 00 Dec 2001 -530,961620 Local -527,01325 -3,94837 

-500,00000 -530,96162 Base -527,0`13 25 -3,94837 000 -3.94B 37 

WB1M 93899Y971 U S TREAS NOTES IOYR FUTURES MAR02 
790 4 00 Dec 2001 424,831800 Local 421,61060 3,22120 

400.00000 424,83180 Bass 421,61060 3.22120 000 3,221 20 

WBIM 93899Y971 U STREAS NOTES IOYR FUTURES MAR02 
790 CXL -4 90 Dec 2001 -424,831 800 Local -421,61060 -3,221 20 

-400,00000 -424,83180 Base -421,61060 -3,22120 000 -3,221 20 

WBIM 93899Y971 US TREAS NOTES IOYR FUTURES MAR02 
791 5 GO Dec 2001 530,727250 Local 527,01325 3,T14 00 

500,00000 530,727.25 Base 527,01325 3,71400 000 3,71400 

WB1M 93899Y971 U 8 TREAS NOTES IOYR FUTURES MARO2 
791 CXL -5 GO Dec 2001 -530,727 260 Local -527.01325 .3,71400 

-500.00000 -530,72725 Bass -527,01325 -3,71400 000 -3,71400 

WB1M 93899Y971 U S TREAS NOTES IOYR FUTURES MAR02 
T92 4 GO Dec 2001 423,769300 Local 421,61060 2,15B 70 

400,00000 423.76930 Base 421,61060 2,15870 000 2.16870 

WBIM 9389SY971 U STREAS NOTES 10YR FUTURES MAR02 
792 CXL -4 90 Dec 2001 -423,769 300 Local -421,61060 -2,15870 

-400,ODO 00 423.76930 awe -421,61060 -2,15870 000 -2,15870 
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WBIM 93899Y971 U S TREAS NOTES IOYR FUTURES MAR02 
793 4 GO Dec 2001 432,692400 Local 421,61060 11,081 80 

400,00000 432.69240 Bass 421,61060 11,08180 000 11,08180 

WBlM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
793 CXL -4 GO Dec 2001 -432,692 400 Local 421,61060 -11 .08180 

400,00000 -432,69240 Base 421 .61060 -11,08180 000 -11,08180 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
794 2 90 Dec 2001 211,790900 Local 210,80530 98560 

200,00000 211,79090 awe 210,80530 98560 000 98560 

WBlM 93899Y971 U STREAS NOTES IOYR FUTURES MAR02 
794 CXL -2 GO Dec 2001 -211,790 900 Local -210,80530 -9115 60 

-200,00000 -211,79090 Base -210,80530 -98560 000 -98560 

WBlM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
795 2 00 Dec 2001 212,040900 Local 210,80530 1,23560 

200,00000 212,04090 Base 210,80530 1,23560 000 1,23560 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
795 CXL -2 GO Dec 2001 -212,040 900 Local -210,80530 -1,23560 

-200,00000 -212.04090 Bass -210,80530 -1,23560 000 -1,23560 

W81M 93899Y971 U STREAS NOTES IOYR FUTURES MAR02 
796 4 GO Dec 2001 424,144300 Local 421.61060 2.53370 

400,00000 424,14430 Base 421,61060 2,53370 000 2,53370 

WB1M 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
796 CXL -4 GO Dec 2001 424,144300 Local 421.61060 .2,53370 

.400,00000 -424,14430 Base -421,61060 -2,53370 000 -2,53370 

WB1M 93B99Y971 US TREAS NOTES IOYR FUTURES MAR02 
797 2 GO Dec 2001 212,103400 Local 210,80530 1,29810 

200,00000 212,10340 Base 210,80530 1,29810 000 1,29810 

Page 337 Prepared by State Street 



aso Currency USD - US DOLLAR 
und Asset ID Security Name Security Description Close Ex. Rate Trd Me of Orig Trd 
Lot Contracts Trd Date Notional Notional Future Gn/Lz 
Ticker Notional pe SU Date Proceeds Cost Future GnILs Base Curr Gn/Ls Not Base Future GnJL 

WBIM 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
797 CXL -2 90 Dec 2001 -212,103 400 Local -210,80530 -1 .29810 

-200,00000 -212,10340 Base -210,80530 -1,29810 000 -1,298 W 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
798 2 QO Dec 2001 212,134650 Local 210.80530 1,32935 

200,00000 212,13465 Base 210,80530 1 .32935 000 1 .329 35 

WGIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
798 CXL -2 QO Dec 2001 -212,134 650 Local -210,80530 -1,32935 

-200,00000 -212,13465 Base -210,80530 -1,32935 000 -1,32935 

W131M 93899Y971 U S TREAS NOTES MR FUTURES MAR02 
799 2 90 Dec 2001 212,322 ISD Local 210,80530 1,51685 

200,00000 212,32215 Base 210,80630 1,516 115 000 1,51685 

WBIM 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
799 CXL -2 QO Doc 2001 -212 .322 150 Local -210,80530 -1,51685 

-200,00000 -212,32215 Base -210,80530 -1,51685 000 -1,51685 

93899Y971 Total 
39,695,368 59 Local 39,773,504 89 -78,13630 
39,695,368 59 Base 39 .7-73,504 89 -78,13630 000 -78,13630 

WB1F 94099E930 U S TREAS NOTES 5YR FUTURES MAR02 
269 70 09 Dec 2001 7.934,713 600 Local 7,625.47000 309,24360 

7.000,000 00 7,934,713 60 Base 7,625,470 00 309.24360 000 309,24360 

WBIM 94099E930 U S TREAS NOTES 5YR FUTURES MAR02 
274 3 08 [)so 2001 321,483200 Local 318,71575 2,76745 

300,00000 321,48320 Base 318,71575 2.76745 000 2.76745 

WB1M 94099E930 U S TREAS NOTES 5YR FUTURES MAR02 
303 IIQ9Nov200l 1,164,874920 Local 1,168,413 51 -3,53859 

1,100,000 00 1,164,874 92 Base 1,168,413 51 -3,53859 000 -3,53859 
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WBIM 94099E930 U S TREAS NOTES 5YR FUTURES MAR02 
303 CXL -11 (29 Nov 2001 -1,164,874 920 Local -1,168,413 51 3,53859 

-1,100,000 00 -1 .164,874 92 Base .1,168,413 51 3,53B 59 000 3,53859 

WBlM 94099E930 U S TREAS NOTES SYR FUTURES MAR02 
335 1 (10 Dec 2001 106.661080 Local 106,23859 42249 

100,00000 106,66108 Base 106,23B 59 42249 000 42249 

WBIM 94O99E93O U S TREAS NOTES 5YR FUTURES MAR02 
360 1IG9Nov200I 1,164,256170 Local 1,168.413 51 -4,15734 

1,100,000 00 1,164,256 17 Base 1,168.413 51 -4,15734 000 -4,15734 

WBlM 94099E930 US TREAS NOTES 5YR FUTURES MAR02 
530 2 00 Dec 2001 214.197140 Local 212,477 17 1,71997 

200,00000 214,19714 Base 212,47717 1,71997 000 1,71997 

WBIM 94099E930 U S TREAS NOTES 5YR FUTURES MAR02 
531 100 Dec 2001 107,114180 Local 106,23858 87560 

100,00000 107,11418 Bass 106,23858 87560 000 87560 

WB1M 94O99E930 U S TREAS NOTES SYR FUTURES MAR02 
580 21 00 Doc 2001 2,256,944 980 Local 2,231,010 29 25,93469 

2,100.000 00 2,256,944 98 Base 2,231,010 29 25,93469 000 25,93469 

WBIM 94099E930 U S TREAS NOTES 5YR FUTURES M&R02 
631 5 00 Doc 2001 526,195980 Local 531,19293 4,99695 

500,00000 526,19598 Base 531,19293 -4.99695 000 4,99695 

WB1M 94099E930 U S TREAS NOTES 5YR FUTURES MAR02 
632 5 00 Dec 2DOI 526,117840 Local 531,19292 -5,07508 

500,00000 526,11784 Base 531,19292 -5,07508 000 -5.07508 

WB2J 9409912930 U S TREAS NOTES 5YR FUTURES MAR02 
636 2 08 Doc 2001 213, 1 D4 330 Local 212,09724 1,00709 

200,00000 213,10433 Base 212.09724 1,00709 000 1,00709 
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WB2J 94099E93O U S TREAS NOTES 5YR FUTURES MAR02 
637 I806Dac2001 1 .919,031490 Local 1,908,1375 12 10.15637 

1,800.000 00 1.9`19,03149 Base 1,908,875 12 10.156 3T 000 10,15637 

WBIM 94O99E930 U STREAS NOTES 5YR FUTURES MAR02 
714 100 Dee 2001 107,207950 Local 106,23859 96936 

100,00000 107.20795 Base 106,23859 96936 000 96936 

WB1M 94O99E930 U S TREAS NOTES 5YR FUTURES MAR02 
790 2 08 Dec 2001 213,947140 Local 212,47717 1,46997 

200,00000 213,94714 Base 212.477 117 1,46997 000 1,46997 

94099EB30 Total 
15,610,975 08 Local 15,270.637 86 340.33722 
1 5,610,975 08 Bass 15,270,637 86 340,33722 000 340,33722 

US DOLLAR Total 1,746,186,W 61 Local 1,755,690,156 86 -9,504,013 25 
1,746,186.143 61 Base 1,755,690,156 86 -9,SD4,013 25 000 -9,504,013 25 

FUTURE BUY TO CLOSE Total 
2,6`15,480J84 25 Base 2,627,4964,816 07 -10,183,395 21 000 -10,183,395 21 
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987,14814 4806 
549,34794 2615 000 2615 

1,974,440 46 1,68362 
1,097,986 34 88356 000 88356 

1.974,440 46 1,63548 
1,097,986 34 86272 000 86272 

987,14814 74543 
549,34794 41140 000 41140 

2.961,660 69 2,81433 
1,646,979 5`1 1,46908 000 1,46908 

59,235,833 89 95.59031 
32,1353,778 43 47,69958 000 47,69958 

82 .971,284 67 94,73445 
44.258,456 59 47,300 B9 0 DO 47,30089 

987,22023 43275 
548,99317 22598 000 22598 
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FUTURE SELL TO CLOSE 

AUSTRALIAN DOLLAR 

WB1M 99XO15798 AUSTRALIA HILL 90 DAY FUTURES JUN01 
034 1 CU Jan 2001 987.196200 Local 

100,000,000 00 537,23217 Base 

WB1M 99XO15798 AUSTRALIA BBILL90 DAY FUTURES JUN01 
107 2 V Fab 2001 1,976,124 080 Local 

200,000,000 00 1 .037.069 92 Bose 

WB1M 99XO15798 AUSTRALIA BBILL 90 DAY FUTURES JUN01 
140 2 123 Feb 2001 1,976,075 940 Local 

200,000,000 00 1,D42,380 06 Base 

WB1M 99XO15798 AUSTRALIA BBILL 90 DAY FUTURES JUN01 
263 103 Fab 2001 987.693570 Local 

100,000,000 00 545,21846 Base 

WB1M 99XO15798 AUSTRALIA BBILL90 DAY FUTURES JUN01 
283 3 05 Mar 2001 2,964,475 020 Local 

300,000,000 00 1,547,455 96 Base 

WBIM 99XO15798 AUSTRALIA BBILL 90 DAY FUTURES JUN01 
526 60 (10 Mar 2001 59,331,424 200 Local 

6,000,000,000 00 29,606,380 68 Base 

WB1M 99XO15798 AUSTRALIA WILL 90 DAY FUTURES JUN01 
576 84 (13 Mar 2001 83,066,019 120 Local 

8.400,00,000 DO 41,474,863 46 Base 

W131M 99XO15798 AUSTRALIA BBILL 90 DAY FUTURES JUN01 
609 1 (19 Fab 2001 987,652980 Local 

100.000,000 00 515,75239 awe 
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WBIM 99XO15798 AUSTRALIA BBILL 90 DAY FUTURES JUN01 
619 1 IN Fab 2001 987,701090 Local 987,22023 48086 

1 00,000,OGO 00 516,07382 Bass 648,99317 25125 000 25125 

99XD15798 Total 
153,264,562 20 Local 153,066,396 91 198,18529 

76,822,426 92 Base 83,151,869 43 99,130 6`1 000 99,13061 

WB1M 99XO17927 AUSTRALIA MILL 90DAY FUTURES MAR02 
04 3 W Oct 2001 2,969,902 290 Local 2,961,444 42 8,45787 

300,000,000 00 1,526,232 79 Base 1,531,955 20 4,34660 000 4,34650 

WBlM 99XO17927 AUSTRALIA BBILL90DAY FUTURES MAR02 
044 1 = Oct 2001 990,039930 Local 987,26830 2.TT1 63 

100,0DG,0D0 00 504,72236 Base 509,03554 1 .41298 000 1,41298 

WB1M 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
045 3 080 Jul 2001 2.961,156 120 Local 2,964,523 18 -3,36706 

300,000,000 00 1 .496,864 42 Base 1,480,779 33 -1 .70204 000 -1,70204 

WB1M 99XO17927 AUSTRALIA MILL 90DAY FUTURES MAR02 
045 1 OM Oct 2001 990,064100 Local 987,26830 2,79580 

100.000,000 00 504,73468 Base 509,03563 1,42530 000 1,42530 

WB1M 99XO17927 AUSTRALIA WILL 90DAY FUTURES MARD2 
049 2 (28 Nov 2001 1,978,872 160 Local 1,976,99108 1,88108 

200,000,000 00 1,033.367 04 Base 1,048.793 T7 98230 000 98230 

WBlM 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
050 2 aB Nov 2001 1,978,582 520 Local 1,977,232 04 1,35048 

2DO.000,000 00 1,033,215 79 Base 1,050,701 11 70522 000 70522 

WBIM 99XO17927 AUSTRALIA WILL 90DAY FUTURES MAR02 
054 1 CR Jun 2001 986,955960 Local 988,71243 -1.75647 

100.000,000 00 517,06623 ease 490,401 3T -92021 000 -92021 
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WB1M 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
070 1 Oe May 2001 987,148140 Local 988,64012 -1,49198 

100,000,000 00 518,54892 Base 491,65073 -7113 74 000 -78374 

WBIM 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
078 10QBSep2001 9.898,707700 Local 9,875,039 36 23,66834 

1,000,000.000 00 4,647,397 16 Base 5,128,OD4 62 11,59039 0 DO 11,59039 

WBlM 99XO17927 AUSTRALIA BBILL 900AY FUTURES MAR02 
088 3 09 Doc 2001 2,969.539 B30 Local 2,965.896 26 3,64367 

300,000,000 00 1,532,876 46 ewe 1,527,535 31 1,88081 000 1,88081 

WBIM 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
091 2 CO Nov 2001 1,979,065 280 LocW 1 .9T7 .304 34 1,76094 

200,000,000 00 1,035.842 77 Base 1 .043.917 57 92168 000 92168 

WBIM 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
091 1 (D Oct 2001 990.088270 Local 957,91763 2,17064 

100,000,000 00 502,37079 Base 519,64226 1 .10138 000 1,10138 

WB1M 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
092 1 OW Oct 2001 990,064 100 Local 987,94170 2,12240 

100,000,000 00 502.35852 Base 528,94399 1,07691 000 1,07691 

WB1M 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
124 2 GO Dec 2001 1,979,934 860 Local 1.981,434 24 .1,49938 

200,000,000 00 1,002.44102 Base 1,019,447 92 -75914 000 -75914 

WB1M 99XO17927 AUSTRALIA HILL 90DAY FUTURES MAR02 
127 3 (9 Sep 2001 2,970,047 280 Local 2,961,036 06 9,01122 

300,000,000 00 1,466,609 35 Base 1,518,319 60 4,44974 000 4,44974 

WB1M 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
133 9 (19 Apr 2001 8,894,075 220 Local 8,895,159 00 .1,08378 

900,000,000 00 4,486,17154 Base 4.438,684 34 -54666 000 -54666 
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WB`IM 99XB17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
134 3 al Oct 2001 2,970,119 790 Local 2,963,897 28 6,22251 

300.000,000 00 1,508,226 83 Base 1,597,244 24 3,15979 000 3,15979 

WB1M 99XO17927 AUSTRALIA SOILL 90DAYFLITURES MAR02 
148 109 May 2001 987,028020 Local 988,64012 -1,61210 

100,000,000 00 S`12,1168 84 Bass 491,65074 -83652 000 -83652 

WB1M 99XO17927 AUSTRALIA EIBILL 90DAY FUTURES MAR02 
164 103 Jun 2001 9117 .172 170 Local 988,71243 -1 .54026 

1 DO,000,000 00 520,63589 Bass 490,401 36 -81218 000 -81218 

WBlM 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
168 2 00 Dec 2001 1,979,693 220 Local 1,977,232 04 2.46118 

200,000,000 00 1,018.M 10 awe 1.029 .149 28 1,26677 000 1,26677 

W131M 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
174 2 (X3 Oct 2001 1,979,934 860 Local 1,976,268 54 3,66632 

2D0,D00.000 00 1,0D6,796 88 awe 1,052,560 62 1,86432 000 1,86432 

W81M 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
193 1 a(11 Oct 2001 989.846610 Local 986,83588 3,01073 

100,000.000 00 487,69742 Base 509,70073 1,48339 000 1,48339 

WBIM 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
200 2 OB Nov 2001 1,979.789 880 Local 1,977,376 64 2.41324 

200,000,000 00 1,026,62106 Bass 1 .037.134 05 1,25126 000 1,25126 

WBIM 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
205 1 CS Apr 2001 987.749200 Local 988,35100 -60180 

100,000,000 00 503,25822 Base 493,18715 -30662 000 -30662 

WB1M 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
206 8 Qq Doc 2001 7,919.646 080 Local 7,926,221 04 -6,67496 

800,000,000 00 4.043,720 23 Base 4,079,229 73 -3,40823 000 -3.40823 
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W81M 99XD17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
206 6 C5 Apr 2001 5,926,639 560 Local 5,930,106 00 -3,46644 

6()0,000,000 00 3,019,622 86 Base 2,959,122 89 -1,76615 000 -1,76615 

WB1M 99XO17927 AUSTRALIA BBILL90DAY FUTURES MAR02 
206 1 CK5 Jun 2001 987,268300 Local 988,71243 -1,44413 

100,000,000 00 521,178 94 Base 490,40137 -76236 000 -76236 

WBW 99XO17927 AUSTRALIA BBILL90DAY FUTURES MAR02 
207 4CREApr2001 3,951,285520 Local 3,953,404 00 -2,11848 

400,000.000 00 2.013,179 97 Base 1,972,748 60 -1 .07937 000 -1,07937 

W131M 99XO17927 AUSTRALIA HILL 90DAY FUTURES MAR02 
207 1 CKS Jun 2001 987,316370 Local 988,71243 -1,39606 

100,000,D00 00 621.20431 Base 490,401 36 -73698 000 -73698 

W81M 99XO17927 AUSTRALIA HILL 90DAY FUTURES MAR02 
207 199 Dec 2001 989,967430 Local 990,83814 -87071 

100,000,000 00 505,47737 Base 510,08347 -44458 000 -44458 

WB1M 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
210 1 (26 Nov 2001 989,870770 Local 988,68832 1 .18245 

100,000,000 00 513,24800 Base 518,56703 61310 000 61310 

WB1M 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MhR02 
213 2 90 Dec 2001 1,979,838 200 Local 1,981,676 28 -1,83808 

200,000,000 00 1,010,905 39 Base 1,017.1 S4 44 -93852 000 -93852 

WBIM 99XO17927 AUSTRALIA HILL 90DAY FUTURES MAR02 
228 1 CMI Oct 2001 990.015760 Local 988,13427 1,88149 

100,000,000 00 503,42302 Bass 526,28031 95674 000 95674 

W81M 99XO17927 AUSTRALIA WILL 90DAY FUTURES MAR02 
229 1 (B Oct 2001 989,991 590 Local 988,13427 1,85732 

100,000,000 00 503,41073 Base 526,28032 94445 000 94445 
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WSW 99XO17927 AUSTRALIA BRILL 90DAY FUTURES MAR02 
234 3 M2 Oct 2001 2,969,757 300 Local 2,960,53165 9,22565 

300,000,000 00 1,473,593 58 Base 1.630,397 52 4,57777 000 4,57777 

WB1M 99XO17927 AUSTRALIA BRILL 90DAY FUTURES MAR02 
241 2 W Sep 2001 1,977,473 061) Local 1,975,666 82 1,80624 

200,000,000 00 1,037,194 62 Base 968.`175 31 94738 000 94738 

WB1M 99XO17927 AUSTRALIA BRILL 90DAY FUTURES MAR02 
242 1 MY Apr 2001 987,917630 Local 988,32691 -40928 

100,000,000 00 501,56578 Bass 493,47163 -20779 000 -20779 

WBIM 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
262 300Dec2001 2.970,264810 Local 2,969,419 06 6457S 

300,000,000 00 1.528,20124 Bass 1,471,644 08 43514 000 43514 

WBIM 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
269 111111 Jun 2001 987,412520 Local 988.73653 .1.32401 

100,000,000 00 516,51549 am& 490,41332 -69259 000 -69259 

WBIM 99XO17927 AUSTRALIA BRILL 90DAY FUTURES WR02 
269 1 CE Oct 2001 990.305860 Local 988,13427 2,17159 

100,000.000 00 501,39186 Base 526,28031 1,09948 000 1,09948 

WBIM 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
270 1 C5 Oct 2001 990,281670 Local 988,03797 2,24370 

100.0()0,000 00 501,37961 Base 525.73501 1,13599 000 1,13599 

WB1M 99XO17927 AUSTRALIA BBILL90DAY FUTURES MAR02 
280 4 08 Doc 2001 3,959,193 200 Local 3,963.400 98 -4,20778 

400.000,000 00 2,017,604 85 Base 2,034,4113 72 -2,14428 000 -2,14428 

WB1M 99XO17927 AUSTRALIA BRILL 90DAY FUTURES MAR02 
284 4 MZ Oct 2001 3,959,579 760 LOCO) 3,W6 . 19124 13.38852 

400,000,000 00 1,967,911 15 Base 2,043,337 83 6,65409 000 6.65409 

Page 346 Prepared by S Street 



0 

STATE SrREET 
kmr, hudwlbnwb~ I*".Adr . 

am Currency USD - US DOLLAR 
und AssatiD Security Name Security Description Close Ex Rate Trd Dta of Ong Trd 
Lot Contracts Trd Date Notional Notional Future Gn/Le 
Ticker Notional pa SO Date Proceeds Cost Future GnIlLs Base Curr Gn1Ls Not Base Future Gn/l. 

WB1M 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
305 1 0 Nov 2001 989,894940 Local 988,68832 1,20662 

100,000,000 00 512.56760 Base 518,56702 62479 000 62479 

WB1M 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
306 1 GO Nov 2001 989,870770 Local 988,68832 1,18245 

100,000,000 00 512,55508 Base 518,56703 61227 000 61227 

WBIM 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
308 2 (16 Oct 2001 1,9150,901 940 Local 1,976,124 09 4,7T7 85 

200,000.000 00 993,62041 Base 1,049,321 84 2,39657 000 2,39657 

WBlM 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
311 3 03 Jun 2001 2,962,381800 Local 2,965,727 61 -3,34581 

3130,000,000 00 1 1,542,808 45 Base 1,477,920 37 -1,74249 000 -1,74249 

WB1M 99XO17927 AUSTRALIA 13BILL 90DAY FUTURES MAR02 
331 4 (101 Oct 2001 3.959,386 440 Loca) 3,946,191 24 13,19520 

400,000,000 00 1,969.7S4 76 Base 2,040,082 26 6.56461 000 6,564 61 

WB1M 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
344 1 CM Jun 2001 987,484650 Local 988.51963 -1 .03498 

100,000.000 00 511,71455 Base 493.76556 -63633 000 -53633 

WB1M 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
362 2 Q8 May 2001 1,974,440 460 Local 1,977,207 94 -2,76748 

200,000.000 00 1.018,81128 Base 981,78266 .1,42802 000 -1,42802 

WBlM 99XO17927 AUSTRALIA BBILL90DAY FUTURES MAR02 
368 1 02 May 2001 9B7,677 040 Local 988,35100 -67396 

1 D0,000,000 00 516,45632 Base 493,48366 -35241 000 -35241 

WB1M 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
383 2 09 Dec 2001 1,979,983 180 Local 1,979,644 92 33826 

2DO,000.000 00 1,027,609 27 Base 981,11202 17559 000 17559 
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W81M 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
383 199 May 2001 987,268300 Local 988,56782 -1,29952 

100,000,000 00 509,23299 ease 490,13192 -67029 000 -67029 

WBIM 99XO17927 AUSTRALIA MILL 90DAY FUTURES MAR02 
394 4a(lNov200l 3,960,449760 Local 3,954,825 61 5,62415 

400,000,000 00 2,053,889 25 Bass 2,074,306 03 2,91669 000 2,91669 

WBlM 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
398 3950c12001 2,969,539830 Local 2,960,147 50 9,39233 

300,000.000 00 1,501,993 25 Base 1,500.794 78 4,75064 000 4,75064 

W81M 99XO17927 AUSTRALIA BBILL 90DAY FUTURES LJAR02 
399 3(E1Oct2001 2,969,612310 Local 2,960,387 59 9,22472 

300.000,000 00 1,502,029 91 Base 1,512,165 98 4,665 B6 000 4,66586 

WBIM 99XO17927 AUSTRALIA WILL 90DAY FUTURES MAR02 
413 109 Aug 2001 987,566780 Local 988,08612 -52934 

100,000,000 00 506,71538 Base 492,65974 -27160 000 -27160 

WBIM 99XO17927 AUSTRALIA HILL 90DAY FUTURES MAR02 
427 1 M Jun 2001 987,460600 Local 988,51963 -1,05903 

100,000,000 00 510,71462 Base 493,76556 -647 73 000 -54773 

WBIM 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
437 6 QM Oct 2001 5,940.819 660 Local 5,922,552 79 18.26687 

600,000,000 00 2,984,073 72 Base 3.011 .023 74 9,17545 000 9,17546 

WBIM 99XO17927 AUSTRALIA MILL 90DAY FUTURES MAR02 
471 1 G5 Oct 2001 990,088270 Local 987,24426 2,84401 

100,000,000 00 497.12332 Base 602,01371 1,42798 000 1,42798 

WBIM 99XO17927 AUSTRALIA MILL 90DAY FUTURES MAR02 
472 5 03 Oct 2001 4.950562 200 Local 4,936.125 18 14,43702 

600.000,000 00 2,485,6T7 28 Base 2.508,242 69 7,24883 000 7.24883 
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W81M 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
476 3 00 Doc 2001 2,970,192 300 Local 2,969,467 38 72492 

300.0G0,000 00 1,542,717 88 Base 1,471.668 04 37652 000 37652 

WB1M 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
479 1 C5 Jun 2001 987,580830 Local 988,51963 -93B 80 

1 00,000,I)DO 00 512,356 g4 Base 493.76555 -48705 000 -48705 

WB1M 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
481 162 May 2001 987,316370 Local 988,56782 -1,25145 

100,000,000 00 501,85291 Base 490,131 93 -63611 000 -63611 

WBIM 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
498 1007 Jul 2001 986,883910 Local 988,13427 .1,25036 

100,000,000 00 503,60686 Base 493,57307 -63806 000 -63806 

W81M 99XO17927 AUSTRALIA GBILL 90DAY FUTURES MAR02 
502 100 Aug 2001 988,013900 Local 988,08612 -7222 

100,000,000 00 510,50678 Base 492,65974 -3732 000 -3732 

WB1M 99XO17927 AUSTRALIA BBILL 90DXY FUTURES MAR02 
510 1 CM Jun 2001 987.652980 Local 988,11019 -45721 

100,000.000 00 512,39437 Base 493,56104 -23720 000 -23720 

WB1M 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
510 103 Doc 2001 990,136610 Local 988,71243 1,42418 

100,000,000 00 512,989 7B Base 516,20676 73787 000 73787 

WBIM 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
511 3 00 Dec 2001 2,970,337 320 Local 2.965,149 53 5,18779 

300.000,000 00 1,638,93177 Base 1,549,488 06 2,68780 000 2.68780 

WB1M 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
525 109 May 2001 987,965760 Local 988,35100 -38524 

100,000,000 00 512,65543 Base 493,48365 -19990 000 -19990 
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WBIM 99XD17927 AUSTRALIA HILL 90DAY FUTURES MAR02 
531 7013DOct2001 6.930,279510 Local 6.909,532 81 20,74670 

700,000.000 00 3.478,307 29 Bass 3,510,833 15 10,41276 000 10,41276 

WBIM 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
534 1 (111 Jun 2001 987,460600 Local 988,56782 -1,10722 

100,000,000 00 502,81494 Bass 490,13192 -56380 000 -56380 

WB1M 99XO17927 AUSTRALtABBILL90DAYFUTUReS MAR02 
542 100 Dee 2001 990.088270 Local 989,72583 36244 

100.000.000 00 513,16275 Base 489.91429 '187 85 000 18785 

WBIM 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
543 2 00 Dec 2001 1,980.128 200 Local 1,979,644 92 48328 

200.000,000 00 1,026.300 45 Base 981,11202 2SO48 000 25048 

WBIM 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
555 3 06 May 2001 2,963,752 890 Local 2,965,3`18 02 .1,565 13 

300,000,000 00 1,542,929 75 Base 1,474,94818 .814 110 000 -81480 

WBIM 99XO17927 AUSTRALIA WILL 90DAY FUTURES MAR02 
580 2 08 Aug 2001 1 .975 .402 180 Local 1,976,340 T7 -93859 

200,000,000 00 1,042,222 19 Base 985.40351 .49520 000 -49520 

WB1M 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
583 1009 Jul 2001 987,268300 Local 988,13427 .86597 

100,000.000 00 501,729 75 awe 493,57307 -44009 000 -44009 

WB1M 99XO17927 AUSTRALIA SBILL 90DAY FUTURES MAR02 
589 2 00 Dec 2001 1 .980,369 920 Local 1,976,027 80 4,34212 

200,000,000 00 1,020.494 62 Base 1,030,893 70 2,23749 000 2,23749 

WBIM 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
591 2090ec2001 1,979.983180 Local 1,981.022 9D .1,03972 

200.000,000 00 1,025,433 29 Base 1,008,2411 89 -53847 000 -53847 
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W81M 99XO17927 AUSTRALIA HILL 90DAY FUTURES MAR02 
601 109 May 2001 988,062040 Local 988,61602 -55398 

100,000,000 00 516,26242 Base 487,98087 -28945 000 -28945 

WBlM 99XO17927 AUSTRALIA HILL 90DAY FUTURES MAR02 
602 2 09 May 2001 1,976,172 240 Local 1.977,232 04 -1,05980 

200,000,000 00 1,032,550 00 Base 975,96173 -55375 000 -55375 

WBIM 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
602 1 GR Jun 2001 987.364440 Local 988,7114 74 -1,42030 

100,000,000 00 500.98872 Base 488,06415 -72066 000 -72066 

WBlM 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
603 102 Jun 2001 987,388480 Local 988,78474 -1,39626 

100,000,000 DO 501,DDO 91 Base 4813.064 15 -70846 000 -70846 

W81M 99XO17927 AUSTRALLA BBILL 90DAY FUTURES MAR02 
610 3 00 Oct 2001 2 969 902 290 Local 2,960.243 53 9.65876 

300,000,000 00 1,487,327 07 Base 1,501,731 54 4,83711 000 4,83711 

WBIM 99XO17927 AUSTRALIA GBILL 90DAY FUTURES MAR02 
611 3 C13 Oct 2001 2.969,974 770 Local 2,960,411 61 9,56316 

300,000,000 00 1,487.363 37 Base 1,499,250 911 4,78923 000 4,78923 

WB1M 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
612 4 M Oct 2001 3,960,063 040 Local 3,948,232 18 1 1,1130 86 

400,000,000 00 1,983,199 57 Base 2,025,048 28 5,92489 000 5,92489 

WBIM 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
624 3 (16 Doc 2001 2,969,902 290 Local 2,971,594 82 -1,69253 

300,000,000 00 1,532.766 57 Base 1 .511,848 50 -87351 000 -87351 

W81M 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
633 100 May 2001 988,254660 Loca 988,61602 -36136 

100,000,000 00 516,75836 Base 487,98087 -18896 000 -18896 

Page 351 Prepared by State Street 



am Currency USO - US DOLLAR 
und Asset ID Security Name Security Description Clam Ex Rate Trd Dto of Orig Trd 
Lot Contracts Trd Date Notional Notional Future GnlLs 
Ticker Notional Pa Stl Date Proceeds Cost Future GrdLa Base Curr Gn/Ls Not Base Future Grdl. 

WB1M 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
634 2 00 May 2001 1,976,557 480 Local 1,977,280 24 -72.276 

200,000,000 00 1,033,541 91 Base 983,30146 -37793 000 -37793 

WBIM 99XO17927 AUSTRALIA WILL 90DAY FUTURES MAR02 
635 1 120 Sep 2001 989,677530 Local 987,89357 1,78396 

100,000,000 00 479,49876 Base 481,20296 86433 000 864 33 

WBlM 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
636 2 QD Sep 2001 1,979,499 980 Local 1,976,340 92 3,15906 

200,000.000 00 959,06774 Base 960,40224 1,53057 000 1,53057 

WBIM 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
648 103 Jun 2001 987,556780 Local 988,78474 -1.22796 

100,000,000 00 507,99921 Base 488,06414 -63166 000 -63166 

WBIM 99XO17927 AUSTRALIA 13BILL 90DAY FUTURES MAR02 
650 103 Jun 2001 987,532740 Local 988,83296 -1,30022 

100.000,000 00 507,986 114 Base 488,08795 -66883 000 -66883 

WB1M 99XO17927 AUSTRALIA BBILL90DAY FUTURES MAR02 
655 2 QO Aug 2001 1,976,075 940 Local 1,975,570 58 50536 

200.000,000 00 1 .049,691 54 Base 973,95630 26844 000 26844 

WB1M 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
659 3 012 Oct 2001 2,969,177 490 Local 2.961,420 40 7.75709 

300,000,000 00 1 .486,667 IS Base 1 .S33,917 54 3.88398 000 3,88398 

WB1M 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
660 4 CIT Oct 2001 3,958,613 520 Local 3,948,472 44 10,14108 

400,000,000 00 1,982,077 80 Base 2,051,428 92 5,07763 000 5,07763 

WBlM 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
682 4 90 Sep 2001 3,958,999 960 Local 3,953,404 02 5,59594 

400,000,000 00 1,923,282 18 Base 1 .927,678 72 2.71851 000 2,71851 
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WBlM 99XO17927 AUSTRALIA HILL 90DAY FUTURES MAR02 
683 3 0 Sep 2001 2,969.322 420 Local 2,965,101 18 4,22124 

300,0w,ow 00 1,442,496 83 Base 1 .464 .562 91 2,05068 000 205068 

WBIM 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
683 100 Doc 2001 989.967430 Local 990,47516 -50773 

100,000.000 00 508,64627 Base 502,66614 -26087 000 -26087 

WBlM 99XO17927 AUSTRALIA MILL 90DAY FUTURES MAR02 
684 100 Dec 2D01 989,943260 Local 990,49935 -55609 

100,000,000 00 S08,6328S Base 502,67842 -28572 000 -28572 

WB1M 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
697 1 G6 Jun 2001 987.484650 Local 988,71243 .1,22778 

100,000,000 00 512.70203 Base 490,40137 -63746 000 -63746 

WB1M 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
698 1 08 Nov 2001 990,620320 Local 988.08612 2,53420 

100,000,000 00 507.69291 Base 523,58654 1,29878 000 1,29878 

WB1M 99XO17927 AUSTRALIA MILL 90DAY FUTURES MAR02 
716 1 005 Oct 2001 989.822460 LOW 987,07606 2,74640 

100,000,000 GO 508,07687 Base 511,79894 1,40973 000 1,40973 

WB1M 99XO17927 AUSTRALIA HILL 90DAY FUTURES MAR02 
717 5 015 Oct 2001 4,949,233 050 Local 4,935,452 39 13,78066 

500,000,000 00 2,540,441 32 Base 2,559,032 06 7,07362 000 7,07362 

W81M 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
71B 1 (95 Oct 2001 989,870 T70 LmW 987,10009 2,77068 

100,000,000 00 508,10067 Base 511,81140 1,42219 000 1,42219 

WBIM 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
726 2 Q@ Sep 2001 1,979,693 220 Local 1,976,370 36 3,32286 

200 000,000 00 979,55221 Base 978,00728 1,64415 000 1,64415 
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WBlM 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
727 4 Q@ Sep 2001 3,959,289 840 LOW 3,962,638 84 6,65100 

400,000,000 00 1,959,056 62 Base 1,963,177 65 3,29091 000 3,29091 

WBIM 99XD17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
728 3 GO Doe 2001 2,970,119 790 Local 2,971,860 98 -1,741 19 

300,000.000 00 1,501 .692 57 Base 1.515,154 47 -88035 000 -88035 

WB1M 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
728 2 (W Sep 2001 1,979,548 280 Local 1.976 .220 42 3,32786 

200,000,000 00 979,48049 Base 998,68223 1,64663 000 1,64663 

WB1M 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
746 1 W Nov 2001 989,508 5DO Local 988,08612 1,42238 

100,000,000 00 511,37799 Bass 523.58683 73509 000 73509 

WB1M 99XO17927 AUSTRALIA HILL 90DAY FUTURES MAR02 
757 6 CKS Oct 2001 5,939,659 560 Local 5,922,648 59 17,01097 

600.000,000 00 3,05t,203 12 Bass 3,069.708 71 8,73853 000 8,73853 

WB1M 99XO17927 AUSTRALIA HILL 90DAY FUTURES MAR02 
774 106 May 2001 987,484650 Local 988,640 12 .1,15547 

100,000,000 00 522,57688 ewe 491,65073 -61147 000 -61147 

WB1M 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
794 1 Q5 Sep 2001 989,725830 Local 987,98983 1,73600 

100.000,000 00 489,51840 Bass 501,89884 BS863 000 85863 

WB1M 99XO17927 AUSTRALIA, BBILL 90DAY FUTURES MAR02 
795 12 Q6 Sep 2001 11,876.999 880 Local 11,855,300 74 21.69914 

1,200,000,000 00 5,674,364 14 BR30 6,040,669 75 10,73240 000 10,73240 

WB1M 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
796 3 08 Dee 2001 2,969,322 420 Local 2.965,149 44 4.17298 

300.000,000 00 1 .532,467 30 Base 1,520,034 31 2,15368 000 2,15368 
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WB1M 99XO17927 AUSTRALIA BBILL 90DAY FUTURES MAR02 
796 1 QG Sep 2001 989,774140 Local 987,48465 2,28949 

100,000,000 00 489,54229 Base 516,05948 1.13238 000 1,13238 

99XO17927 Total 
266,133.86100 Local 265,832.616 52 301,24448 

135,170,327 18 Base 135,350,690 34 150,64111 000 150.641 11 

WB1M 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEPOI 
06 1007 Jul 2001 987,7011 090 Local 988,80885 -1,10776 

100,000,000 00 498,49274 Bass 511 .313 05 -55909 000 -55909 

W81M 99XO17960 AUSTRALIA HILL 90DAY FUTURES SEP01 
07 2 027 Jul 2001 1,975,354 080 Local 1,977,328 44 -1 .97436 

200.000,000 00 996.96121 Base 1,022,081 07 -99646 000 -99646 

WBIM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
037 4 O~M Jul 2001 3,950.900 600 Local 3,958,299 59 -7 .39899 

400,000,000 00 2,045,776 33 Base 1,963,316 59 .3,83120 000 -3,831 20 

WBIM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
047 40G0JuI20D1 3,950,996800 Local 3,954,295 41 -3,29861 

400,000,000 00 1,997,228 88 Base 2,060,879 41 -1 .66744 000 -1 .66744 

WBlM 99XO17950 AUSTRALIA MILL 90DAY FUTURES SEPO'l 
050 102 Jun 2001 987,821380 Local 989,19474 -1,37336 

100,000,000 00 517,51962 Base 493,90493 -71950 000 -71950 

WBlM 99XO17950 AUSTRALIA HILL 90DAY FUTURES SEP01 
051 5 07 Jun 2001 4,938,986 60D Local 4,945,973 70 -6,98710 

500,000,000 00 2,587,535 08 Base 2,469,524 68 -3,66054 000 -3,66054 

WBIM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
077 3 005 Jul 2001 2,963,031 120 Local 2,967,608 60 -4,57748 

300,000,000 00 1 53099818 Base 1 .478,856 88 -2,36519 000 -2,36519 
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WBIM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
080 1001 Jul 2001 987,688170 Local 988,64373 

100,000,000 00 506,58526 Base 616,61295 

WB1M 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
080 CXL -1 001 Jul 2001 -987,688 170 Local -988,54373 

-100,000.000 00 -506,58526 Base ~516,6`12 95 

WBIM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
081 1001 Jul 2001 987,749200 Local 988,54373 

1 (30.000,000 00 506,61666 Bass 516,61295 

WB1M 99XO17950 AUSTRALIA BBILL90DAYFUTURES SEP01 
082 1001 Jul 2001 987,725160 Local 988,76064 

100,000,000 00 506,60423 Base 512,27689 

WB1M 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
103 2 CO Jun 2001 1,975,739 000 Local 1,978,389 48 

200,000,000 00 11,040,029 01 Base 987,80987 

WBIM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
106 1 W Jun 2001 987,345440 Local 989,19474 

100,000,000 00 520,00184 Base 493,90493 

WBIM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEPOi 
118 100 Aug 2001 987,821380 Local 988,76064 

100,000,000 00 514,161 03 Base 512,27689 

WB1M 99XO17950 AUSTRALIA GBILL 90DAY FUTURES SEP01 
119 2 00 Aug 2001 1.975 .594 640 Local 1,976,557 48 

200,000,000 00 1,028.297 01 Bass 1,025,042 71 

WBlM 99XD17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
150 4gQMay2001 3,952.055600 Local 3,956,489 44 

400.00,000 00 2,050,72165 Base 1,975,47518 
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~855 56 
-43882 000 -43882 

95556 
43882 000 43882 

-79453 
-40751 000 -40761 

-1.03549 
-531 10 000 -531 10 

-2,65048 
-1,39521 000 -1,39521 

-1,34930 
-71027 000 -71027 

-93926 
-48888 000 48888 

-M 84 
-50116 000 .501 16 

4,43384 
-2.30072 000 -2,30072 
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Ase Currency USO - US DOLLAR 
und Asset ID Security Name Security Description Close E)L Rate Trd pis of Ong Trd 
Lot Contracts Trd Date Notional Notional Future GnILs 
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WBlM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
151 6 Q9 May 2001 5,927,938 980 Local 5.934,734 16 -6,79518 

600,wo,wo 00 3,076,007 54 Base 2,963,212 78 -3,52602 000 -3,52602 

WBIM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
152 4 09 May 2001 3,951,863 D40 Local 3,956,489 44 -4,62640 

400,GOO.000 00 2,050,62173 Bass 1,975,475 18 -2,400 64 000 -2,40064 

WB1M 99XO17950 AUSTRALIA BBiLL 90DAY FUTURES SEP01 
153 2 DD6 Jul 2001 1,975.642 760 Local 1,978,05176 -2,40900 

200.000,GW 00 i'mi,650 SS Base 988,03685 -1,22136 000 -1 .221 36 

WB1M 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
165 1 CQ Jun 2001 987,893570 Local 989,19474 -1,301 17 

100,000,000 00 520.91628 Base 493,90494 -69611 000 -68611 

WBIM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
166 2 = Jun 2001 1,975,835 260 Local 1,978,389 48 -2,55422 

200,000,000 DO 1,D41,857 93 Base 987,80987 -1,34694 000 -1,34604 

WBIM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
199 3QGMay2001 2,964,113910 Local 2,967,367 08 -3.25317 

300.000,000 00 1,540,153 59 Bass 1,481,606 39 A.690 35 000 -169035 

WBlM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
204 2CISJun2001 1,976,075940 Local 1,97838948 -2.31354 

200,0D0,000 00 1,043.170 49 Base 987,80987 -1,22132 000 -1,22132 

WB1M 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
208 1 05 Jun 2001 998,013900 Local 989,19474 -1,18084 

1DO.000,000 00 521,572 54 Base 493,90493 -62337 000 -62337 

W31M 99XO17950 AUSTRALIA HILL 90DAY FUTURES SEP01 
218 2 009 Jul 2001 1,975,690 880 Local 1,977,858 82 -2,16794 

200,000,000 00 1,009,182 90 Base 986,16041 -1,10736 000 .1,10738 
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WB1M 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
264 2Q0May2001 1,976,316680 Local 1 .978,244 72 

200,000,000 00 1,026.894 15 Base 987,73759 

W81M 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
271 3CMJun2001 2.9CA,330570 Local 2,967,564 22 

300,000,000 00 1,650,641 32 Base 1,481,714 81 

WBIM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
288 3 000 Jul 2001 2,963,391960 Loced 2,967,4115 41 

300,000,000 00 1,513,107 94 Base 1,452,250 22 

WBlM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEPOI 
309 1 W Jun 2001 988,254660 Local 989,19474 

100.000,000 00 514.68303 Base 493,90494 

WBlM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
310 5 ge May 2001 4,940,310 200 Local 4,945,756 55 

500.000,000 00 2.549,200 06 Base 2,469.416 25 

WB1M 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
312 2 09 Jun 2001 1,976,461 160 Local 1,978,389 48 

200.000,000 00 1,029,340 98 Base 987.80987 

WBlM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
332 1001 Jul 2001 987,893S70 Local 989,24300 

100,000,000 00 498,98504 Bass 479,58501 

WBIM 99XD17950 AUSTRALIA BBILL 9DDAY FUTURES SEP01 
333 20*1JuI2001 1,975.739000 Local 1,978,244 76 

200,000,000 00 997,94577 Base 964,S9146 

WBlM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
346 3CMJun2001 2,964,763980 Local 2,967,504 22 

300.000,000 00 1,536,340 69 Base 1,481,714 80 
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-1,928 D4 
-1 .00181 0 OD -1 .00181 

-3.25365 
-1,70198 000 -1 .70198 

4,02345 
-2,05438 000 -2,05438 

-94008 
-48959 000 48959 

-5,44635 
-2,61032 000 -2.81032 

-1,92832 
-1,00427 000 -1,00427 

-1,34943 
-68160 000 -68160 

-2,50576 
-1,26565 000 -1,26565 

-2,82024 
-1 .46145 000 -1,46145 
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a" Currency USD - US DOLLAR 
und Asset ID Security Name Security Description Close Ex. Rate Trd Dts of Ong Trd 
Lot Contracts Trd Date Notional Notional Future GnAA 
Ticker Notional pa Sit Date Proceeds Cost Future GnfLs Base Cuff Gn1Ls Not Base Future Grill. 

WB1M 99XO17950 AUSTRALIA BBILL90DAY FUTURES SEP01 
363 6 90 May 2001 5,929,094 520 Local 5,935.023 66 -5,92914 

SW,000,000 00 3,059,412 77 Baser 2,963,357 32 -3,05944 000 -3,05944 

WBIM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
369 100 May 2001 988,736530 Local SB9,146 49 -40996 

100.000,DOO 00 517,01033 Base 493,58410 -21437 000 -21437 

WBIM 99=7950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
380 399May2001 2,964,619500 Local 2,967,51183 -2,89233 

300,000.000 00 1.529,150 74 awe 1,481 .678 66 .11,491 86 000 -1,49186 

WBIM 99XO17960 AUSTRALIA 13BILL 90DAY FUTURES SEP01 
381 3 002 Jul 2001 2,963,319 780 Local 2,967.GD5 28 -3 .6a5 50 

300,000,000 00 1,502,699 46 Bwe 1,455,019 39 -1,86892 000 -1.86892 

WB1M 99XO17960 AUSTRALIA BBILL 90DAY FUTURES SEP01 
381 2 09 May 2001 1,976,461 160 Local 1,978,34122 -1,88006 

200,000,000 00 1,019,45B 67 Base 987,78577 -96973 000 -96973 

WB1M 99XO17950 AUSTRALIA 13BILL 90DAY FUTURES SEP01 
386 1 Ml Jun 2001 988,230 5110 Local 989,19474 -954 '16 

100,000,000 00 612,10109 Base 493,90494 -49963 000 .49963 

WB1M 99XO17950 AUSTRALIA GBtLL GODAY FUTURES SEP01 
410 1 OR Apr 2001 989,001760 Local 989,14649 -14473 

100,000,000 00 484,61086 Base 493,58410 -7092 000 -7092 

WBIM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
421 3 003 Jul 2001 2,963,319 780 Local 2,967,029 40 -3,70962 

300,000,000 00 1,510,996 76 Base 1,455,031 22 -1,89153 000 -1,89153 

WBlM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
429 3(ZZJun2OOl 2,964,619500 Local 2,967,970 34 -3,35084 

300,000,000 00 1.533,301 21 Bass 1,471.617 95 -1,73306 000 -1,73306 
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Bass Currency USO - US DOLLAR 
Fund Asset ID Security Name Security Description 

Lot Contracts Trd Date Notional Notional 
Ticker Notional pa SO Date Proceeds Cost 

WB1M 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
446 200May2001 1,976,364840 Local 1,978,365 35 

200,000,000 00 1,015,456 25 Base 987,79783 

WB1M 99=7950 AUSTRALIA WILL 90DAY FUTURES SEP01 
447 2 00 May 2001 1,976,413 000 Local 1,978,389 48 

200,000,000 00 1,015,481 00 Base 987,60987 

WB1M 99XO17950 AUSTRALIA WILL 90DAY FUTURES SEP01 
468 4006JuI2001 3,951,189280 Local 3,955,800 79 

400,000,000 00 1.998,116 42 Bass 1,964,449 D9 

WBIM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
479 4 00 May 2001 3,952,729 680 Local 3,956,778 96 

40D,DOD,000 DO 2,009.172 50 Base 1,975,619 74 

WBlM 99XO17950 AUSTRALIA HILL 90DAY FUTURES SEPD1 
480 2 CS Jun 2001 1,976,653 820 Local 1,978,775 60 

200,000,000 00 1,025,488 01 Base 977.71302 

WBiM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
500 3 007 Jul 2001 2,963.391960 Local 2,966,28196 

300,000,000 00 1,512,218 92 Base 1,508,650 65 

WB1M 99X01795O AUSTRALIA HILL 90DAY FUTURES SEPOI 
509 1 CS Jun 2001 988,399 WO Local 989,38780 

100,000,000 00 512,78149 Base 488,85651 

WB1M 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
512 2CSJun200i 1,976,1146520 Local 1,978,775 60 

200,000,000 00 1,025,687 98 Base 9T7,713 03 

WB1M 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
517 1011) Apr 2001 989,170610 Local 989,14649 

100,000,000 00 497,25607 Base 493.584 10 

Close Ex . Rate Trd Ots of Orig Trds 
Future Gn/Ls 
Future GrVLs Bass Curr GrufLs Not Bass Future Gnw'L9 

-2,00051 
-1.02786 000 -1,02786 

.1,97648 
-1,01552 000 -1,01552 

-4 .611 51 
-2,33204 000 -2.33204 

-4,04928 
-2.05825 000 -2,05825 

-2,12178 
-1,10078 000 -1,10078 

-2.89000 
-1 .47477 000 -1,47477 

-98863 
-51290 000 -51290 

-1,92908 
-1,00081 000 -1,00081 
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ase Currency USD - US DOLLAR 
und Asset ID Security Name Security Description Close Ex Rate Trd Ole of Ong Trd 
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Ticker Notional Fie Stl Oats Proceeds Cost Future Gn/Le Base Curr GnIlLs Not Base Future Gn/L 

W81M 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
532 5 M Jun 2001 4,941,514 150 Local 4,945,973 70 -4,45955 

500,000,000 00 2,516,219 01 Base 2,469,524 67 -2.27080 000 -2,27080 

WBlM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
538 3 008 Jul 2001 2,963.247 6DO Local 2 .965,703 46 -2,45586 

30D,000,000 00 1,523,70192 Base 1,511,915 63 -1,26280 000 -1 .26280 

WB1M 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
553 8 06 May 2001 7,911,628 160 Local 7.913 .17192 -1,54376 

800,000,OGO 00 4,118,793 62 Base 3.948,672 78 -80368 000 -80368 

WBlM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP0`I 
559 1 CU Jun 2001 988,278740 Local 989,43608 .1,15734 

100,000,000 00 504,81278 Bwe 488,88037 -591 17 000 -591 17 

WBIM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
560 3 W Jun 2001 2,964,908 490 Local 2.968 .356 52 -3,44803 

300,000,000 00 1,514,475 26 Swe 1,465,675 49 -1,76125 000 -1,761 25 

WBlM 99XO17950 AUSTRALIA HILL 90DAY FUTURES SEP01 
581 2 009 Jul 2001 1,975,931 520 Local 1,977.690 18 -1 .75866 

200,000,000 00 1,004,168 40 Base 1,011,490 56 -89375 000 -89375 

WB1M 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
582 1009 Jul 2001 987,941700 Local 989,12236 -1,18066 

100,000,000 00 502,07197 Base 507,51868 -60001 000 -60001 

WBIM 99XO17950 AUSTRALIA GBILL 90DAY FUTURES SEP01 
599 20QMay200l 1,978.100000 Local 1,978,292 98 -19298 

200,000,000 00 1,033,557 25 Base 987,16820 -10083 000 -10083 

WB1M 99XO17950 AUSTRALIA BBILL90DAY FUTURES SEP01 
600 2 09 May 2001 1,978.148 240 Local 1,978,292 98 -14474 

200,000,000 00 1.033,582 46 Base 987,16820 -7563 000 -7563 
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WB1M 99XO17950 AUSTRALIA BB(U- 90DAY FUTURES SEPOI 
604 2 012 Apr 2GO1 1,977,473 060 Local 1,978.292 98 -81992 

200,000,000 00 1 .003,963 07 Base 987,16820 -41627 000 -41627 

W81M 99XO17950 AUSTRALIA BBILL90DAY FUTURES SEP01 
605 6 611 Jun 2001 5,929,383 480 Local 5,935,168 44 -5,78496 

600,000,000 00 3,008,569 18 Base 2.963,429 61 -2,93529 000 -2,93529 

WB1M 99XO17950 AUSTRALIA BBILL90DAY FUTURES SEP01 
606 1 = Jun 2001 988,278740 Local 989.19474 -91600 

100,000,000 00 501,45263 Base 493,90494 -46478 000 -46478 

WB1M 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEPOI 
631 4090 .1u12001 3,951,766800 Local 3,957,551 24 -5,78444 

400.000,000 00 2.003,150 60 Base 1 .9911,068 41 .2,93213 000 -2.93213 

WB1M 99XO17960 AUSTRALIA BBILL 90DAY FUTURES SEP01 
640 2CE,lun2001 1,975,979660 Local 1,978,92044 -2,94078 

200,000,000 00 1.009,528 01 Base 976,79513 -1,50244 000 -1,50244 

WBIM 99XO17950 AUSTRALIA BBILL SODAY FUTURES SEPOI 
646 8%5Jun2001 7,906,422640 Local 7.913,657 92 -7,13528 

800,000,000 00 4.067,063 81 ease 3,951,23948 -3,67039 000 .3,67039 

WBIM 99XO17950 AUSTRALIA B13ILL90DAY FUTURES SEP01 
660 6 00 May 2001 5,933,431800 Local 5.934 .878 94 -1.44714 

600,000,000 00 3,077,67108 Base 2,961,504 59 -75063 000 -75063 

WB1M 99XO17950 AUSTRALIA BBILL90DAY FUTURES SEP01 
666 3003JuI2001 2,963,897280 Local 2,967.198 26 -3,30098 

300,000,000 00 1 .507.141 77 Base 1,506,742 62 -1,67855 000 -1,67855 

WBIM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEPOI 
667 2 01Y Apr 2001 1,976,894 700 Local 1,978,292 9B -1 .39828 

200,000.000 00 999,91334 Bass 987,16820 -70725 000 -70725 
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ase Currency USD - US DOLLAR 
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WBIM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
692 4 02 Jun 2001 3 952,633 360 Local 3,966,77B 96 -4,14560 

400,000,000 00 2,052,207 24 Base 1,975,619 74 -2,15240 000 -2,15240 

WB1M 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
693 105 Jun 2001 988,182420 Local 989,19474 .1,01232 

1 00,000,ODO 00 513,064 M Base 493.9D4 93 -52560 000 -52560 

WBIM 99XO17950 AUSTRALIA BBILL 9DDAY FUTURES SEP01 
694 1 MS Jun 2001 988,302830 Local 989,19474 -89191 

100,000,000 00 513,12683 Base 493,90494 46308 000 -46308 

WB1M 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
706 3024JuI2001 2963,825100 Local 2,967,150 00 -3,32490 

300.000,000 00 1,504,437 62 Base 1,506,422 06 -1,68772 000 -1,68772 

WB1M 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
720 4 002 Jul 2001 3,951,670 520 Local 3,957,840 88 -6 .17036 

400,000,000 00 2,D41,037 82 Base 1 .953,590 26 -3,18699 000 -3.18699 

WBIM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
736 3 025 Jul 2001 2,963,752 890 Local 2.%6,35422 -2,601 33 

300,000,000 00 1,508,550 22 Base 1,533,90177 .1,32408 D 00 -1 .32408 

WBIM 99XO17950 AUSTRALIA HILL 90DAY FUTURES SEP01 
742 109 Mar 2001 989,411940 Local 989,14649 26545 

100.000,000 00 492,03456 Base 493,5114 10 13201 000 13201 

WB1M 99XO17950 AUSTRALIA BBILL WDAY FUTURES SEP01 
746 5 W Jun 2001 4,939,588 150 Local 4,945,973 70 -6.38555 

500,000.000 00 2,584,392 52 Base 2.469.S24 67 -3,34092 000 -3,34092 

WBlM 99XO17950 AUSTRALIABBILL90DAYFUTURES SEPOI 
747 100 May 2001 988,254660 Local 989,14649 -89183 

100,000,000 00 517,W 97 Base 493,58410 46705 000 -46705 
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989,46022 -1 .49446 
488,39756 -77383 000 -77383 

988,78474 -1,17986 
511.30059 -59854 000 -59854 

988,80885 -1,15587 
511.31306 -58637 000 -58637 

988,808115 -1,17992 
511,31306 -59857 000 -59857 

1,979,16187 -3,27847 
979,28924 -1 .69769 000 -1,69759 

989,14649 24131 
493,5114 10 11964 000 11964 

3,956,489 45 -2,70005 
1,975,178 43 -1,42886 000 A428 86 

989,19474 .1,34930 
493,90494 -70636 000 -70636 

3.956,778 96 -5.49344 
1,975,619 74 -2,87582 000 -2.87582 
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WB1M 99XG17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
765 1003 Jul 20011 987,965760 Local 

100,000,000 00 511,56867 Base 

WBIM 99XO17950 AUSTRALIA SBILL 90DAY FUTURES SEP01 
767 1026 Jul 2001 987,604880 Laced 

100,000,000 00 501,01196 Base 

WBlM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
768 1026 Jul 2001 987,652980 Local 

100,000,000 00 501,03636 Base 

WBIM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
769 1096 Jul 2001 987,628930 Laced 

100,000,000 ()0 501,024 16 Bass 

WBIM 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
770 2 003 Jul 2001 1,97S,883 400 Local 

200,000,000 OD 1.023,112 43 Base 

W81M 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
771 1 CO Mar 2001 989,387800 Local 

100.000,000 00 490,63847 Base 

WB1M 99XO179SO AUSTRALIA HILL 90DAY FUTURES SEP01 
772 408May2001 3.953,789400 Laced 

400,000,000 00 2.092,345 35 Base 

WB1M 99XO17950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
793 1 = Jun 2001 987,845440 Laced 

100,000,000 00 517,13709 Base 

WBIM 99=7950 AUSTRALIA BBILL 90DAY FUTURES SEP01 
796 4 = Jun 2001 3,951,285 520 Local 

400,000,000 00 2,068,497 97 Base 
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99XO17950 Total 218,376.306 83 Local 218,598,114 27 -221,80744 
112,506,026 47 Base 109,395,652 54 -114,31875 000 -114,31875 

VVB1M 99XO19907 AUSTRALIA BBILL 90 DAY FUTURES SEP02 
051 1 US Nov 2001 988,110190 Local 985,85234 2,25785 

100,000,000 00 515,991 14 Base 508,30547 1 .17905 000 1,17905 

WB1M 99XO19907 AUSTRALIA BBILL 90 DAY FUTURES SEP02 
086 2 W Dec 2001 1,976,991080 Local 1,973,527 73 3,46335 

200,000.000 00 1.020,522 80 Bass 1,057.316 57 1,78778 Goo 1,78778 

WBlM 99XO19907 AUSTRALIA BBILL 90 DAY FUTURES SEP02 
090 2 QV Nov 2001 1,976.702 000 Local 1,971,704 68 4,99732 

200,000,000 00 1,034,605 83 Base 1,016.610 93 2.61560 000 2,61560 

WB1M 99XO19907 AUSTRALIA BBILL90 DAY FUTURES SEP02 
123 3 00 Dec 2001 2,967,294 720 Local 2,960,507 64 6,78708 

3DO.000,000 DO 1 .502,341 32 Base 1,644,496 84 3,43630 000 3,43630 

WBIM 99XO19907 AUSTRALIA BBILL90 DAY FUTURES SEP02 
149 100 Nov 2001 990,039930 Local 985,73253 4.30740 

100,000,000 00 514,22674 awe 511,10232 2,23726 000 2,23726 

WBIM 99XO19907 AUSTRALIA MILL 90 DAY FUTURES SEP02 
167 100 Doc 2001 988,519630 Local 986,90792 1 .61171 

100,000,000 00 508,79105 Bass 525,62716 82955 000 82955 

WB1M 99XO19907 AUSTRALIA BBILL90 DAY FUTURES SEP02 
i9a 2 08 Nov 2001 1,9T7,714 140 Local 1,971,896 42 5,81772 

200,000.000 00 1,025,444 79 Base 1,020.062 02 3.01649 000 3,01649 

WBlM 99XO19907 AUSTRALIA MILL 90 DAY FUTURES SEP02 
209 3 GO Dec 2001 2,966,932 920 Local 2.961,708 67 5,22405 

300,000,000 00 1,514,915 95 Base 1,518,270 55 2,66740 000 2,66740 

Page 365 Prepared by State Street 



Fund Asset ID Security Name Security Description 
Lot Contracts Trd Date Notional Notional 
Ticker Notional P, Stl Date Proceeds Cost 

Trd Dts of Orig Trds 

Not Base Future Gn1Ls 

Close Ex. Rate 
Future GrOLs 
Future Gn1Ls Base Cum GrVLs 

WBlM 99XO19907 AUSTRALIA BBILL 90 DAY FUTURES SEP02 
210 2 Q9 Dec 2001 1,978,003 520 Local 1 .975,113 57 2,88995 

200.000,000 00 1,009,968 60 Base 1,019,949 04 1,47561 000 1.476 6`1 

WBIM 99XO19907 AUSTRALIA BBILL90 DAY FUTURES SEP02 
211 1 QV Doc 2001 989,050000 Local 987,6D4 88 1,44512 

100,000,000 00 505,00893 Base 514,04834 73788 000 73788 

WBlM 99XO19907 AUSTRALIA HILL 90 DAY FUTURES SEP02 
261 2 00 Dec 2001 1,977.424 860 Local 1,973,599 73 3,82513 

200,000.000 00 1,017,385 09 Base 1,047.981 33 1 .96803 000 1,96803 

WBIM 99XO19907 AUSTRALIA HILL 90 DAY FUTURES SEP02 
277 4GODec2001 3,956,007040 Local 3.954,560 48 1,44656 

400,000,000 00 2,015,981 19 Base 1,959.8130 17 73717 000 73717 

WBIM 99XO19907 AUSTRALIA BBILL 90 DAY FUTURES SEP02 
307 1 Q9 Nov 2001 988,857070 Local 986,18796 2.66911 

100.000,000 00 512,03019 Base 506,01304 1,38207 000 1,38207 

WBlM 99XO19907 AUSTRALIA BBILL 90 DAY FUTURES SEP02 
382 100 Doc 2001 988,688320 Local 986.85989 1,82843 

100,000,000 00 513,22811 Base 522.93705 94914 000 94914 

WB`lM 99XO19907 AUSTRALIA BBILL90 DAY FUTURES SEP02 
391 2 00 Nov 2001 1,9T7,907 040 Local 1,973,67176 4,23628 

200.000 .000 00 1,025,742 69 Base 1,018,217 26 2,19642 Goo 2,19642 

WBlM 99XO19907 AUSTRALIA BBILL 90 DAY FUTURES SEP02 
392 1 (10 Nov 2001 966,977640 Local 986,83588 2,14178 

100,000.000 00 512,88380 Base 510,391 51 1,11072 000 1,11072 

WBlM 99XO19907 AUSTRALIA HILL 90 DAY FUTURES SEP02 
422 100 Dec 2001 988,712430 Local 987,17217 1,54026 

100.000,000 00 513,24062 Base 522,01665 79955 000 79955 
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WBlM 99XO19907 AUSTRALIA BBILL 90 DAY FUTURES SEP02 
475 2 06 Dec 2001 1,977,762 360 Local 1,974,584 69 3,17767 

200,000,000 00 1,027.249 77 Bam 1,045,838 98 1 .65048 000 1,65048 

WBIM 99XO19907 AUSTRALIA BBILL 90 DAY FUTURES SEP02 
513 2030ec;2001 1,978,100000 Local 1,973.359 65 4,T40 35 

200,000,000 00 1,024,853 61 Base 1,029,007 83 2,45597 000 2,45597 

WBlM 99XO19907 AUSTRALIA BBILL 90 DAY FUTURES SEP02 
514 1 00 Dec 2001 989,074120 Local 986,61981 2,45431 

100,000,000 00 512,43930 Base 519,15934 1,27158 000 1,27158 

WBIM 99XO19907 AUSTRALIA BBILL 90 DAY FUTURES SEP02 
5" 100 Doc 2001 998,953520 Local 987,41252 1,54100 

100,000,000 00 512,57461 Base 523,82234 79870 000 79870 

WBIM 99XO19907 AUSTRALIA BBILL 90 DAY FUTURES SEP02 
598 2 09 Dec 2001 1,977,521 280 Local 1,975,089 52 2,43176 

200,000,000 00 1,024,168 27 Base 1,049,562 57 1,25940 000 1,25940 

WBlM 99XO19907 AUSTRALIA BBILL 90 DAY FUTURES SEP02 
588 100 Dec 2001 989.098240 Local 986,35586 2,74238 

100.000,000 00 509,68232 Base 520,40135 1 .41315 000 1,41315 

W81M 99XO19907 AUSTRALIA HILL 90 DAY FUTURES SEP02 
589 1 69 Dec 2001 968,784740 Local 987,604 B8 1,17986 

100,000,000 00 512,09162 Base 517,99876 61105 000 61105 

WB1M 99XO19907 AUSTRALIA GBILL 90 DAY FUTURES SEP02 
678 2 00 Dec 2001 1,977,810 6DO Local 1,973,335 65 4,47495 

200,000,000 00 1,021,539 17 Base 1,052.379 60 2,311 31 000 2,311 31 

WB1M 99XO19907 AUSTRALIA BBILL 90 DAY FUTURES SEP02 
725 5 90 Dec 2001 4,945,853 050 Local 4.937,591 82 B,261 23 

500,000,000 00 2.500,623 30 Base 2,585,718 56 4,17688 000 4,17688 
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WB1M 99XO19907 AUSTRALIA HILL 90 DAY FUTURES SEP02 
757 1 W Nov 2001 990,112440 Local 985.78045 4,33199 

100,000,000 00 509,41285 Base 512,50725 2,22881 000 2,22881 

WB1M 99XO19907 AUSTRALIA BBILL90 DAY FUTURES SEP02 
760 1 CKE Oct 2001 989,098240 Local 985,78045 3,31779 

100,000,000 00 508,09977 Base 512,50726 1,70435 000 1,70435 

WBIM 99XO19907 AUSTRALIA BBILL 90 DAY FUTURES SEP02 
794 1 08 Doc 2001 988,519630 Local 986,61981 1,89982 

100,000,000 00 510,17498 Bass 531.68942 98050 000 98050 

99XO19907 Total 
49,446.620 76 Local 49,349.579 56 97.04119 
25,435,20B 31 Base 25,723.819 51 49,98820 000 49,98820 

WBlM 99X020806 AUSTRALIA MILL 90DAY FUTURES DEC01 
03 1 W Oct 2001 989,822460 Local 988,73653 1.08593 

100,000.000 00 608,66976 Base 525,41459 55806 000 55806 

WB1M 99X020806 AUSTRALIA WILL 90DAY FUTURES DEC01 
09 3097JuI2001 2,962,237560 Local 2,965,245 69 -3,00813 

300,000,000 00 1,495,041 30 Base 1,605.455 24 -1,51820 000 -1,51820 

WB1M 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
010 1027 Jul 2001 987,388480 Local 988,13427 -74579 

100,000,000 00 498,33497 Base 499.79832 -37640 000 .37640 

WBIM 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
043 1 CM Oct 2001 989,870770 Local 988,85707 1,01370 

100,000,000 00 504,63612 Base 518,65553 51678 000 51678 

WB1M 99XO20806 AUSTRALIA 1313ILL 90DAY FUTURES DEC011 
044 19 000 Jul 2001 18,762,208 350 Local 18,781 .127 42 -18.91907 

1.900,000,000 00 9,484,296 33 Base 9,557.422 97 -9.56360 000 -9,56360 
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WB1M 99X0208D6 AUSTRALIA BBILL90DAY FUTURES DEC011 
044 59a Aug 2001 4.943,321 100 Local 4,939,323 48 3,99762 

600,000,000 00 2,614,028 20 Base 2,536,539 56 2,11395 000 2,11395 

WBIM 99X020806 AUSTRALIA WILL 90DAY FUTURES DEC01 
076 106 Sep 2001 989,846610 Local 987,26830 2,57831 

1()0,000,000 00 4154,727 89 Base 511,20753 1 .26260 000 1,26260 

WB1M 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
077 7 QO Sep 2001 6,928 757 220 Local 6,911,022 32 17.73490 

700,000,000 00 3,393,012 41 Base 3,562,433 32 8,6114 78 000 8,69478 

WB1M 99XO20806 AUSTRALIA BBILL90DAY FUTURES DECOI 
103 1 Q9 Aug 2001 988,736530 Local 988,08612 65041 

100,000.000 00 524,52473 Base 501,35490 34504 0 DO 34504 

W131M 99XO20806 AUSTRALIA MILL 90DAY FUTURES DECOI 
129 4 W Sep 2001 3,959,579 760 Local 3,949,650 08 9,92968 

400,000,000 00 1,955,240 49 Base 2,002,472 59 4,90328 000 4,90328 

WB1M 99XO20806 AUSTRALIA WILL 90DAY FUTURES DEC01 
136 1 M2 Oct 2001 989,870 770 Local 988,85707 1,01370 

100,000,000 00 502,65638 Base 518,65553 51476 000 51476 

WB1M 99XO20806 AUSTRALIA MILL 90DAY FUTURES DEC01 
169 100 Aug 2001 987,532740 1 ocal 988,80885 .1 .27611 

100,000,000 00 513,41827 Base 500,63392 -66345 000 -66345 

WBIM 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
173 2 09 Aug 2001 1,975,017 3BO Local 1,9T7,617 70 -2,60032 

200,000,000 00 1,026,81153 Base 1,001,267 84 -1,35191 000 -1,351 91 

WBIM 99XO20806 AUSTFIALIABBILL90DAYFUTURCS DEC01 
176 1 W Oct 2001 989,T74 140 Local 988,85707 91707 

100,000,000 00 503,30015 Base 518,65554 46633 000 46633 
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4,937,423 25 10.96440 
2,522,036 80 5,40216 000 5,40216 

989,02588 -50625 
490,26013 -25793 000 -25793 

988,85707 1,03787 
518,65553 52776 000 52776 

2.962,477 98 6,84444 
1.507,209 69 3,39621 000 3,39621 

3.951,045 06 4.57614 
2,063,234 43 2.40019 000 240019 

1,975.137 61 2,62475 
1,034,379 56 1 .37038 000 1 .37038 

1,975,137 61 4,16915 
997,64201 2.07207 000 2,07207 

2,962,453 95 6,43374 
1,502,260 40 3,19757 000 3,19757 

987,55678 96285 
517,38100 SD3 38 000 50338 
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W131M 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
194 5 M Oct 2001 4,W8,387 650 Local 

500.000,000 00 2,438,070 60 Base 

WB1M 99XO20806 AUSTRALIA MILL 90DAY FUTURES DEC01 
204 1 CBE Apr 2001 988,519630 Local 

100,000,000 00 503,65075 Base 

W131M 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
225 1 CM Oct 2001 989,894940 Local 

100,000,000 00 503,36158 Base 

WB1M 99X020806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
236 3 02 Oct 2001 2,969,322 420 Local 

300,000,000 00 1,473,377 79 Base 

WBIM 99X020806 AUSTRALIA HILL 90DAY FUTURES DEC01 
244 4 03 Sep 2001 3.955,621 200 Local 

400,000,000 00 2,074,723 32 Base 

WBIM 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
265 2 W Sep 2001 1.977,762 360 Local 

200,000,000 00 1,032,589 73 Base 

WB1M 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
282 2 MB Oct 2001 1,979,306 760 Local 

200,000.000 00 983,71546 Base 

WB1M 99X020806 AUSTRALIA BBILL90DAY FUTURES DEC01 
283 3GM0ct2001 2,968,687690 Local 

300.000,000 00 1 .475,637 19 Base 

WBIM 99XO20806 AUSTRALIA, BBILL 90DAY FUTURES DEC01 
301 105 Sep 2001 988,519630 Local 

100.000,000 00 516,79806 Base 
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WB1M 99XO20806 AUSTRALIA HILL 90DAY FUTURES DEC01 
311 1 (H Oct 2001 990,160790 Local 988,1157 07 1,30372 

100,000,000 00 496,66465 Base 518,65554 65395 000 65395 

W81M 99X020806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
328 1 MA Oct 2001 989,677530 Local 987,46060 2,21693 

100,000,000 00 492,36457 Base 503,50616 1,10292 000 1,10292 

WB1M 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DECOI 
329 3 (M Oct 2001 2,969,105 D40 Local 2,962,4T7 98 6,62706 

300,000,000 00 1,477,129 76 awe 1,511.357 53 3,29697 000 3,29697 

WBIM 99XO20806 AUSTRALIA HILL 90DAY FUTURES DEC01 
329 2 W Aug 2001 1,975,450 300 Local 1,977.617 70 -2,16740 

200,000,000 00 1,018,542 18 Bass 1,001,267 84 -1,11751 000 -1,11751 

WBIM 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
330 5 07 Aug 2001 4,938,505 450 Local 4.944,622 93 -6,11748 

500,000,000 00 2,546,293 42 Base 2,495,946 54 -3,15417 000 -3,15417 

WBlM 99X020806 AUSTRALIA HILL 90DAY FUTURES DECOI 
360 1 CD Oct 2001 990,064100 Local 988,1157 07 1,20703 

100,()00,000 00 502,25952 Base 518,65553 61233 0 DO 61233 

WBlM 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
375 6 00 Aug 2001 5.926,495 200 Local 5.929,552 112 -3,05692 

600,G00,000 00 3,065,775 97 Base 3,076,842 96 .1,581 34 0 00 -1,581 34 

WBIM 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
396 2 05 Oct 2001 1,979,451660 Local 1,974,969 30 4,48236 

200,000.0DO 00 1,D01,206 65 awe 1,015,529 22 2,26718 000 2,26718 

WBIM 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
397 2 05 Oct 2001 1,979,403 360 Local 1,975,450 30 3,95306 

200,D00,000 00 1,001,182 2.2 Base 1 .004,516 48 1,99946 000 1,99946 
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W81M 99X020806 AUSTRALIA BBILL 90DAY FUTURES DEC01I 
411 2 00 Aug 2001 1,975,883 400 Local 1,976.605 66 -72226 

200,000,000 00 1,013,825 77 Bwe 1,024,079 40 -37059 000 -37059 

WSIM 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
412 6 OD Aug 2001 5,927,505 780 Local 5,930,973 34 -3.46756 

600,000,000 00 3,041,403 22 Base 3,082,723 20 -1,77920 000 -1 .77920 

WB1M 99X020806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
412 1 (9 Sep 2001 988,543730 Local 987,55678 98695 

100.000,000 00 506,92523 awe 517,38100 50611 000 50611 

WB1M 99XO20806 AUSTRALIA MILL 90DAY FUTURES DEC01 
435 3 00 Oct 2001 2,969,902 290 Local 2.963,175 45 6,72694 

300,000,000 00 1,491,781 92 Base 1,506,774 71 3.37889 000 3,37889 

WBIM 99XD20806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
436 1 M11 Oct 2001 989,919100 Local 987,70109 2.21801 

100,000,000 00 497,23636 Base 501,35707 IIM41 11 000 1,11411 

WB1M 99X020806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
443 100 Sep 2001 9BB,832 960 Local 987,S5678 1 .27618 

100,000,000 00 506,57913 Base 517,38099 65379 000 65379 

WBIM 99X0201306 AUSTRALIA BBILL 90DAY FUTURES DEC01 
445 6 00 Aug 2001 5,930,828 640 Local 5,930,395 84 43280 

600,000,000 00 3,052,004 42 Base 3,087,169 61 22271 000 22271 

W81M 99XC20806 AUSTRALIA HILL MAY FUTURES DEC01 
468 2 00 Aug 2001 1,976,750 160 Local 1,975,811 20 93896 

200,000,000 00 1,022,375 18 Base 1,024,655 69 48563 000 4a5 63 

WB1M 99X020806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
469 3 00 Aug 2001 2,965,053 000 Local 2,963,752 B9 1 .30011 

300.000,000 00 11,533,525 41 Base 1,537,002 26 67242 000 67242 
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WBIM 99XO20806 AUSTRALIA MILL 90DAY FUTURES DEC01 
469 3 ED Oct 2001 2,969.829 780 Local 2,962,718 47 7,11131 

300,000.000 00 1.491,151 53 Bass 1,515,726 26 3,57059 000 3,57059 

WB1M 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
470 1 212 Oct 2001 989,870770 Local 987,58063 2,28994 

100,000,000 00 497,01411 Base 514,035 112 1,14978 000 1,14978 

WBIM 99X020806 AUSTRALIABBILL90DAYFUTURES DEC01 
473 10 Oct 2001 990.184960 Local 988.35100 1,83396 

100,000 000 00 505,58844 Base 515,62272 93642 000 93642 

W81M 99X020806 AUSTRALIA BBILL 90DAY FUTURES DECOI 
478 100 Sep 2001 988,808850 Local 987,580 113 1,22802 

100,000,000 00 514,67501 Base 517,39360 63918 000 63918 

WB1M 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DECOI 
501 1 00 Aug 2001 988,302930 Local 987,91763 38520 

100,000,000 00 510,65607 Base 512,33408 19903 000 19903 

WBIM 99XO20806 AUSTRALIA WILL 90DAY FUTURES DEC01 
504 5 00 Aug 2001 4,941,393 700 Local 4,939,636 30 1,75740 

500,000,000 00 2,553.218 12 Base 2,566,733 52 90804 000 90804 

WB1M 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
521 18(%IMar200I 17.798,559300 Local 17,794,461 82 4,09748 

1,800,000,000 00 8,881,481 D9 Base 9,050,460 29 2,04464 000 2,04464 

W81M 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
522 s Ita Mar 2001 4,944,164 800 Locall 4,942,766 83 1,39797 

500,000,000 00 2,467,138 24 Base 2,520,316 80 69759 000 69759 

WBIM 99X020806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
524 300May2001 2,965,920360 Local 2,966,576 79 -65643 

300 000,000 00 1,539,016 08 Base 1,468,851 63 -34062 000 -34062 
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WBIM 99XO20806 AUSTRALIA MILL 900AY FUTURES DEC01 
526 108 Sep 2001 989,822460 Local 987,58083 2,24163 

100,000,000 00 490,55601 Base 517,39359 1, 1 '10 95 000 1 .11095 

W81M 99X020806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
527 6 08 Sep 2001 5,939,224 620 Local 5,926,206 57 13,01805 

600,000,000 00 2,943,479 72 Bass 3,123,703 71 6,45174 000 6.45174 

W81M 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
528 4 06 Sep 2001 3,959.386 440 Local 3,951 .911 23 7,47521 

400,000,000 00 1,962,27192 Base 2,064,872 26 3,70471 000 3,70471 

WBIM 99XO20806 AUSTRALIA HILL 90DAY FUTURES DEC01 
529 2 CW Oct 2001 1,979,693 220 Local 1,975,113 57 4,57965 

200,000,000 00 993,60603 am@ 1,026.07155 2,29852 000 2.29852 

WBIM 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
530 2 OW Oct 2001 1,979,644 920 Local 1,976,065 48 4,57944 

200,000,000 00 993,58379 Base 1,024,07145 2,29842 000 2,29842 

WBIM 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
533 1 M Jun 2001 988,066120 Local 988,52503 -43891 

100.000,000 00 503,13345 Base 488,33136 -22349 000 -22349 

WB1M 99XO20806 AUSTRALIA MILL 90DAY FUTURES DEC01 
539 106 Aug 2001 988,206500 Local 987.86950 33700 

1()0 .000,000 00 519,99426 Base 517,34725 1T7 33 000 17733 

WBIM 99XO20BO6 AUSTRALIA 813ILL 90DAY FUTURES DEC01 
542 3 06 Aug 2001 2,964,547 260 Local 2.9CA .089 87 45739 

300,000,000 00 1 .559,044 77 Base 1,563,162 81 24068 000 24068 

WBIM 99XO20806 AUSTRALIA MILL 90DAY FUTURES DEC01 
579 2 (is Aug 2001 1,976.124 080 Local 1.975,498 40 62568 

200,000,000 00 1,042,603 06 Base 1,037,729 31 330 1 1 000 330 1`1 
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W81M 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
581 306Aug2001 2,964,113910 Local 2,963,367 90 74601 

300.000,000 00 1,563,1166 50 Base 1,556,657 16 39359 000 39359 

WBIM 99X020806 AUSTRALIA HILL 90DAY FUTURES DEC01 
585 1 (19 Sep 2001 989.749990 Local 988,08612 166387 

100,000,000 00 489,92625 Base 612,02623 B23 62 000 82362 

WBIM 99XO20806 AUSTRALIA GBILL90DAYFUTURES DEC01 
586 2 09 Sep 2001 1 .979,451660 Local 1,976,220 38 3,231 28 

200,000,000 00 979.82867 Base 1,024,077 40 1,59948 000 1 59948 

WBlM 99X020806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
608 1 C11 Oct 2001 989,846610 Local 987,53274 2,31387 

100.000,000 00 495,715 118 Base 512,03573 1,15879 000 1,15879 

WBIM 99XO20806 AUSTRALIA HILL 90DAY FUTURES DEC01 
609 2 M Oct 2001 1,979.596 600 Local 1,975,065 48 4,531 12 

200,000,000 00 991,381 98 Base 1,024,07145 2.26918 000 2.26918 

WB1M 99XO20806 AUSTRALIA MILL 90DAY FUTURES DEC01 
619 2 09 Aug 2001 1,976,557 480 Local 1,975,474 36 1,0W 12 

200,000,000 00 1 .058,248 87 Base 1,036,333 93 57990 000 57990 

WBlM 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
622 109 Aug 2001 988,254660 Local 987,67704 57762 

100.000,000 00 529,11154 Base 517.44400 30926 000 30926 

WBIM 99XO20806 AUSTRALIA MILL 90DAY FUTURES DEC01 
627 7 020 Jul 2001 6,914,412 820 Local 6,920,288 15 -5,87533 

7DO,000,000 00 3,504.915 87 Base 3,505,026 00 -2,97820 000 -2,97820 

WB1M 99XO20806 AUSTRALIA MILL 90DAY FUTURES DEC01 
633 1 (20 Sep 2001 989,822460 Local 988,11019 1,71227 

1()0,000.000 00 479,56898 Base 51203870 82959 000 82959 
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WBIM 99XO20806 AUSTRALIA MILL 90DAY FUTURES DEC01 
634 3 QD Sep 2001 2,969,105 040 Local 2,964,186 '13 4,91891 

300,000,000 00 1,438.531 39 Bass 1,534,065 18 2,38321 000 2,38321 

WBIM 99X020806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
649 2d3Jun2001 1,976,268540 Local 1,977,098 26 -82972 

200,000.000 00 1,016,592 64 Base 976,68654 -42681 000 -42681 

W81M 99X020806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
652 4 90 Aug 2001 3,953.307 640 Local 3,950,660 04 2,64760 

400.000,000 00 2,099,997 02 Bass 2,051,380 27 1,40640 000 1,40640 

WBIM 99X020806 AUSTRALIA SSILL 90DAYFUTURES DEC01 
656 1 QO Aug 2001 9B8,351 000 Local 987,62893 72207 

100,000,000 GO 525.01205 Base 519.88787 38356 000 38366 

WBIM 99XO20&)6 AUSTRALIA HILL 90DAY FUTURES DEC01 
656 CXL -190 Aug 2001 .988,3511 DOO Local -987,62893 -72207 

.100.000,000 00 -525,01205 Base -5`19,887 87 -38356 000 .38356 

WBIM 99XD20806 AUSTRALIA MILL 90DAY FUTURES DEC01 
657 190 Aug 2001 988,351000 Local 987,70109 64991 

100,0()0.000 00 525,01205 Base 513,20949 34523 000 34523 

W81M 99X020806 AUSTRALIA OBILL 90DAY FUTURES DEC01 
658 3 012 Oct 2001 2,968,815 240 Local 2,962,598 22 6.21702 

300.000,000 00 1,486,485 80 Base 1,536.107 18 3,11286 000 3.11286 

WB1M 99XO20806 AUSTRALIA BSILL 90DAY FUTURES DEC01 
680 5 (10 Sep 2001 4,948,749 950 Local 4.940 .984 35 7,76560 

500,000,000 00 2,404,102 73 Base 2,555,477 81 3,77252 000 3,77252 

WBIM 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
681 2 (20 Sep 2001 1,979,548 280 Local 1,975,835 34 3,71294 

200.000,000 00 961 .66455 Base 1,009,355 46 1,8037S 000 1 .60375 
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WB1M 99X020806 AUSTRALIA BBILL90DAY FUTURES DEC01 
703 1 120 Aug 2001 988,254660 Local 987,84544 40922 

I D0,000.000 DO 532,57044 Base 513,2114 49 22053 000 22053 

WB1M 99X0208D6 AUSTRALIA BBILL 90DAY FUTURES DEC01 
720 3 0115 Oct 2001 2,969,032 590 Local 2,962,742 50 6,29009 

300.000,D00 00 1,524,004 43 Base 1,533.81173 3,22870 000 3,22870 

WB1M 99XO20806 AUSTRALIA MILL 90DAY FUTURES DEC01 
723 3 (M Sep 2001 2,969.322 420 Local 2,963,175 45 6,M 97 

300,000,000 00 1,469,220 74 awe 1,513,886 34 3,G41 52 000 3,04152 

WB1M 99X0208D6 AUSTRALIA BBILL 90DAY FUTURES DEC01 
724 3 GO Sep 2001 2,969,539 830 Local 2,962.309 68 7,23015 

300,000,000 00 1,469.328 31 Base 1,530,032 95 3,57 48 000 3,57748 

W81M 99XO20806 AUSTRALIA BBILL90DAY FUTURES DEC01 
738 1 QQ Aug 2001 988.423260 Local 987,94544 57782 

100,000,000 00 526,43423 Base 513,2114 49 30775 000 30775 

WB1M 99X020806 AUSTRALIA BBILL 90DAY FUTURES DEC011 
761 2 CM Oct 2001 1,979,596 600 Local 1 .975,209 76 4,38684 

200,000,000 00 1,016,918 77 Base 1,021,776 01 2,25352 000 2,25352 

WB1M 99XO20806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
771 1096 Jul 2001 987,244260 Local 988,39917 -1,15491 

100,000,000 00 500,82901 Base 501,81026 -5115 89 000 -59589 

WB1M 99X020806 AUSTRALIA BBILL 90DAY FUTURES DEC01 
773 1 QG Aug 2001 988,278740 Local 987,84544 43330 

100,000,000 00 525.86312 Base 513,28449 23056 000 23056 

WB1M 99XO20806 AUSTRALIA HILL 90DAY FUTURES DEC01 
793 10Q6Sep2001 9,897,499900 Local 9,874,365 66 23,13424 

110()0 .000.000 00 4,895,303 45 Base 5.105,244 54 11 .44219 000 11,44219 
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99XD20806 Total 
240,296,633 75 Local 240.094,176 57 202.45718 
121,732,134 61 Base 123,524,392 50 100,75982 000 100,75982 

WB1M 99X021507 AUSTRALIA IOYR BONDS FUTURES LIAR01 
D42 1 (23 Fab 2001 1 51,13B 270 Local 1149,587 88 1,55039 

100,000 00 78,89418 Base 85,38476 80930 000 80930 

WBIM 99X021507 AUSTRALIA IOYR BONDS FUTURES MARDI 
042 CXL -1 (23 Fab 2001 -151,138 270 Local -149,58788 -1,55039 

-100,()00 00 -78,89418 Base -85,38476 -80930 000 -80930 

WB1M 99X021507 AUSTRALIA 10YR BONDS FUTURES MARDI 
044 1 (IS Fab 2001 151,138270 Local 149,587 all 1,55039 

100,00000 79,40605 Base 65,35476 81457 000 81467 

WBIM 99XO21507 AUSTRALIA IOYR BONDS FUTURES MARDI 
103 2 CIV Fab 2001 302,679720 Local 299,17576 3,50396 

200,OGO 00 158,84632 Base 170,76953 1 .83888 000 1,83868 

WB1M 99XO21507 AUSTRALIA 10YR BONDS FUTURES MAR01 
104 3 W Fab 2001 454,170930 Local 448,86300 5,30793 

300,00000 238,34890 Base 256,21100 2,78561 000 2,78561 

W61M 99XO21507 AUSTRALIA 10YR BONDS FUTURES MARDI 
105 2 (37 Fab 2001 302,681560 Local 299,27512 3,6D6 44 

20QODD 00 158,95224 Base 170,82624 1,89266 000 1,89266 

WB1M 99XO21507 AUSTRALIA 10YR BONDS FUTURES MAR01 
133 1 92 Jan 2001 149,786740 Local 148,451 11 1,33563 

100,00000 83,59598 Base 80,29720 74542 000 74542 

WGIM 9OX021507 AUSTRALIA IOYR BONDS FUTURES MAR01 
138 2 (33 Fab 2001 303,893520 Local 299,27512 4,6118 40 

200,00000 160,30383 Base 170.82624 2,43621 000 2,43621 
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WBlM 99X021507 AUSTRALIA 10YR BONDS FUTURES MAR01 
139 103 Fab 2001 151,845390 Local 149,68726 2,15813 

100,00000 80,09844 Base 85,44149 1,13841 000 1,13841 

WB1M 99XO21507 AUSTRALIA 10YR BONDS FUTURES MAR01 
150 2 W Jan 2001 301,371980 Local 296,90222 4,46976 

200,00000 164,03677 Base 160,59441 2,43289 000 2,43269 

WBlM 99XO21507 AUSTRALIA 10YR BONDS FUTURES I 
'151 1 MD Jan 2001 150,736150 Local 148,451 11 2,285 1 

100,00000 82,04569 Base 80,29721 1,24375 000 1,24375 

WBlM 99XO21507 AUSTRALIA 10YR BONDS FUTURES I 
208 6 CM Jim 2001 902,312700 Local 890,70666 11,606 1 

600,00000 492,75297 Base 481,78323 6,33806 000 6.33806 

WBIM 99XO21507 AUSTRALIA 10YR BONDS FUTURES I 
235 4 M Jan 2001 603,547120 Local 597,07362 6,47350 

400,00000 334,54617 Base 323,07719 3.56826 000 3,5118 26 

WBIM 99X021507 AUSTRALIA 10YR BONDS FUTURES I 
236 5 M Jan 2001 754,936550 Local 751,82851 3,10804 

500,00000 418,46133 Base 412,88148 1,72278 000 1,72278 

WBlM 99XO21507 AUSTRALIA 10YR BONDS FUTURES MARM 
237 1 M Jan 2001 150,836550 Local 150,63583 20072 

100,00000 83,60870 Base 83.51250 Ill 26 000 11126 

W81M 99XO21507 AUSTRALIA 10YR BONDS FUTURES I 
262 4 W Feb 2001 l 000 Local 602,54332 4,23068 

400,DOO 00 334,87857 Base 334,05002 2,33491 000 2.33491 

WBlM 99XO21507 AUSTRALIA 10YR BONDS FUTURES I 
278 1 03 12001 152,098990 Local 149,68726 2,411 73 

100,00000 79,39567 Base 85,44149 1,25892 000 1,25892 
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WB1M 99X021507 AUSTRALIA 10YR BONDS FUTURES MAR01 
279 2 03 Mar 2001 3D4,401 140 Local 299.37452 5,02662 

200,00000 158,89740 awe 170,88297 2,62390 000 2,62390 

WBlM 99X021507 AUSTRALIA 10YR BONDS FUTURES MAR01 
280 2 03 Mar 2001 303,893620 Local 299,47400 4,41952 

200,00000 158,6a2 42 Base 170,93976 2,30699 000 2.30699 

WSIM 99X021507 AUSTRALIA 10YR BONDS FUTURES MAR01 
29S 2 02 Fab 2001 303.589460 Local 301,27166 2,31780 

200,00000 167,55102 Bass 167,02501 1,27919 000 1,27919 

W81M 99XO21507 AUSTRALIA 10YR BONDS FUTURES MAR01 
298 4 (12 Feb 2001 606,976440 Local 602.8" 26 4,13216 

400,00000 334,99030 Base 334,21687 2,28054 000 2,28054 

WBlM 99X021507 AUSTRALIA 10YR BONDS FUTURES MAR01 
322 2 QS Feb 2001 302,377260 Local 302,02557 35169 

200,00000 166,36797 Base 169,06177 19350 000 19350 

WB1M 99XO21507 AUSTRALIA 10YR BONDS FUTURES MAROI 
358 106 Fab 2001 151 .239010 Local 151,28942 -50 41 

100,00000 83,13608 Bass 85,49365 -2771 000 -2771 

W81M 99XO21507 AUSTRALIA 10YR BONDS FUTURES MAR01 
380 107 Feb 2001 151,138270 Local 151,28942 451 15 

100,00000 82,08808 Base 85,49365 -8207 000 -8207 

WB1M 99XO21507 AUSTRALIA 10YR BONDS FUTURES MAR01 
381 2 W Fab 2001 302,075220 Local 302,67972 -60450 

200.00000 164.02684 Base 171,04431 .32824 000 -32824 

WBIM 99XO21507 AUSTRALIA 10YR BONDS FUTURES MAR01 
404 1 W Mar 2001 152,302260 Local 149,73700 2.56526 

100,00000 77,29340 Base B5,469 88 1,30187 000 1,30187 
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WB1M 99XO21507 AUSTRALIA 10YR BONDS FUTURES MAR01 
458 181 (12 Mar 2001 27,826,080 250 Local 27,206,453 55 619.62670 

18,100,000 00 14,188,518 32 Bass 15,039,803 79 315,94766 000 315.94766 

WB1M 99X021507 AUSTRALIA 10YR BONDS FUTURES MAR01 
466 1 (13 Feb 2001 151,845390 Local 151,33986 50553 

100,00000 81 .05507 Base 85,52215 26985 000 26985 

WBIM 99X021507 AUSTRALIA 10YR BONDS FUTURES MAR01 
467 3 (13 Feb 2001 455,384190 Local 452,21793 3,16626 

300,00000 243,084 OB Base 266,40072 1.69015 000 1,69015 

WBlM 99X021507 AUSTRALIA 10YR BONDS FUTURES MAR01 
501 2 OB Feb 2001 302,881 560 Local 299,07642 3,80514 

200,00000 159,01282 Base 170.71282 1,99770 000 1,99770 

WBIM 99X021507 AUSTRALIA iOYR BONDS FUTURES MAR01 
501 CXL -2 aill Feb 2001 -302,881560 Local -299,07642 -3,80514 

-200,00000 -159,01282 Base -170,71282 -1,99770 000 -1,99770 

WBIM 99X021507 AUSTRALIA 10YR BONDS FUTURES MAR01 
502 2 (19 Feb 2001 302,578840 Local 299,07642 3,50242 

200,00000 158.85389 Base 170.71282 1,838 T7 000 1,83877 

WBlM 99XO21507 AUSTRALIA 10YR BONDS FUTURES MAR01 
502 CXL -2 (19 Feb 2001 -302,578 940 Local -299,07642 -3,50242 

-200,00000 -158,85389 Base -170,71282 .1,83877 000 -1,83877 

WBIM 9SX021507 AUSTRALIA '10YR. BONDS FUTURES MARM 
638 2 W Feb 2001 302,578840 Local 299,07642 3,50242 

200,D00 00 158,85389 Base 170,71282 1,83877 000 1,83877 

WB1M 99X021507 AUSTRALIA 10YR BONDS FUTURES MAR01 
538 C)(L -2 (lit Feb 2DO1 -302,578 840 Local -299,07642 -3,50242 

-200,00000 .158,85389 Base -170,71282 -1 .83877 000 ~1,838 77 

Page 381 Prepared by State Street 

I 



moo Currency USD - US DOLLAR 
ind AssetlD Security Name Security Description Close Ex. Rate Trd Ole of Orig Trd 
Lot Contracts Trd Date Notional Notional Future GrJL& 
Ticker Notional Pa SO Date Proceeds Cost Future GnLs Bass Curr GrJL9 Not Base Future Grdl. 

Page 382 

0 0 

Prepared by S 

6 

Street 

WBIM 99XO21507 AUSTRALIA 10YR BONDS FUTURES MAR01 
539 2 0111 Fab 2001 302,578840 Local 298,87790 3,70094 

200,00000 158.85389 Base 170.59951 1,94299 000 1,94299 

WBIM 99X021507 AUSTRALIA '10YR BONDS FUTURES MAR0`1 
541 2 ail Feb 2001 302,881560 Local 298.9TT 16 3,90440 

200,00000 159,01282 Base 170,65616 2,04981 000 2,04981 

WBlM 99XO21507 AUSTRALIA 10YR BONDS FUTURES MAR01 
549 48 00 Mar 2001 7,426,451620 Local 7,334,070 19 92,38133 

4,800,000 00 3,705,79?9 31 Boom 3,768.959 98 46,09828 000 46.09828 

WBIM 99XD21507 AUSTRALIA 10YR BONDS FUTURES MAR01 
561 2 CIS Fab 2001 300,470940 Local 299.07642 1 .39452 

200,00000 159,70030 Base 170,71282 741 19 000 741 19 

WB1M 99XO21507 AUSTRALIA 10YR BONDS FUTURES MAR01 
562 2 05 Feb 2001 301.071 220 Local 299.07642 1,99480 

200.00000 160.0119 35 Base 170,71282 1,06024 000 1,06024 

99XO21507 Total 
45,083,766 66 Local 44,282,218 80 801,54786 
23,198,286 213 Base 24,254 .389 81 410.03073 000 410,03073 

WB1M 99XO21747 AUSTAALIATBONDS 3YR FUTURES MAR01 
518 9 001 Mar 2001 1,085,776 650 Local 1,062.502 74 23,27391 

900,00000 541,80255 Base 574,70773 1 1,613 68 000 11,61368 

WBIM 99XO22836 AUSTRALtA BBILL 90DAY FUTURES JUN02 
046 6000JuI200l 5,917,847280 Local 5,923.970 34 -6,1123 06 

600,000,000 00 2,991,47180 Base 3,089,647 22 -3.09521 000 -3,09521 
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WB1M 99X022836 AUSTRALIA BBILL90DAYFLJTURES JUN02 
079 5 Q5 Sep 2001 4,947,059 700 Local 4,932,859 29 14,20041 

500,000,000 00 2.422,575 14 Bass 2,559 558 OB 6,95395 000 6,95395 

W81M 99X022836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
085 2 09 Dec 2001 1,978,679 060 Local 1,971,441 11 7,23795 

200,000 000 00 1,021,394 13 ewe 1,019,727 93 3,73623 000 3,73623 

WBIM 99X022836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
122 1 QO Om 2001 989,822460 Local 9%.04410 3,77936 

100,000,000 00 501,14711 Base 500,02297 1,91298 000 1.91298 

W131M 99X022836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
135 2 CIR Oct 2001 1,979,499 980 Local 1,973,215 66 6,28432 

200,000,000 00 1,005,190 09 Base 1,036,332 31 3,19117 000 3,191 17 

WB1M 99XO22836 AUSTRALIA BBILL 90DXY FUTURES JUN02 
175 1 (R3 Oct 2001 989,701680 Local 986,69183 3,00985 

100,000,000 00 503,26331 Base 511,30371 1,53051 000 1,53051 

WBIM 99X022836 AUSTRALIA HILL 90DAY FUTURES JUN02 
202 2CWNov200l 1,979,065280 Local 1 .972 .256 03 6,80925 

200,000,000 00 1.026,W 35 Base 1,018.670 24 3,53059 000 3,53059 

WB1M 99XO22836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
242 103 Sep 2001 988,230580 Local 986,81187 1,41871 

100,000,000 00 518,32694 Base 516,793 3B 74411 000 74411 

WBIM 99XO22836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
259 100 Doc 2001 989,580930 Local 985,70858 3,87235 

1 00,G00,000 00 509.13939 Base 509,31562 1,99232 000 1,99232 
WB1M 99XO22836 AUSTRALIA MILL 90DAY FUTURES JUN02 

260 100 Dec 2001 989,653380 Local 985,90028 3,75310 
100,000,000 00 509,17666 ewe 499,85144 1,93097 000 1,93097 
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WBlM 99X022836 AUSTRALIA BBILL90DAY FUTURES JUN02 
271 105 Oct 2001 989,894940 Local 986,69183 3,20311 

100,000.000 00 501,18381 Base 511,30371 1,62173 000 1,62173 

WB1M 99X022836 AUSTRALIA MILL 90DAY FUTURES JUN02 
276 4 98 Doc 2001 3,958,516 920 Local 3,9",008 68 14,50834 

400,000,000 00 2,017,260 22 ewe 2,004,147 96 7,39345 000 7,39345 

WB1M 99XO22836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
309 3 11F Oct 2001 2,970.554 880 Local 2.960,435 65 10,11923 

300,000,ODD 00 1.490,030 33 Baso 1,534,296 35 5,07581 000 5,075 8`1 

WBIM 99XO22836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
381 1 GQ Doc 2001 989,629230 Local 985.90028 3,72895 

100,000,000 00 513.71653 Bwe 499,85144 1,93570 000 1,93570 

WB1M 99XO22836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
389 2 W Nov 2001 1,979.355 060 Local 1,972.280 00 7,07506 

200,0D0,000 00 1,026,493 53 Base 1,018,682 62 3,66913 000 3,66913 

WB1M 99XO22836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
390 1 (10 Nov 2001 989,701680 Local 986,09205 3,60963 

100,000,000 00 513,25929 Bwe 510,59846 1 .87195 000 1,87195 

WBlM 99XO22836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
414 1 09 Aug 2001 986,859890 Local 986,81187 4802 

100,000,W000 506,35781 Base 511,76064 2464 000 24 64 

WBlM 99XO22836 AUSTRALIA WILL 90DAY FUTURES JUN02 
436 2 CM Oct 2001 1,980,708 440 Local 1,973,479 68 7,22876 

200,000,000 Do 1 .004.021 11 ewe 1,008,053 42 3,66426 000 3,66426 

WBlM 99XO22836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
438 102 Oct 2001 989,846610 Local 986,28390 3,56271 

100,000.000 00 497,19995 ewe 516,31982 1,78955 000 1,78955 
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WBIM 99XO22836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
439 1 M8 Oct 2001 989,870770 Local 986,23593 3,63484 

100,000,000 00 497,21209 Base 516,68900 1,82578 000 1,82578 

W810 99X0221136 AUSTRALIA BBILL 90DAY FUTURES JUN02 
454 9 00 Sep 2001 8,899,062 660 Local 8,889,093 36 9,96930 

900,000,000 00 4,627,512 58 Base 4,646,329 10 5,18404 000 5,18404 

WB1Q 99XO22836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
455 9 0Q Sep 2001 8,899,279 650 Local 8,889,093 36 10,18629 

900,000,000 00 4,627,625 42 Base 4.646,329 10 5,29687 0 DO 5,29687 

WB1Q 99XO22836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
464 9 00 Sep 2001 8,899,279 650 Local 8,1189,093 36 10,18629 

900,000,000 00 4,627.625 42 Base 4,646,329 10 5,29687 000 5,29687 

WB1Q 99XO22836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
464 CXL -9 00 Sep 2001 -8,899,279 650 Local -8,889,093 36 .10,18629 

.900,0()0,000 00 -4,627,625 42 Base -4,646,329 10 -5,29687 000 -5,29687 

WBIQ 99XO22836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
465 90GSep2001 8,899,062660 Local 8,889,093 36 9,96930 

900,000,000 00 4,627,512 58 Base 4,646.329 10 5,18404 000 5,1 B4 04 

WB10 99XO22836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
465 CXL .9 00 Sep 2001 -8,899,062 660 Local -8,889.093 36 -9,96930 

-900,000 .000 00 -4,627,512 58 Base -4,646,329 10 -5,18404 000 -5,18404 

WBIM 99XO22836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
470 1 CID Oct 2001 990,402590 Local 986,35586 4,04673 

100,000,000 00 505,69956 Base 503,92921 2,06626 000 2,06626 

WB1M 99X022836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
471 1 M Oct 2001 990,426780 Lo(;aI 986.35586 4,07092 

100,000,000 00 505.71191 Base 503,92921 2,07861 000 2,07861 
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WB1Q 99X022836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
4T3 69 W Sep 2001 88.023,303 320 Local 87,90.256 56 120.04676 

8,900,000,000 00 45,T72,117 73 Base 45,947,032 21 62,42432 000 62,42432 

WB1Q 99X022836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
473 CXL -89 09 Sep 2001 -88,023,303 320 Local -87.903,266 56 -120.04676 

-8,900,000,000 00 -45.772 .117 73 Base -45,947,032 21 -62,42432 000 -62.42432 

WBIQ 99XO22836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
474 1Ga(FSep200I 9,890,982400 Local 9,876,770 40 14,21200 

1,000,000,000 00 4,961,316 77 Base 5,162.587 89 7,12874 000 7.12874 

WBIM 99X022836 AUSTRALIA MILL 90DAY FUTURES JUN02 
474 100 Dec 2001 989,798300 Local 985,99615 3.80215 

100,000,000 00 514.10124 Base 503.64684 1,97484 000 1 .97484 

WB10 99XO22836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
474 CXL -I0(IqSep200I -9,890,9824DO Local -9,676,770 40 -14,21200 

-1,000,000,000 00 4,961 .316 77 Base -5,162,587 89 -7,12874 000 .7,12874 

WB1Q 99XO22836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
475 96 all Sep 2001 94,951,115 520 Local 94,816,995 84 134,11968 

9,600,00000 00 47,627.479 56 Base 49,560,843 74 67,27443 000 67,27443 

WB1Q 99X0221136 AUSTRALIA BBILL 90DAY FUTURES JUN02 
475 CXL -96 (19 Sep 2001-94,951,115 520 Local -94,816,995 B4 .134,11968 

-9,600.000,000 00 -47,627,479 66 Bass -49,560,643 74 -67,27443 000 -67,27443 

WB10 99X022836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
476 19 09 Sep 2001 18,791,950 000 Local 18,765,863 76 26,OB8 24 

1,900,000,000 00 9,426.042 12 Base 9,808,916 99 13.08486 000 13,08486 

W131Q 99XO22836 AUSTRALIA BBILL90DAY FUTURES JUN02 
476 CXL -19 (19 Sep 2001-18,791,950 000 Local -18,765,863 76 -26,08624 

-1,900,000,000 00 -9,426 .D42 12 Base -9,808,916 99 -13,08486 0 DO -13,08486 
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WB10 99X022836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
479 10011Sep2001 9,890,982400 Local 9,876,770 40 14,21200 

1,000 000,000 00 4,961,316 77 Base 5.162,587 89 7,12874 000 7,12874 

WBIQ 99XO22836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
479 CXL -100GSop2001 -9,890,982400 Local -9,876,770 40 -14,21200 

-1,000,000,000 00 -4 .961,316 77 Bass -5,162.587 89 -7.12874 000 .7,12874 

WBlQ 99X022836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
480 96 00 Sep 2001 94,951,115 520 Local 94,816,995 84 134,11968 

9,600,000,000 00 47,627,479 56 Beau 49,560,843 74 67,27443 000 67,27443 

WBIQ 99X022836 AUSTRALIA MILL 90DAY FUTURES JUN02 
480 CXL -96 W Sep 2001 -94,951,116 520 Local -94,816,995 84 -134,11968 

-9 .600,000,000 00 -47,627,479 56 Base -49,560,843 74 -67,27443 000 -67,27443 

WBIQ 99XO22836 AUSTRALIA MILL 90DAY FUTURES JUN02 
481 19 00 Sep 2001 18,791 .950 000 Local 18,765.863 76 26,08624 

1,900,0D0,000 00 9,426,042 12 ewe 9,808,916 99 13,0114 86 000 13,08486 

WB10 99X022836 AUSTRALIA HILL 90DAY FUTURES JUN02 
481 CXL -19 all Sep 2001-18,791,950000 Local -18.765,863 T6 -26,08624 

-1 .900,000,000 00 .9,426,042 12 Base -9,808,916 99 -1.3,08486 000 .13,0114 86 

W810 99X022836 AUSTRALIA HILL 90DAY FUTURES JUN02 
482 89 (19 Sep 2001 88,023.303 320 Local 87,903,256 56 120.04676 

8,9DO,000,000 00 44,152,488 96 Base 45,947,032 21 60,21545 000 60.21545 

WBIQ 99XD22836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
482 CXL -89 00 Sep 2001 -88,023,303 320 Local -87,903,256 56 -120,04676 

-8 .900 .000,000 00 -44,152,488 96 Bwe -45,947,032 21 -60,2`15 45 0 01) -60,21545 

WB1Q 99X022836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
483 9 (10 Sep 2001 8,899,062 660 LocaJ 8,889.093 36 9,96930 

900,000,000 00 4,627,512 58 Bass 4,646,329 10 5,1 114 04 000 5,18404 

Page 387 Prepared by State Street 



lase Currency* USD - US DOLLAR 
und Asset ID Security Name Security Description Close Ex. Rate Trd Dts of Orig Trd 
Lot Contracts Trd Date Notional Notional Future GrJLs 
Ticker Notional Pa Stl Dots Proceeds Cost Future GrJLs Base Curr Ork/Le Not Base Future Grk1L 

WBIO 99XO22836 AUSTRALIA MILL 90DAY FUTURES JUN02 
483 CXL -9 00 Sep 2001 -8,899,062 660 Local -8 .889 .093 36 -9,96930 

-900,000,000 00 -4,627,5`12 58 Base -4,646,329 10 -5.18404 000 -5,18404 

WB10 99XO22836 AUSTRALIA MILL 90DAY FUTURES JUN02 
484 100GSep2G01 9,890,982400 Local 9,876,770 40 14,21200 

1,000,000,000 00 4,961,316 77 Base 5,162,587 89 7,12874 000 7,12874 

WBIQ 99X022836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
484 CXL -10GGSep200l -9,890,982400 Local .9,876,770 40 -14,21200 

-1,000,000,000 00 -4,961,316 77 Base -5,162,587 89 -7,12874 000 -7,12874 

WB1Q 99XO22836 AUSTRALIA WILL 90DAY FUTURES JUN02 
485 96 (19 Sep 2001 94,951,115 520 Local 94.816,995 B4 1134,1119 68 

9,6()0,000 .000 00 47,627,479 56 Base 49,560,843 74 67,27443 000 67,27443 

WBIQ 99XO22836 AUSTRALIA MILL 90DAY FUTURES JUN02 
485 CXL -96 (19 Sep 2001-94,951,115 520 Local -94,816,095 84 -134,11968 

-9 .600,000,000 00 -47,627,479 56 Bass -49,660,843 74 -67.27443 000 -67,27443 

WBIQ 99XO22836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
486 190GSep200`I 18,T91,950000 Local 18,765,863 76 26,08624 

1,900,000,000 00 9,426,042 12 Base 9,808,916 99 13,0114 86 000 13,08486 

WBIQ 99XO22836 AUSTRALIA MILL 90DAY FUTURES JUN02 
486 CXL -19 all Sep 2001 -18,791,950 000 Local -18,765,863 76 -26,08624 

-1,9()0,000,000 00 -9,426,042 12 Base .9,808,916 99 -13,0114 86 000 -13,08486 

WBIO 99XD22836 AUSTRALIA BBILL90DAY FUTURES JUN02 
487 89 OU Sep 2001 88,023.303 320 Local 87,903,256 56 120,04676 

8,900,0D0,000 00 44,152.488 96 Base 45,947,032 21 60,21545 000 60,21545 

WBIQ 99XO22836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
487 CXL -89 00 Sep 2001 -88,023,303 320 Local -87,903,256 56 -120.04676 

-81900,000.000 00 -44.152,486 96 Base -45,947,032 21 -60,21545 000 -60,21545 
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WBIQ 99X022836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
488 1007Sep2001 9,890,9824DO Local 9,876,770 40 14,2`12 DO 

1.000,000,000 00 4,961.316 77 Base 5,162,587 89 7.12874 000 7.12874 

WBIQ 99XO22a36 AUSTRALIA BBILL 90DAY FUTURES JUN02 
488 CXL -100(lSep2001 -9,890,982400 Local -9,876,770 40 -14,21200 

-1,000,000,000 00 -4,961.316 77 Bass -5,'162,587 89 -7,12874 000 -7,12874 

WB10 99X022836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
489 96 09 Sep 2001 94,951,115 520 Local 94,816,995 84 134.11968 

91600,000.000 00 47,627 .479 56 Base 49,560,843 74 67,27443 000 67,27443 

WBiQ 99XO22836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
489 C)(L -96 00 Sep 2001-94,951,115 520 Local .94,816,995 84 .134,11968 

-9 .600 .000,000 00 -47,627,479 56 Base -49,560,843 74 -67,27443 000 -67,27443 

WBIQ 99X022a36 AUSTRALIA BBILL 90DAY FUTURES JUN02 
490 19 09 Sep 2001 18 791,950 000 Local 18,765,863 76 26,08624 

1,900,000,000 00 9,426,042 12 Base 9,808,916 99 13,08486 000 13,0114 86 

WSIQ 99X0221136 AUSTRALIA HILL 90DAY FUTURES JUN02 
490 CXL -19 (JV Sep 2001 -18,791,950 000 Local -18,765,863 76 -26,08624 

-11900,000,000 00 -9,426,042 12 Base -9,808,916 99 -13,08486 000 -13,08486 

W810 99XO22836 AUSTRALIA MILL 90DAY FUTURES JUN02 
491 89 00 Sep 2001 88,023,303 320 Local 87,903,256 56 120,04676 

8.900,000 .000 00 44,152 .488 96 Base 45,947,032 21 60,21545 000 60,21545 

WBIQ 99X022S36 AUSTRALIA BBILL 90DAY FUTURES JUN02 
491 CXL -89 OU Sep 2001 -88,023,303 320 Local -87,903,256 56 .120,M 76 

-81900,000,000 00 -44,152,488 96 Base 45,947,032 21 -60.21545 000 -60,21545 
W81Q 99XO22836 AUSTRALIA 813ILL 90DAY FUTURES JUN02 

495 9 00 Sep 2001 8,899,279 650 Local 8,889,093 36 10,18629 
900,000 000 00 4,581,349 17 Base 4.646,329 10 5,24390 000 5,24390 
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WBIQ 99XO22836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
496 100GSep2001 9,890.982400 Local 9,876.770 40 14,21200 - 

1.000,000,000 00 4,961,316 77 Bwe 5,162,587 89 7,12874 000 7,'128 74 

W810 99X022836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
496 CXL 40WSep200l .9,890,982400 Local -9.876,770 40 -114,212 00 

-1,000,000,000 00 4,961 .316 77 Base -5.162,587 89 -7,12874 000 -7,12874 

WBlQ 99XO22836 AUSTRALIA HILL 90DAY FUTURES JUN02 
497 96 00 Sep 2001 94,951,115 520 Local 94,816,995 84 134,11968 

9,600,000,000 00 47,a27,479 56 Base 49.560,843 74 67,27443 000 67,27443 

WB10 99X022836 AUSTRALIA MILL 90DAY FUTURES JUN02 
497 CXL -96 a(7 Sep 2001-94,951,115 520 Local .94.816,995 84 -134,11968 

-9.600,000 .000 00 -47,627,479 56 Base -49,560.843 74 -67.27443 000 -67,27443 

WB10 99X022836 AUSTRALIA HILL 90DAY FUTURES JUN02 
498 19 00 Sep 2001 18,791 .950 000 Local 18,765,863 76 26,08624 

1,900,01>0.000 00 9,426,042 12 Base 9,808,916 99 13.09486 000 13,08486 

WB10 99X022836 AUSTRALIA HILL 90DAY FUTURES JUN02 
498 CXL -19(IGSep2001-18,791,950000 Local -18,765,863 76 -26,086 24 

-1,900,000,000 00 -9,426,042 12 Base -9,808 .9116 99 -13,08486 000 -13,08486 

W810 99XO22836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
499 89 W Sep 2001 88,023,303 320 Local 87,903,256 56 120.04676 

8.900,000 .000 00 44,152,488 96 awe 45.947,032 21 60,21545 000 60,21545 

WBIQ 99XO22636 AUSTRALIA BBILL 90DAY FUTURES JUN02 
499 CXL -69 (Iq Sep 2001-88,023,303 320 Local .87.903,256 56 -120,04676 

-8 .900,000 .000 00 -44,152.4B8 96 Base -45,947,032 21 -60.21545 000 -60,21545 

WB10 99XO22836 AUSTRALIA SBILL 90DAY FUTURES JUN02 
500 9 00 Sep 2001 8,899,062 660 Local 8.889,093 36 9,96930 

90c),000,000 00 4,581,237 46 awe 4.646.329 10 5,13220 000 5,13220 
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WB10 99XO22836 AUSTRALIA HILL 90DAY FUTURES JUN02 
501 I0Q(1Sep2001 9,890,982400 Local 9.876,T70 40 14,212 OG 

1 .000,000,000 00 4,961,316 77 Bass Sj 62.587 89 7,12874 000 7,12874 

WB1Q 99X022836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
502 96 aGr Sep 2001 94,951,115 520 Local 94,816,995 64 134.11968 

9.6w,000,000 00 47,627,479 56 Base 49,560,843 74 67.27443 000 67,27443 

WBlQ 99XO22836 AUSTRALIA MILL 90DAY FUTURES JUN02 
503 19 0V Sep 2001 18,791,950 000 Local 18,765,863 76 26,08624 

1,900,000,()00 00 9,426,042 12 Bwe 9.808,916 99 13,08486 000 13,08486 

WBlQ 99XG22836 AUSTRALIA MILL 90DAY FUTURES JUN02 
5D4 89 09 Sep 2001 88,023,303 320 Local 87,903,256 56 120,04676 

8,900,000,000 00 44,152,488 96 Bwe 45,947,032 21 60,21545 000 60,21545 

WBIM 99X022836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
512 2 00 Dec 2001 1.979,499 980 Local 1,972,232 06 7,26792 

200,000,000 00 1,025,578 94 Base 1,021,221 76 3,76551 000 3,76551 

Wl3lM 99XO22836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
530 100 Nov 2001 9DO,354 220 Local 986,11603 4.23819 

ioci,ow,wo 00 504.48644 Base 5D9,328 93 2,15893 000 2,15893 

WB1M 99XO22836 AUSTRALIA MILL 90DAY FUTURES JUN02 
583 1 02 Nov 2001 990,257490 Local 986,11603 4,14146 

100,000,000 00 502.55568 awe 509,32893 2,10179 000 2,101 79 

WB1M 99XO22836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
587 100 Doc 2001 989,646610 Local 985,70858 4.13803 

100,000,000 00 510.06796 Base 510,39990 2,13233 000 2,13233 

WBIM 99X022836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
587 109 Dec 2001 989,653380 Local 985,99615 3.65723 

100,000,000 00 512,54149 Base 503,64683 1,89408 Goo 1,894 08 
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WBIM 99XO22836 AUSTRALIA MILL QODAY FUTURES JUN02 
630 1090 Jul 2001 986,475820 Local 987,24426 -76844 

100,000,000 00 500,04459 Base 513,95936 -38952 000 -38952 

WBIM 99XO22836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
637 100 Sep 2001 989,194740 Local 986,81187 2,38287 

100,000,000 00 479,26486 Bass 516,79337 1,15450 000 1,15450 

WBIM 99XO22836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
638 1 QO Sep 2001 989,243000 Local 986,88391 2,35909 

100,000,000 00 479,28823 Base 522,25897 1,14298 000 1,14298 

WBlM 99XO22a36 AUSTRALIA BBILL 90DAY FUTURES JUN02 
651 190 Aug 2001 987,436560 LocaJ 986'M 89 57667 

100,000,000 00 524,52630 Base 611,78554 30633 000 30633 

WB1M 99X022836 AUSTRALIA MILL 90DAY FUTURES JUN02 
653 1 QO Aug 2001 987,460600 Local 986.85989 60071 

100,000,000 00 524,53907 Base S111,78554 31910 000 31910 

WB1M 99X022836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
677 105 Dec 2001 989,653380 Local 985,73253 3,92085 

100,000,000 00 511.15597 Base 510.41231 2,02512 000 2,02512 

WB1M 99X022836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
664 2 QO Sep 2001 1,978,486 000 Local 1,972,807 68 5,67832 

200.0D0,000 00 961,148 51) Base 1,023,689 90 2,75853 000 2,75853 

WB1M 99X022836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
685 3 QO Sep 2001 2,967,801390 Local 2,959,211 52 8,58987 

300,000.000 00 1,441,757 92 Base 1,S35,534 86 4,17296 000 4.17296 

WB1M 99X022836 AUSTRALIA BBILL90DAY FUTURES JUN02 
721 3 Q@ Sep 2001 2,968,163 400 Local 2.959,379 48 8.78392 

300.000,000 00 1 .468,647 25 Base 1 .634,142 44 4,34628 000 4,34628 
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WBIM 99XO22836 AUSTRALIA MILL 90DAY FUTURES JUN02 
722 1 Q0 Sep 2001 989,315390 Local 986,42783 2,88756 

100.000.000 00 489.51326 Base 508,99676 1,42876 000 1,42876 

WB1M 99X022836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
724 3 Q0 Doe 2001 2,969,684 820 Local 2,958,276 17 11,40865 

300,000,000 00 1,501,472 65 Base 1,499,648 01 5,76822 000 5,76822 

WBIM 99XO22836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
758 1 CK6 Oct 2001 989,605080 Local 986,25991 3,34517 

I DO.000,000 00 508,36013 Bass 516,70157 1,71841 000 1,71841 

WBIM 99XD22836 AUSTRALIA BBILL90DAY FUTURES JUN02 
759 1 CXB Oct 2001 989,629230 Local 986,33187 3,29736 

100,000,000 00 508,37254 Base 519,20510 1 .69385 000 1,69385 

WBIM 99XO22836 AUSTRALIA BBILL 90DAY FUTURES JUN02 
792 6 Q5 Sep 2001 5,935,602 780 Local 5,919,046 91 16,55587 

600,000,000 00 2,935,749 14 Base 3,035,385 52 8,18853 000 8,18853 

99X022836 Total 
320,456,106 15 Local 319,915,389 30 540,71685 
161.574,200 25 awe 166,783.353 21 272,66651 Goo 272,66651 

WBlM 99XO2354S AUSTRALIA TBONDS 10YR FUTURES JUN01 
042 302 CK2 Jun 2001 43,621,650 100 Local 46,072,131 92 -2,450,48182 

30,200,000 00 22,853,382 50 Base 23,166.333 82 -1,283.807 46 000 -1,283,807 46 

WBIM 99XO23545 AUSTRALLATBONDS 10YR FUTURES JUN01 
043 60(X2Jun2001 8,669,398800 Local 8,733,836 37 -64,43757 

6,DOO,000 00 4,541,898 03 Base 4648,52780 -33,75883 000 -33,75883 

WB1M 99X023545 AUSTRALIA TBONDS 10YR FUTURES JUN01 
044 15 02 Jun 2001 2,168,061 760 Local 2,154,216 30 13,84545 

1,500.000 00 1.135,847 55 Bass 1,114,753 32 7,25362 000 7.25362 
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143,40412 1,18081 
73,68104 61863 000 61863 

143,498 ̀ 12 1,13430 
73,72933 59426 000 59426 

143,68635 1 .08869 
73,82605 57036 000 57036 

1,298,993 08 56309 
660,79924 29501 000 29501 

153,58088 -9,75314 
78,31089 -5,12332 000 -5.12332 

163,58088 -9,80029 
78,31089 -5,14809 000 .5,14809 

460,742 64 -23,55069 
234,93267 .11,92371 000 .11,92371 

307,16176 -19,97 38 
156,62178 -10,46615 000 -10,46615 

153.58098 -7,27287 
78,31089 -3,75935 000 -3,75935 
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WBIM 99X023545 AUSTRALIA TBONDS 10YR FUTURES JUN01 
045 1 CK2 Jun 2001 144.584930 Local 

100,00000 75.74804 Base 

WB1M 99X023545 AUSTRALIA TBONDS 10YR FUTURES JUN01 
046 1 C12 Jun 2001 144,632420 Local 

100,00000 75.T72 92 Base 

WB1M 99XO23545 AUSTRALIA TBONDS 10YR FUTURES JUN01 
047 1 02 Jun 2001 144,775040 Local 

100,00000 75,84764 Bass 

W81M 99XO23545 AUSTRALIA TSONDS 10YR FUTURES JUNDI 
048 902 .1un2001 1,299,556170 Local 

900,00000 680,83748 Base 

WBIM 99XO23545 AUSTRALIA TBONDS IOYR FUTURES JUN01 
065 1 lie May 2001 143,827740 Local 

100.00000 75,55271 Base 

WB1M 99X023545 AUSTRALIA TBONDS 10YR FUTURES JUN01 
066 1 Oe May 2001 143,780590 Local 

100,00000 75,52794 Base 

WBIM 99XO23545 AUSTRALIA TBONDS 10YR FUTURES JUN01 
096 3 CEB Apr 2001 437,191950 Local 

300,00000 221,35028 Base 

VVB1M 99X023546 AUSTRALIA TBONDS 10YR FUTURES JUN01 
107 2 QQ May 2001 287,184380 Local 

200,00000 150,45590 Bass 

WB1M 99X023545 AUSTRALIA TBONDS 10YR FUTURES JUN01 
333 100 May 2001 146,308010 Local 

100,00000 75,62661 Base 
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Lot Contracts Trd Data Notlonall Notiorfal Future Gn/Le 
Ticker National Fie SU Date Proceeds Cost Future Gn/Ls Bass Curr Gn/Ls Net Base Future GrdL 

W81M 99XO23545 AUSTRALIA TBONDS 10YR FUTURES JUN01 
333 CXL .100 May 2001 -146,308 010 Local -153.58088 7,27287 

.100,00000 -75,62661 Base .78,31089 3,75935 000 3,75935 

WB1M 99XO23545 AUSTRALIA TBONDS 10YR FUTURES JUN01 
364 100 May 2001 146,308010 Local 153,58088 -7,27287 

100,00000 75,62661 Bass 78,31089 -3,75935 000 -3,75935 

WB1M 99XO23545 AUSTRALIA TBONDS 10YR FUTURES JUN01 
407 7 = Apr 2001 1 .061,496 770 Local 1,074,706 22 -13,20945 

700,00000 520.13342 Base 547,99270 -6,47263 000 .6,47263 

WBIM 99XO23545 AUSTRALIA TBONDS 10YR FUTURES JUN01 
408 1 M9 Apr 2001 151,688750 Local 163.S2946 -1,94071 

100,00000 74,27849 Bass 78.28467 -95095 000 -95096 

WB1M 99XO23545 AUSTRALIA TBONDS 10YR FUTURES JUN01 
600 2 MA Jun 2001 289,835700 Local 307,16176 -17.32606 

200,00000 147,06263 Base 156,62178 -8.79124 000 -8,79124 

WB1M 99XO23545 AUSTRALIA TBONDS 10YR FUTURES JUN01 
601 3 03 Jun 2001 434,610690 Local 460,74264 -26,131 95 

300,00000 220.52146 Base 234,93267 -13.25935 000 -13,25935 

WBIM 99X023545 AUSTRALIA TBONDS 10YR FUTURES JUN01 
601 1012 Apr 2001 148,058390 Local 153,52946 -5,47107 

100,00000 75.16924 Bass 78,2114 67 -2 .7T7 66 000 -2,7T7 66 

WB1M 99X023545 AUSTRALIA TBONDS 10YR FUTURES JUN01 
602 3 012 Apr 2001 444,322200 Local 460,58838 -16,26618 

300,00000 225,58238 Base 234,85402 -8,25834 000 -8,26834 

WB1M 99XO23545 AUSTRALIA TBONDS 10YR FUTURES JUN01 
603 3 012 Apr 2001 443,881260 Local 460,58838 .16,70712 

300.00000 225,35852 Base 234,85402 -8,48220 000 -8,48220 
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WB`1M 99X023545 AUSTRAUATBONDS 10YR FUTURES JUN01 
631 2 00 May 2001 295,138800 Local 307,16176 -12,02296 

200,00000 154,32808 Base 156,62178 -6,28681 000 -6,28681 

WB1M 99X023545 AUSTRALIA TBONDS 10YR FUTURES JUN01 
632 3 00 May 2001 442,561890 Local 460.74264 -18,18075 

300,00000 231,41561 Base 234,93267 -9,50671 000 -9,50671 

WBIM 99XD23545 AUSTRALIA TBONDS 10YR FUTURES JUN01 
641 2 (115 Jun 2001 290.503600 Local 307,16176 .16,65816 

200,DOO 00 149,43505 Base 156,62178 -8,56896 000 -8,56896 

W[31M 99X023545 AUSTRALIA TBONDS 10YR FUTURES JUN01 
642 1 11115 Jun 2001 145,299590 Local 153,5110 88 -8.28129 

100,00000 74,74211 Bass 78,31089 4,25990 000 -4,25990 

WB1M 99XO23545 AUSTRALIA TBONDS 10YR FUTURES JUN01 
643 105 Jun 2001 145,204030 Local 153,58088 -8,37685 

100,00000 74,69295 Base 78,31089 -4,30905 000 4,30905 

WSIM 99XO23545 AUSTRALIA TBONDS 10YR FUTURES JUN01 
644 4 = Jun 2001 5131,389 640 Local 614,32352 -32,93388 

400,00000 299,D66 83 Base 313,24356 -16,941 19 000 -16,941 19 

WBW 99XO23545 AUSTRALIA TBONDS 10YR FUTURES JUN01 
645 2 95 Jun 2001 290,790480 Local 307,18176 .16,37128 

200,000 DO 149,58262 Base 156,62178 -8,421 39 000 -8,421 39 

WB1M 99X023545 AUSTRALIA TBONDS 10YR FUTURES JUN01 
665 4 017 Apr 2001 588,719080 Local 614,16926 -25.45018 

400,00000 297.77411 Base 313,16490 .12,87270 000 -12,87270 

WBlM 99XO23545 AUSTRALIA TBONDS 10YR FUTURES JUN01 
666 901YApr2001 1,324,180350 Local 1,382,227 92 .68,04757 

90QOOO 00 669,77042 Base 704,79802 .29,36046 000 -29,36046 
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W81M 99X023545 AUSTRALIA TBONDS 10YR FUTURES JUN01 
691 4 03 Jun 2001 581,389640 Local 614,32352 .32.93388 

400,00000 301 .85750 Base 313,24356 -1709927 000 1709927 

W81M 99XD23545 AUSTRALIA TBONDS 10YR FUTURES JUN01 
744 2 M7 Jun 2001 289,550080 Local 307,16176 -17,61168 

200,00000 151 .49260 Base 156,62178 -9.21443 000 -9,21443 

WB1M 99XO23545 AUSTRALIA TBONDS 10YR FUTURES JUN01 
745 1 MY Jun 2001 144,727480 Local 153,58088 -8,85340 

100,00000 75,72142 Base 78,31089 4,63210 000 4.63210 

WB1M 99XO23545 AUSTRALIA TBONDS 10YR FUTURES JUN01 
770 4 CM Mar 2001 618,248240 Local 613,80956 4,43868 

400,00000 306,52748 Base 312,98149 2.20069 000 2,20069 

W81M 99X023545 AUSTRALIA TBONDS 10YR FUTURES JUN01 
785 5 01D Apr 2001 738,579350 Local 767,90440 -29,32505 

500,00000 378,96506 Base 391,65445 -15,04668 000 .15,04668 

W81M 99XO23545 AUSTRALIA TBONDS 10YR FUTURES JUN01 
786 3 019 Apr 2001 443,294190 Local 460,74264 .17.44845 

300,00000 227,45425 Base 234,93267 -8.95280 000 -8,95280 

WB1M 99XO23545 AUSTRALIA TBONDS 10YR FUTURES JUN01 
787 1 OED Apr 2001 147,618210 Local 153,58088 -5,96267 

100,00000 75,74290 Base 78,31089 -3,05945 000 .3.05945 

99X023545 Total 
67.391,940 29 Local 70,360,473 62 -2,968.533 33 
35.144,522 73 Base 35,662,544 25 -1,549,978 61 000 -1,549,978 61 

WB1M 99X025888 AUSTRALIA BBILL 90DAY FUTURES DEC02 
278 1 126 Dec 2001 988,013900 Local 989,26713 -1,25323 

100,000.0DO 00 503,49188 Base 502,05307 -63865 000 -63865 
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WBIM 99XO25888 AUSTRALIA BBILL 90DAY FUTURES DEC02 
515 103 Dec 2001 988,302830 Local 989,31539 

100,000.000 00 512,03970 Base 503,95726 

WBIM 99XO25888 AUSTRALIA BBILL 90DAY FUTURES DEC02 
590 109 Dec 2001 987,701 D90 Local 989.36366 

100,000,000 00 511,53039 Base 503,98185 

WBIM 99XO25888 AUSTRALIA MILL 90DAY FUTURES DEC02 
726 1 QO Doc 2001 9118,134 270 Local 989,29126 

100,000.000 00 499,6DO 69 Base 502.D65 31 

99X025888 Total 
3,952,152 09 Local 3,957,237 44 

2,026,662 66 Base 2,012,057 49 

WB1M 99X026522 AUSTRALIA TBONDS 3YR FUTURES JUN01 
049 8 02 Jun 2001 941,053600 Local 966.38416 

800,00000 493,01798 Base 482,22570 

WB1M 99XO26522 AUSTRALIA TBONDS 3YR FUTURES JUN01 
409 103 Apr 2001 120,019690 Local 120,79802 

100,00000 58,80965 Base 60,27821 

99X026522 Total 
1,061,073 29 Local 1,087,182 18 

551,82763 Base 542,50391 

WB1M 99X031977 AUSTRALIA TBONDS 3YR FUTURES SEP01 
196 100 Aug 2001 102,838110 Local 100.98094 

100,00000 53,93859 Base 52.90391 

WBlM 99X031977 AUSTRALIA TBONDS 3YR FUTURES SEP01 
480 9 (10 Sep 2001 925,290720 Local 909,76573 

900,00000 481,61382 Base 476,40205 
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-1,01256 
-52461 000 -52461 

-1,66257 
-86105 000 -86105 

-1,15699 
-58497 000 -5114 97 

-5.08535 
-2,60928 000 -2,60928 

-25,33056 
-13,27068 000 -13,27068 

-77833 
-38138 000 -38138 

-26,10889 

-13,65206 000 -13,65206 
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99X031977 Total 
1,028,128 83 Local 1,010,746 67 17,38216 
535,55241 Base 529,305 D6 9.05485 000 9,05485 

WBlM 99X031985 AUSTRALIA T13ONDS 10YR FUTURES SEP01 
04 2 90 Aug 2001 204,526780 Local 198,96194 5,56384 

200,00000 108.37821 Base 104,23616 2,94828 000 2,94828 

W81M 99X031985 AUSTRALLATBONDS 10YR FUTURES SEPOI 
047 3 Q6 Aug 2001 308,169180 Local 298,44291 9,72627 

300.000 DO 162.95986 Base 156,35424 5,14325 000 5.14325 

W81M 99XD31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
048 3 000 Jul 2001 297.557640 Local 298,44291 -88527 

300.00000 150,41539 Base 156,35424 -44750 000 -44750 

W81M 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
048 190 Aug 2001 102,915560 Local 99.48097 3,43459 

1 00,ODO 00 54 .421 75 Base 52,11808 1,81621 000 1,81621 

WB1M 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
049 1080 Jul 2001 99,222710 Local 99.48097 -25826 

100.00000 50,15708 Base 52,11808 -13055 000 -13055 

WB1M 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
049 1 ge Aug 2001 102.992 6130 Local 99,48097 3,511 71 

100,000 DO 54.46253 Base 52,11808 1,85699 000 1,85699 

W81M 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
050 6 000 Jul 2001 594,894480 Local 596,88582 -1,99134 

600,00000 300,71916 Base 312,70848 -1,00662 000 -1,00662 

W81M 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
051 4 000 Jul 2001 396,449120 Local 397,92388 -1,47476 

400,00000 200,40503 Bass 208,47232 -74549 000 -74549 
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WBIM 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
052 4 080 Jul 2001 396.302040 Local 397,92388 -1,62184 

400,00000 200,33068 Base 208,47232 -81984 000 -81984 

WB1M 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEPOI 
053 1000 Jul 2001 99,259550 Loral 99,48097 -22142 

100,00000 50,17570 Bass 62,11808 -11193 000 -11193 

W81M 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
104 1 GO Aug 2001 103,495730 Local 99,48097 4,01476 

100,00000 54,90448 Bass 52,11808 2,12983 0 OD 2,129 83 

WBIM 99X031985 AUSTRAUATBONDS 10YR FUTURES SEPOI 
105 2 GO Aug 2001 207,224500 Local 198.96194 8,26256 

200,00000 109,93260 Base 104,23616 4.38329 000 4,38329 

WBIM 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
106 1 GO Aug 2001 103.690020 Loral 99,48097 4,20905 

100,00000 55,00756 Base 52,11808 2,23290 000 2,23290 

WBIM 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
107 3 CO Jun 2001 434,467860 Loral 431,62473 2,1143 13 

300,00000 228,70388 Base 226,12820 1.49662 000 1,49662 

WB1M 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
107 2 90 Aug 2001 207,302260 Local 198,96194 8,34032 

200,00000 109,97385 Base 104.23616 4,42454 000 4,42454 

WB1M 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
107 CXL -3 CC Jun 2001 -434,467 860 Local -431 .62473 -2,84313 

-300.00000 -228,70388 Base -226,12820 -1,49662 000 -1,49662 

WBIM 99X031985 AUSTRALIA TBONDS ̀ 10YR FUTURES SEP01 
123 2 DO Aug 2001 198,888040 Local 198,96194 -7390 

200,00000 103,521 22 Base 104,23616 -3846 000 -3846 
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WBlM 99X0319B5 AUSTRALIA TBONDS 10YR FUTURES SEPOI 
124 5 00 Aug 2001 497,035500 Local 497AD4 85 -36935 

500,00000 258,70698 Base 260,59040 -19225 000 -19226 

W81M 99XO31985 AUSTRALIA TSONDS 10YR FUTURES SEP01 
125 1 00 Aug 2001 99.370180 Local 99,48097 .11079 

100,00000 51 .72218 Base 52,11808 -5767 000 -5767 

WB1M 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEPOI 
144 100 Aug 2001 103,728930 Local 99.48097 4,24796 

100,00000 55,121 55 awe 52,11808 2,25737 000 2,25737 

WB1M 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEPOI 
145 2 GD Aug 2001 207,613620 Local 198,96194 8,65168 

200,00000 110,32588 Base 104,23616 4.59750 000 4,59750 

WBIM 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
146 100 Aug 2001 103.651 130 LccJW 99,48097 4,17016 

100,00000 55,08021 Base 52,11808 2,21602 000 2,21602 

WB1M 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
174 2 02 Aug 2001 '195,8138 040 Local 198,96194 .7390 

200,00000 103,401 89 Bwe 104,23616 -3842 000 -3842 

WBlM 99XQ31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
176 6 (92 Aug 2001 596,442600 Local 596,88582 -44322 

600,00000 310,09051 Bass 312.70848 -23043 000 -23043 

WB1M 99X031985 AUSTRALIA TBONDS IGYR FUTURES SEPOi 
177 1 OQ Aug 2001 99,370180 Local 99,48097 -11079 

100,00000 51,66256 Base 52,11808 .5760 000 -5760 

WBIM 9SX031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
195 1 00 Aug 2001 103,379370 Local 99.48097 3.89840 

100,00000 54,22248 Base 52,11808 2,D44 71 000 2,04471 
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WB1M 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
245 2 03 Sep 2001 206,991460 Local 198,96194 

200,00000 108,56702 Base 104,23616 

WBIM 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
289 1000 Jul 2001 98,161630 Local 99,48097 

100,00000 50,12133 Base 52,11808 

WBlM 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
290 1000 Jul 2001 98,197980 Local 99,48097 

100,00000 50,13989 Bass 52,11808 

W81M 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
291 1000 Jul 2001 98,125290 Local 99,48097 

100,00000 50,10277 Base 52,11808 

WBIM 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
334 7 W Aug 20011 696,625510 Local 696,36679 

700,00000 359,18011 ewe 364,82656 

WSIM 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
335 2 W Aug 2001 199.109820 Local 198,96194 

200,00000 102,66102 Bass 104,23616 

WBIM 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEPOI 
376 100 Aug 2001 99,591 910 Local 99,48097 

100,00000 61,61890 Base 52,11808 

W81M 99XD31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
377 108 Aug 2001 99,703000 Local 99,48097 

100,00000 51,57636 Base 52,11808 

WBIM 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
378 2 08 Aug 2001 199,257840 Local 198,96194 

200,00000 103,07608 Base 104,23616 
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WBIM 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
379 6 00 Aug 2001 597.995700 Local 596,88582 1,10988 

600,00000 309,34318 Base 312,70848 57414 000 57414 

WBIM 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
416 9 09 Aug 2001 902,347020 Local 895.32873 7,01829 

900,00000 462,99426 Base 469,06272 3,60108 000 3,60108 

WB1M 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
417 3 09 Aug 2001 300.894300 Local 298,44291 2,451 39 

300,00000 154,38887 Base 156,35424 1,25781 000 1,25781 

WBlM 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
418 2 00 Aug 2DO1 200,670880 Local 198,96194 1,70894 

200,00000 102,96423 Base 1D4,236 16 87686 000 87686 

WBIM 99XD31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
419 3 09 Aug 2001 301,118400 Local 298,44291 2,67549 

300,00000 154,50395 Base '156,354 24 1.372 79 000 1,37279 

WB1M 99XD31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
445 1 (10 Sep 2001 102,800000 Local 99,48097 3.31903 

100,00000 52,66444 Base 52,11808 1.70034 000 1,70034 

WB1M 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
446 6 00 Aug 2001 615,416280 Local 596,88582 18,53046 

600,00000 316,69322 Bass 312.70a 4a 9,535 77 000 9,53577 

WB1M 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
446 1 00 Sep 2001 102,646190 Local 99,48097 3,16522 

100,00000 52,58564 Base 52,11808 1 .621 54 000 1,62154 

WB1M 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
447 2 00 Aug 2001 204,986300 Local 198,96194 6,02336 

200,00000 105,48544 Base 104.23616 3,09962 000 3,09962 
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WBIM 99X031985 AUSTRALIA THONDS 10YR FUTURES SEPOI 
447 2 (10 Sep 2001 205,446120 Local 198,96194 6,48418 

200,00000 105,25005 Base 104,23616 3,32185 000 3,32185 

WBIM 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
469 2 006 Jul 2001 197,271060 Local 198,96194 -1,69088 

200,00000 99.75998 Base 104,23616 -86508 000 -85508 

WBIM 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEPOI 
470 100 Aug 2001 102,033760 Local 99,48097 2,55279 

100,00000 52,77196 Bass 52,11808 1.32030 000 132030 

WB1M 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
471 4 03 Aug 20DI 07,982 520 Local 397,92388 10,05864 

400,00000 211,00856 Base 208,47232 6.20233 000 5,20233 

WB1M 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
472 100 Aug 2001 101,1143 300 Local 99,48097 2,36233 

100,00000 52,67335 Base 52,11808 1,22180 000 1,221 80 

WBIM 99X031985 AUSTRALIA TBONDS 110YR FUTURES SEP01 
473 5 00 Aug 2001 509,787600 Local 497,40485 12,38275 

500,00000 263,66215 Base 260,59040 6,40436 000 6,40436 

WB1M 99X031985 AUSTRALtATBONDS 10YR FUTURES SEP01 
479 46 00 Sep 2001 4,728,800 000 Local 4,576,124 62 152,67538 

4,600,D00 00 2,461,340 40 Base 2,397,43171 79,46754 000 79,46754 

WB1M 99X031985 AUSTRALIATBONDS 10YR FUTURES SEP01 
495 1 (IQ Sep 2001 104.589590 Local 99,48097 5,10862 

100,00000 54,08328 Base 62,11808 2,64167 000 2,64167 

WB1M 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
496 189 09 Sep 2001 19,745,153 190 Local ISM5,118 99 940,03430 

18,900,000 00 10,210 .218 73 awe 9.852,001 82 486.Dgl 73 000 4116,091 73 

Page 404 Prepared by State Street 



am Currency USD - US DOLLAR 
und AssetID Security Name Security Description elms Ex. Rate 7rd Dts of Ong Trd 

Lot Contracts Trd Date Notional Notional Future Gn/Ls 
Ticker Notirl N SU Date Proceeds Cost Future Gn1Ls Base Curr Gn1Ls Not Be" Future Gn/L 

WBIM 99X031985 AUSTRALIATBONDS 10YR FUTURES SEP01 
497 28 09 Sep 2001 2,924,108 880 Local 2,T78,732 83 145,37605 

2,800,000 00 1,512.056 70 Bam 1,438,416 62 75,17397 000 75,17397 

WB1M 99X031985 AUSTRALIA TBONDS IGYR FUTURES SEP01 
498 123 Oa Sep 2001 12.816,267 900 Local 12,264.36126 551,906 64 

12.300,000 00 6.627,292 `14 Bass 6,345,376 56 285,39096 000 285,39096 

WB1M 99XG31985 AUSTRALIA TBONDS IOYR FUTURES SEP01 
501 2 007 Jul 2001 198,298160 Local 198,96194 -66378 

200,00000 101 .19155 Base 104.23616 -33873 000 -33873 

WB1M 99X031985 AUSTRALIA TBONDS IOYR FUTURES SEP01 
502 1 067 Jul 2001 99,222710 Local 99,48097 -25826 

100,00000 50,63335 awe 52,11808 -131 79 000 -13179 

W81M 99XC31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
505 2 00 Aug 2001 203,534500 Local 198,96194 4.57256 

200,00000 105,16628 awe 104,23616 2,36264 000 2.36264 

VVBIM 9SX03`1985 AUSTRALIA TBONDS IDYR FUTURES SEP01 
506 2 00 Aug 2001 203,838860 Local 198,961 94 4.87692 

200,00000 105.32354 Base 104.23616 2,51990 000 2,51990 

WBIM 99X031985 AUSTRALLATBONDS 10YR FUTURES SEP01 
507 100 Aug 2001 101,881360 Local 99,48097 2,40039 

100,00000 52,64210 Base 52,11808 1.24028 000 1,24028 

WBlM 99XO31985 AUSTRALLATBONDS 10YR FUTURES SEP01 
508 2 00 Aug 2001 203,686600 Local 198,96194 4,72466 

200,WO OD 105,24487 awe 104,23616 2,44123 000 2,441 23 

WBlM 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
509 3 00 Aug 2001 305,415810 Local 298,44291 6,97290 

300.00000 157.80835 Base 156.35424 3,60290 000 3,60290 

Page405 Prepared by State Street 



ase Currency* USD - US DOLLAR 
ind Asset ID Security Nanve Security Description Close Ex Rate Trd Ots of Orig Trc 
Lot Contracts Trd Date Notional Notional Future GnFLs 
Ticker Notional pa Still Date Proceeds Cost Future Gras Bass Curr GrdLs Not Bass Future Gn1l. 

WBIM 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
539 1008 Jul 2001 98,965280 Local 99,48097 -51569 

100,00000 50,88795 Base 52,11808 -26517 000 -26517 

WB1M 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
540 1028 Jul 2001 99,002010 Local 99,48097 47896 

100,00000 50,9DS 83 Base 52,11808 -24628 000 -24628 

WBIM 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
543 100 Aug 2001 101,350 '180 Local 99,48097 1,86921 

100,()0000 63,33046 Base 52,11808 98358 000 98358 

WB1M 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
544 2 06 Aug 2001 202,776020 Local 198,96194 3,81408 

200,00000 106,700 T4 Base 104,23616 2.00697 000 2,ODS 97 

WBIM 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
645 2 06 Aug 2001 203,003200 Local 198,96194 4,04126 

200,00000 106,82028 Base 104,23616 2,12651 000 2,12651 

WB1M 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
546 106 Aug 2001 101,616340 Local 99.48097 2.13437 

100,00000 53.46999 Base 52,11808 1,12311 000 1,12311 

W81M 99XO31985 AUSTRALLATBONDS 10YR FUTURES SEP01 
582 108 Aug 2001 100,935240 Local 99,48097 1,45427 

100,00000 53,25343 Base 52,11808 76727 000 76727 

WB1M 99XO31985 AUSTRALATBONDS 10YR FUTURES SEP01 
583 2 06 Aug 2001 201 .79S240 Local 198,96194 2,83330 

200,00000 106,46717 Base 104,23616 1,49485 000 1,49485 

WBIM 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
684 106 Aug 2001 100,822440 Local 99,48097 1,34147 

100.00000 53,19392 Base 52,11808 70776 000 70776 
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WBIM 99XO31985 AUSTRAUATBONDS10YRFUTURES SEP01 
585 3 06 Aug 2001 302,580060 Local 298,44291 4,13715 

300,00000 159,641 24 Base 156,35424 2,18276 000 2,18276 

WBIM 99X031985 AUSTRALIATBONDS 10YR FUTURES SEP01 
585 2 009 Jul 2001 200,074400 Local 198,961 94 1,11246 

200,00000 101 .6T7 81 Base 104,23616 56535 000 56535 

WBIM 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
586 2 069 Jul 2001 199,628500 Local 198,96194 66656 

200,00000 101,45120 Base 104,23616 33875 0 DO 33875 

WBIM 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
587 1009 Jul 2001 99,851 360 Local 99,48097 37039 

100,00000 50,74446 Base 52.11808 18823 000 19823 

W81M 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
588 2 009 Jul 2001 199,925620 Local 198,96194 96368 

200,00000 101,60220 Base 104,23616 48974 000 48974 

WB1M 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEPOI 
589 2 009 Jul 2001 200,000000 Local 198,96194 1,03806 

200.00000 101 .64000 Base 104,23616 52764 000 52754 

WB1M 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
593 3 CO Jun 2001 434,467860 Local 431,62473 2.84313 

300,00000 228,70388 Base 226,12820 1,49662 000 1,49662 

WBIM 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
593 CXL -3 03 Jun 2001 -434,467 860 Local 431,62473 -2,1143 13 

-300,00000 -228,70388 Base -226,12820 .1,49662 000 -1,49662 

WBIM 99X031985 AUSTRALIA T13ONDS 10YR FUTURES SEP01 
606 3 M Jun 2001 300,446730 Local 298,2.2130 2,22543 

300,00000 158,15516 Base 156,23814 1,17147 000 1 17147 
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WBlM 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
607 4 = Jun 2001 402,539120 Local 397,62840 4.9`10 72 

400,ODO 00 212,25888 Bass 208,31752 2,58942 000 2,58942 

WBiM 99X0319BS AUSTRALIA TBONDS 10YR FUTURES SEP01 
60B 2 Dil Jun 2001 201,344560 Local 198,81420 2,53036 

200,00000 106.16899 Base 1104,158 76 1,33426 000 1,33426 

WB1M 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEPOI 
609 5 M Jun 2001 503,548950 Local 497,18324 6.36571 

500,00000 265,52136 Base 260,47430 3,35664 000 3,35664 

WBIM 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
611 2 OKS Jun 2001 201.569740 Local 198,96194 2,60780 

200,00000 106,40867 Base 104,23616 1,37666 000 1,37666 

WBIM 99X0319B5 AUSTRALIA TBONDS 10YR FUTURES SEP01 
612 2 05 Jun 2001 201,720040 Local 198,96194 2.75810 

200,00000 106,48801 Base 104,23616 1,45600 000 1.45600 

WBIM 99XD31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
613 3 DIN Jun 2001 302,692860 Local 298,44291 4,24995 

300,00000 159,79156 Base 156,35424 2,24355 000 2,24355 

WBIM 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
614 1 CM Jun 2001 101,010530 Local 99,48097 1,52956 

100,00000 53,32346 Base 52.11808 80745 000 80745 

W81M 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEPOI 
615 1 CM Jun 2001 100,597310 Local 99,48097 1,11634 

100,000 DO 52,62245 Base 52,11608 58396 000 58396 

WB1M 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
616 3 CM Jun 2001 301,9D4 340 Local 298,44291 3,46143 

300,00000 157,92616 Bass 156,354 24 1,81067 000 1 .81067 
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WB1M 99X0319115 AUSTRALIA TBONDS 10YR FUTURES SEP01 
617 103 Jun 2001 100,672280 Local 99,48097 1,19131 

100.00000 52.66167 Base 52,11808 62317 000 62317 

WBIM 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
618 2 CM Jun 2001 201,419 5BO Local 198,96194 2.45764 

200,00000 105,36258 Base 104,23616 1,28559 000 1,28559 

WB1M 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
619 2 CM Jun 2001 201,494640 Local '198,96194 2.53270 

200,00000 105,401 85 Base 104,23616 1,32486 000 1,32486 

WB1M 99X031985 AUSTRALJAT13ONDS 10YR FUTURES SEP01 
620 4 (X9 Jun 2G01 401,939880 Local 397,92388 4,01600 

400,00000 209,33029 Base 208,47232 2,09153 000 2.09153 

WBIM 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
621 4 (13 Jun 2001 402,089600 Local 397,92388 4,16572 

400,00000 209,40826 Base 208.47232 2,16951 000 2,16951 

WB1M 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
622 5 US Jun 2001 502,237800 Local 497,40485 4,83295 

500,000GO 261,56545 Bass 260,59040 2.51700 000 2,51700 

WB1M 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
624 1 09 Aug 2001 101,501600 Local 99,48097 2,02063 

100,00000 54,34396 Base 52,11808 1,08185 000 1 .08185 

WB1M 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
625 2 CE2 Jun 2001 201,269560 Local 198,96194 2,30762 

200.00000 104,09662 Base 104,23616 1,19350 000 1,19350 

WB1M 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
625 109 Aug 2001 101,425850 Local 99.48097 1,94488 

100,00000 54,30340 Base, 52,11808 11,1341 29 000 1,041 29 
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WB1M 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
626 2 W Jun 2001 201,344660 Local 198,961 94 2,38262 

200,00000 104,13541 Base 104,23616 1,23229 000 1 .23229 

WBIM 99XD31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
627 1 (12 Jun 2001 100,709790 Local 99,48097 1,22882 

100.00000 52,08710 Base 52,11 B 08 63555 000 63555 

WBIM 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
628 1 M5 Jun 2001 101,199050 Local 99,48097 1,71808 

100,00000 52,60207 Base 52,11808 89134 000 89134 

WB1M 99XD31985 AUSTRAUATBONDS 10YR FUTURES SEP01 
629 1 C95 Jun 2001 101,388010 Local 99,48097 1,907 D4 

100,00000 52.60010 Base 52.11808 98937 000 98937 

WB1M 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEPOI 
630 3 IRS Jun 2001 303,937110 Local 298.44291 5,49420 

300,00000 157,68257 Base 156,36424 2,85039 000 2,85039 

WBIM 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
631 1 MS Jun 2001 101,274S80 Local 99,48097 1,79361 

100,00000 62,54125 Base 52,11808 93052 000 93052 

WB1M 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEPOI 
632 5 090 Jul 2001 499,814050 Local 497,404 115 2.40920 

500,00000 253,35574 Base 260,59040 1 .22122 000 1,22122 

WBIM 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
632 1 CS Jun 2001 101,236810 Local 99,48097 1,75584 

10D.000 00 52,52166 Base 52,11808 91093 000 91093 

WBIM 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
633 5 DDO Jul 2001 500,000000 Loceil 497,40485 2,595 15 

500,0()000 253,45000 Base 260,59040 1,31548 000 1,31548 
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WBIM 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
633 2 MI Jun 2001 202,171760 Local 198,96194 3,20982 

200,00000 104,88671 Base 104,23616 1,66525 000 1,66525 

WBIM 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
634 2 W Jun 2001 200,969 9640 Local 198,961 94 2,DD8 00 

200.00000 102,65545 Base 104,23616 1,02569 000 1,02569 

W81M 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
634 1 020 Jul 2001 100,037200 Local 99,48097 55623 

100,00000 50,70886 Base 52.11808 281 95 000 28195 

WBlM 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEPOI 
635 1 (BY Jun 2001 100,522400 Local 99,48097 1,04143 

100,00000 51,34684 Base 52,11808 53196 0 DO 531 96 

WBlM 99X031985 AUSTRALIA TSONDS 10YR FUTURES SEP01 
659 3 00 Aug 2001 306,788670 Local 298,44291 8,34576 

300,00000 162,96614 Base 156,35424 4.43327 000 4,43327 

WBlM 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
660 3 90 Aug 2001 3D6,559 320 Local 298,44291 8,11641 

300,00000 162,84431 Base 156,35424 4,31144 000 4,31144 

WBlM 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
661 2 90 Aug 2001 204,296480 Local 198,96194 6,33454 

200,00000 108.52229 Base 104,23616 2,83371 000 2,83371 

WBlM 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
662 4 00 Aug 2001 408,135040 Local 397,92388 1021116 

400,00000 216,80133 Base 208,47232 5.42417 000 5,42417 

W131M 99XO31985 AUSTRALIATBONDS 10YR FUTURES SEP01 
663 2 90 Aug 2001 204.143800 Local 198,96194 5,18186 

200,00000 108,441 19 Base 104,23616 2.75260 000 2,75260 
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W81M 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
667 1003 Jul 2001 100,000000 Local 99,48097 51903 

100,00000 50.85000 Base 52.11808 26393 000 26393 

WBIM 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
707 2 004 Jul 2001 199,851300 Local 198,96194 88936 

200,00000 101,44452 Base 104,23616 45144 000 45144 

W81M 99X03`1985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
708 2 024 Jul 2001 199,777 ODO Local 198,96194 81506 

200,00000 101,40681 Base 104,23616 41372 000 41372 

WB1M 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
709 1 004 Jul 2001 99.851360 Local 99,48097 37039 

100,00000 50,68455 Base 52,11808 13801 000 18801 

W81M 99XO31985 AUSTRALtATBONDS 10YR FUTURES SEP01 
739 6 025 Jul 2001 599,776860 Local 596,88S82 2.89104 

600,DOO 00 305,28642 Base 312,70848 1,471 54 000 1,47154 

WB1M 99X031985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
774 2 Q0 Aug 2001 203.468480 Loced 198,96194 4,49654 

200,00000 108.26026 Bass 104.23616 2,39261 000 2,39261 

WBIM 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
776 2 90 Aug 2001 203,534500 Local 198.96194 4,57256 

200,00000 108,30071 Bass 104,23616 2,43306 000 2,43306 

W81M 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEPI)i 
776 2 00 Aug 2001 203,610540 Local 198,96194 4,64860 

200,00000 108,341 17 Beat 1D4,236 16 2,47362 000 2,47352 

WBIM 99XO31985 AUSTRALIA TBONDS 10YR FUTURES SEP01 
777 2 QO Aug 2001 203,762720 Local 198.96194 4,80078 

2017,000 00 108,42214 Bass 104.23616 2,55450 000 2,55450 
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99X031985 Total 67,018,070 46 Local 64,885.389 18 2.132,68128 

34,712,765 25 Base 33,896,17179 1,10554624 0 DO 1,105,546 24 

WBIM 99XG35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
01 4 08 Sep 2001 406,006400 Local 415,69508 .9.68868 

400,00000 200,810 T7 Base 214,95593 -4,79202 000 -4,79202 

WB`IM 9SX035687 AUSTRALIA TBONDS 10YR FUTURES DEC01 
01 CXL -4 (IS Sep 2001 406,006400 Local 415,69508 9,68868 

-400,00000 ~200.810 77 Base -214.95593 4,79202 000 4,79202 

WBIM 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
02 5 05 Sep 2001 611,123250 Local 519,61885 -8,49560 

500,00000 252,801 56 Base 268,69491 4.20192 000 -4,20192 

WB1M 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
02 C)a- -5 QS Sep 2001 -511 .123 250 Local -519,61885 8,49560 

-500,000 00 .252 .80156 Base -268.69491 4,20192 000 4,20192 

WB1M 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
03 3 US Sep 2001 305,986890 Local 311,77131 -5.78442 

300.00000 151,341 12 Base 161,216S4 .2,SW 97 000 -2,86097 

WBlM 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
03 CXL -3 QG Sep 2001 -305,986 890 Local -311,77131 5,78442 

-300,00000 -151 .34112 Base -161,21594 2,86097 000 2,86097 

WB1M 99X035887 AUSTRALIA TBONDS 10YR FUTURES DECOI 
07 2 CU Oct 2001 208,651220 Local 208,39460 15662 

200,00000 107,17447 Base 107,76085 8049 000 8049 

WBlM 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
08 3 W Oct 2001 312,474510 Local 312,59190 -11739 

300.00000 160,58065 Base 161,64127 -6033 000 -6033 
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416,78920 15656 
215,52170 8048 000 8046 

519,61885 -8,49560 
268,69491 -4,20192 000 -4.20192 

311,77131 -5,78442 
161,21694 -2.86097 000 -2.86097 

415,69508 -6,94932 
214.95593 -3,43713 000 -3,43713 

208.39460 39184 
107,76085 19976 000 19976 

729.38110 1,64612 
3T7,162 97 83919 000 83919 

520.98650 1 .56845 
269,40212 79960 000 79960 

312.59190 82323 
161.64127 41968 000 41968 

207.84754 -2,70878 
107,47796 -1,32649 000 -1,32649 
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WB1M 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
09 4 W Oct 2001 416,945760 Local 

400,00000 214,26843 Base 

WBIM 99X035887 AUSTRALIA TBONDS 10YR FUTURES OEC01 
042 6 05 Sep 2001 511,123250 Local 

500,00000 252,801 56 Base 

WB1M 99XO35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
043 3 Q5 Sep 2001 305,986890 Local 

300,00000 151,341 12 Bass 

W81M 99XO35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
4 Q5 Sep 2001 408.745760 Local 

400,00000 202,16565 Bass 

WBIM 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
047 2 CG Oct 2001 208,786440 Local 

200,D00 00 106,43933 Base 

WB1M 99X035887 AUSTRALtATBONDS 10YR FUTURES DEC01 
048 7 M Oct 2001 731,027220 Local 

700,00000 372,6T7 68 Base 

W13lM 99X035887 AUSTRALtATBONDS 10YR FUTURES DEC01 
049 5 (D Oct 2001 522,5549SO Local 

500,00000 266,398SJ Base 

WBlM 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
050 3 CM Oct 2001 313,415130 Local 

300,00000 159,77903 Base 

WBIM 99XO35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
081 2 Q8 Sep 2001 205,138760 Local 

200,00000 100,45645 Bass 
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WB1M 99XD35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
082 4 00 Sep 2001 410,431 120 Local 415,69508 -5,26396 

400,00000 200.98812 Base 214,95593 -2,57776 000 -2 .5T7 76 

WBlM 99X035687 AUSTRALtATBONDS10YRFLJTURES DEC01 
0113 5 Q8 Sep 2001 512,655050 Local 519,61885 -6.96380 

500,00000 251 .04718 Base 268,69491 -3,41017 000 -3,41017 

WBlM 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
054 3 QB Sep 2001 307,4T7 95D Local 311,77131 A.293 36 

300,00000 150,57195 Base 161,21694 -2,10246 000 -2,10246 

WB1M 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
089 12 09 Doc 2001 1 .223,033 160 Local 1,253,38911 .30,35595 

1,200,000 00 631 .32972 Base 633,11287 -15,66974 000 -15,66974 

WB1M 99XO35687 AUSTRALIA TBONDS 10YR FUTURES DEC01 
094 7 CIS Oct 2001 729,655080 Local 729,381 10 27398 

700,00000 370,22699 Base 377,16297 13902 000 13902 

W81M 99XO35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
131 6 0 Sep 2001 618,187620 Local 623,54262 -5.35500 

600,00000 305,26105 Bass 322,43389 .2.64430 000 -2,64430 

WB1M 99XO35887 AUSTPALIATBONDS 10YR FUTURES DEC01 
132 1 017 Sep 2001 102,992680 Locall 103,923 T7 -93109 

100,00000 50,85779 Base 53.73898 -459 T7 000 -45977 

WBIM 99XO35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
133 2 0 Sep 2001 205,908220 Local 207,84754 -1,93932 

200,00000 101,67748 Base 107,4T7 96 -95764 000 -957 64 

WB1M 99X035887 AUSTRALIATBONDS 10YR FUTURES DEC01 
137 4 CV Oct 2001 416,163520 Local 416,78920 -62568 

400,00000 211,32764 Base 215,521 70 .31772 000 -31772 
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WBIM 99XO35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
138 9 (22 Oct 2001 936.719640 Local 937,77570 -11,056 06 

900,00000 475,66623 Base 484,92381 -536,27 000 -53627 

WB1M 99XO35887 AUSTRALIA TBONDS 110YR FUTURES DEC01 
139 2 M2 Oct 2001 208.238100 Local 208,39460 -15650 

200,00000 105,74331 Base 107,76085 -7947 000 -7947 

WB1M 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
169 3 00 Dec 2001 302,918610 Local 314,87219 -11,95358 

300,00000 155,91221 Base 157.93990 -6,15251 000 -6,15251 

WBIM 99XO35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
110 4 00 Dec 20011 403,590480 Local 420,09344 -16,60296 

400,00000 207.72802 Base 211,91772 -8,49407 000 -8,49407 

WB1M 99XG35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
171 5 00 Dee 2001 504,676200 Local 526,18464 -21,508 

500.00000 259,75664 Base 268.93347 -11,07040 000 -11,07040 

W81M 99XO35887 AUSTRALLATBONDS 10YR FUTURES DEC01 
177 7 0 Oct 2001 725,830140 Local 729,38110 -3,55096 

700,00000 369,08463 Base 377,16297 -1,80566 000 -1,80566 

WB1M 99XG35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
178 5 W Oct 2001 518,644650 Local 620,98650 -2,34185 

500,00000 263,73081 Base 269,40212 -1,19083 000 -1,19083 

W81M 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
207 4 CM Nov 2001 408,898600 Local 418.78920 -7,89060 

400,0DO 00 212,01393 Base 215,52170 -4,09128 000 -4,091 28 

W81M 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC:01 
237 9 M2 Oct 2001 932,160510 Local 935,31393 -3,15342 

900,00000 462,53805 Base 483,65084 -1,56473 000 -1,56473 
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WBIM 99XO35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
238 11(IROct200l 1,138,880050 Local 1 .143,16147 4,28142 

1"100,000 00 565J 12 28 Base 691,12880 -2,12444 000 -2.12444 

WBIM 99XO35887 AUSTRALtATBONDS 10YR FUTURES DEGGI 
264 5 00 Dec 2001 505,806550 Local 527,53511 -21,72856 

600.00000 260,23747 Base 267,49175 -11,17934 000 -11.17934 

WBlM 99XO35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
265 100 Doc 2001 101,236810 Local 105,69779 -4,46098 

1 00,GDO 00 52,08634 Bwe 53,57821 .2,29517 000 -2,29517 

WB1M 99XO35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
266 2 00 Doc 2001 202.549160 Local 211,75448 -9,20532 

200,00000 104,21154 Base 108,12184 4,73614 000 4,73614 

WBIM 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
287 6 11111 Oct 2001 623,776 740 Local 623.54262 23412 

600,00000 310,01704 Base 322,43389 11636 000 11636 

WB1M 99XG35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
2aB 2 M3 Oct 2001 208,003660 Local 207,84754 15612 

200,00000 103,3T? 82 Base 107,47796 7759 000 7759 

WBIM 99X03S887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
290 4 M3 Oct 2001 415,539 D40 Local 415,69508 -15604 

400,00000 206,52290 Base 214.95593 .7755 000 .7755 

WB1M 99X035B87 AUSTRALIA TBONDS 10YR FUTURES DEC01 
291 1 QD Oct 2001 1 D3,845 780 Local 103,923 T7 -T7 99 

100,00000 51,61135 Base 53,73898 -3876 000 -3876 

WB1M 99XD35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
308 1 Q9 Nov 2001 102,224650 Local 1 04,197 30 -1 .97265 

100,00000 52,93192 Base 53,88042 -1,02144 000 -1,02144 
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WB1M 99X035887 AUSTRALIA TBONDS '10YR FUTURES DECOi 
309 1 09 Nov 2001 102,262890 Local 104,19730 -1,93441 

100,00000 52,95172 Base 53,88042 -1 .00164 000 -1,001 64 

W81M 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
310 2 &D Nov 20DI 204,678800 Local 208,39460 -3,71580 

200,00000 105.98268 Base 107,760 115 -1 .92404 000 -1 .92404 

WBIM 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
333 4 W Oct 2001 416,163520 Local 415,69508 46844 

400,00000 207,04135 Base 214,95593 23305 000 23305 

WBIM 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
334 9 IM Oct 2001 936,016470 Local 935,31393 70254 

900,()0000 465,66819 Base 483.65084 34951 000 34951 

WBIM 99XO35887 AUSTRALIA TBONDS 10YR FUTURES DEC011 
384 5 09 Doc 2001 505,995250 Local 530,96944 -24,97419 

500,00000 262,66213 Base 270,85710 -12,96410 000 -12,96410 

WBIM 99XO35887 AUSTRALIA TBONDS 10YR FUTURES DEW 
385 2 00 Dec 2001 202.247180 Local 213.23790 -10,99072 

200,000 ca 104,98651 Bass 108,62339 -5.70528 000 -5,70528 

WBIM 99XO35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
386 38 OU Doc 2001 3,844.129 780 Local 4.046.266 20 -202,13642 

3,800.00000 1,995,487 77 Bass 2,055,933 55 -1 D4,929 01 000 -104,92901 

WBIM 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
395 1 ail Nov 2001 103,031270 Local 104,19730 -1,16603 

100,00000 53,43202 Base 53,88042 -60470 000 -60470 

WB1M 99XO35887 AUSTRALIATBONDS 10YR FUTURES DEC01 
39S CXL -1 OD Nav 2001 .103,031270 Local -104,19730 1,16603 

-100,00000 -53,43202 Base -53,88042 60470 000 60470 

Page 418 Prepared by State Street 



ase Currency USD - US DOLLAR 
und Asset ID Security Name Security Description Close Ex. Rate Trd Dts of Ong Trd 
Lot Contracts Trd Date Notional Notional Future GrVLs 
Ticker Notional pa SO Date Proceeds Cost Future Gn/Ls Bass Cuff Gn(Ls Net Base Future Gn/L 

WB1M 99XO35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
396 1 OD Nov 2001 103.147140 Local 104,19730 -1,05016 

100,00000 53.49211 Base 53,88042 -S4461 000 -54461 

WB1M 99XO35887 AUSTRALIATBONDS 10YR FUTURES DEC01 
396 CXL -101) Nov 2001 -103,147 140 Local -104.19730 1,05016 

.100,00000 -53.49211 Base -53,88042 54461 000 54461 

WBIM 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
397 1 00 Nov 2001 102,992680 Local 104,19730 -1,20462 

100,00000 53,41200 Base 53,88042 -62472 000 -62472 

WB1M 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
397 CXL -1 CID Nov 2001 -102 .992 680 Local -104,19730 1,20462 

.100,00000 -53,41200 ewe -53,88042 62472 000 62472 

WB1M 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
398 1 00 Nov 2001 102,800000 Local 104,19730 -1,39730 

100,00000 53,31208 Base 53,88042 -72464 000 -72464 

WBIM 99XD35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
398 CXL -1 OD Nov 2001 -102,800 DOO Local -104,19730 1,39730 

-100.00000 -53,31208 Base -53,88042 72464 000 72464 

WBAM 9SX035887 AUSTRALIA TBONDS 1DYR FUTURES DEC01 
399 2 M Nov 2001 206,369220 Local 208,39460 3,02538 

200,00000 106.50448 Base 107,76085 .1,56896 000 -1,56896 

WB1M 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
399 CXL -2 OD Nov 2001 -205,369 220 Local -208,39460 3,02538 

-200,00000 -106,50448 Base -107,760 a5 1,56896 000 1,56896 

WB1M 99XG35887 AUSTRALIA TBONDS 1 OYR FUTURES DEC01 
400 6 W Nov 2001 616,338360 Local 625,18380 -8,84544 

600,00000 319,63307 Base 323,28255 -4,58725 000 -4,58725 
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WB1M 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC91 
400 CXL -6 00 Nov 2001 -616,338 360 Loco] -625,18380 8,64544 

-600,00000 -319,63307 Base -323,28255 4,58725 000 4,58725 

WB1M 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
401 100 Nov 2001 102,877020 Local 104,19730 -1,32028 

100,00000 53,35202 Base 53,88042 -68470 000 -68470 

WBIM 99X035887 AUSTRALIA TBONDS 10YR FUTURES DECOI 
401 CXL -1 OD Nov 2001 -102.877 020 Local -1 D4,197 30 1,32028 

-100,000 00 -53,35202 awe .53.88042 6114 70 000 68470 

WB1M 99XO35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
402 2 00 Oct 2001 208,081760 Local 207,84754 23422 

200,00000 105,24775 Base 107,47 96 11847 000 11847 

WB1M 99XO35687 AUSTRALIA TBONDS 10YR FUTURES DEC01 
403 3 (13 Oct 2001 312,3$7150 Local 311,77131 5115 84 

300,00000 157,99025 Base 161,21695 29632 000 29632 

WB1M 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
403 1 00 Nov 2001 103,031 27D Local 1104,197 30 -1 .16603 

100,00000 53,43202 Base 53,88042 -6D4 70 000 -60470 

W81M 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
404 3 113 Oct 2001 312,005490 Local 3`11,771 31 23418 

300,DOD 00 157.81238 Bass 161,21694 11845 000 11845 

WB1M 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
404 1 W Nov 2001 103,147140 Local 1 D4,197 30 -1,05016 

100,00000 53,49211 Base 53,88042 -54461 000 -544 6`1 

WBIM 99X0358117 AUSTRALIA TBONDS 10YR FUTURES DEC01 
405 5 (15 Oct 2001 520,790850 Local 519,61886 1,17200 

500.00000 263,41601 Base 268,69491 59280 000 59280 
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WBIM 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
405 100 Nov 2001 102,9926SO Local '104,197 30 A .204 62 

100.00000 53.41200 awe 53,88042 -62472 OGO -62472 

WBIM 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
406 1 OD Nov 2001 102,800000 Local 104.19730 -1,39730 

100.00000 53,31208 Base 53,88042 -72464 000 -72464 

WBlM 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
406 CXL -100 Nav 2001 -102,800 000 Local A D4,197 30 1,39730 

-'100,000 00 -53.31208 Bass -53,88042 72464 000 72464 

WBlM 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
407 2 01) Nov 2001 205,369220 Local 208,39460 -3,02538 

200,00000 106,50448 Base 107.76085 -1 .56896 000 -1,56896 

WBIM 99XO35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
407 CXL -2 OD Nov 2001 -205,369 220 Local .208,39460 3,02538 

-200,00000 -106,50448 Base -107,760 115 1,56896 000 1,56896 

WBlM 99X035887 AUSTRALIA TBONDS 1 OYR FUTURES DEC01 
408 6 00 Nov 2001 616,338360 Local 625,18380 -8,84544 

600,00000 319.63307 Base 323,28255 -4,58725 000 -4,58725 

WB1M 99X035867 AUSTRALLATBONOS 10YR FUTURES DEC01 
408 CXL -6 OD Nov 2001 -616,338 360 Local .625,183 110 8.84544 

-600,00000 -319 .63307 Bass -323,28255 4,58725 000 4,58725 

WBIM 99XO35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
409 1 OD Nov 2001 102,877020 Local 104.19730 -1,32028 

1 00,ODO 00 53.35202 Base 53,88042 -6114 70 000 -69470 

WBlM 99XO35887 AUSTRALIATBONDS 10YR FUTURES DEC01 
409 Cxt. -1 (30 Nov 2001 -102,BT7 020 Local -104,19730 1,32028 

-100,000 00 -53.35202 Base -53,88042 68470 000 68470 
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WBIM 99X035687 AUSTRALIA TBONDS 10YR FUTURES DEC01 
440 8 (IM Oct 2001 838,606800 LOW 833,03098 5,57584 

8DD.000 00 421,23220 Base 430,76031 2,80074 000 2,80074 

WB1M 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
441 5 MB Oct 2001 524,326450 Local 520.79085 3,53560 

500,00000 263,36918 Base 269,30095 1,77593 000 1,77593 

WBIM 99XO35887 AUSTRALIATBONDS10YRFUTURFS DEC01 
473 6 MP Oct 2001 628,245840 Local 624,94902 3,29682 

600,00000 315,44224 Base 323.161 14 1,65633 000 1.65533 

WB1M 99XO35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
474 10MBOct2001 1,046,289200 Local 1,041.581 70 4,70750 

1,000,000 00 525,34181 Base 538,60189 2,36364 000 2,36364 

WB1M 99XO35887 AUSTRALIA TBONDS 10YR FUTURES DECOI 
475 6 = Oct 2001 628,009620 Local 625,18380 2,82582 

600,00000 315,32363 Base 323,282 54 1,41884 000 1,41884 

WBIM 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
477 5200I)w2001 5.272176520 Local 5,499,182 29 .227,006 T7 

5.200,000 00 2,738,368 48 Base 2,852,461 86 .117,90678 000 .117,90678 

WBIM 99X035887 AUSTRALLATBONDS 10YR FUTURES DECOI 
487 2 00 Nov 2001 205.369220 Local 208,39460 -3,02538 

200,00000 106,50448 Base 107,76085 -1,56896 000 -1,56896 

WBIM 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
4aB 6 OD Nov 2001 616,338360 Local 625.18380 -8,84544 

600,00000 319,63307 Base 323,28255 -4,58725 000 -4,567 .25 

WBIM 99X035887 AUSTRALIA TRONDS 10YR FUTURES DECOI 
489 1 OD Nov 2001 102.877020 Local 104,19730 -1,32028 

100.000 00 53,35202 Base 53,86042 .68470 000 -68470 
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W81M 99XO35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
490 1 OD Nov 2001 102,800000 Local 102,8T7 02 -T7 02 

100,00000 53.31208 Base 53,35202 -3994 000 -3994 

W81M 99XO35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
516 103 Dec 2001 102,8T7 020 Local 104,19730 -1,32028 

100,000 DO 53,30058 Base 53,88042 -66404 000 -68404 

WBIM 99X035aB7 AUSTRALIA TBONDS 10YR FUTURES DEC01 - 

517 3 00 Dec: 2001 308,746680 Local 312.S9190 -3.84522 
300,00000 '159,961 65 Bass 161 .64127 -1,99221 000 -1,99221 

WB1M 99XO35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
518 100 Dec; 2001 103,069880 Local 104.19730 .1 .12742 

100,00000 53,40050 Base 53,88043 -58412 000 -55412 

W81M 99XO35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
532 7 06 Sep 2001 724,470110 Local 717,640 35 6,82976 

7DO,000 00 359.04739 Base 373,53180 3,38483 000 3,39483 

WB1M 99XD35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
533 106 Sep 2001 103.534550 Local 102,53101 1,003 54 

100,00000 51,311 72 Base 53,36739 49735 000 49735 

WBIM 99XO35887 AUSTRALIATBONDS'10YRFUTURFS DECI)i 
534 106 Sep 2001 103,456930 Local 102,53101 92592 

100,00000 51,27325 Base 53,36739 45889 000 45889 

WB1M 99X035887 AUSTRALLATBONDS 10YR FUTURES DEC01 
535 19 CM Oct 2001 1 .983 .471 180 Local 1,979,748 70 3,72248 

1.900,000 00 995.50419 Base 1,023,728 05 1,8M 31 000 1,86831 

WBIM 99XO35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
546 99 00 Dec 2001 10,003,771800 Local 10,076,741 19 -72,96939 

9900,00000 5,184,954 92 Base 5,237.113 50 -37.82004 000 -37,82004 
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WBlM 9OX035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
590 12 00 Doc 2001 1 .240,552 440 Local 1,246,129 89 -5,57745 

1,200,000 00 639,26667 Base 640,82684 -2,87406 000 -2.87406 

WBIM 99XO35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
590 2 00 Sep 2001 206.139760 Local 205.06202 i,OT7 74 

200,00000 '102,039 18 Base 106,73478 53348 000 53348 

WBIM 99X035887 AUSTRALiATBONDS 1GYR FUTURES DEC01 
591 1 (10 Sep 2001 103,108 5DO Local 102,531 01 57749 

100,00000 51,03871 Base 53,36739 28586 000 28586 

W81M 99XO35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
591 100 Dec 2001 103,418140 Local 103,18580 23234 

100.00000 53,29137 Bass 52,46998 11972 000 11972 

WB1M 99X035887 AUSTRALtATBONDS 110YR FUTURES DEC01 
615 1 M Oct 2001 104.158 1170 Local 104,19730 -3913 

100,00000 52,16241 Base 53,88042 -1960 000 -1960 

WB1M 99X035887 AUSTRALLAT13ONDS 10YR FUTURES DEC01 
616 9 C13 Oct 2001 937,071450 Local 937,77570 -70425 

900,00000 469,28538 Bass 484,92382 .35269 000 -35269 

WSIM 99XB35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
617 8 C13 Oct 2001 832,639680 Local 833,57840 -93872 

800,00000 416,98595 Base 431,04339 -47011 000 -47011 

WB1M 99XO35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
640 2 OD Sep 2001 205,985360 Local 205,06202 92334 

200,00000 99.79991 Base 106,73478 44736 000 44736 

W81M 99X035887 AUSTRALIA TBONDS; 10YR FUTURES DEC01 
641 2 (20 Sep 2001 206,294280 Local 205.06202 1 .232 26 

200,00000 99,94958 Base 106,73478 59703 000 59703 
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WBIM 99XO35887 AUSTRALlATBONDS 10YR FUTURES DEC01 
642 2 (10 Sep 2001 206,062540 Local 20506202 1,00052 

200,00000 99,83730 Base 106,73478 48475 000 48475 

WB1M 99XO36887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
643 3 QD Sep 2001 308,746680 Local 307,59303 1,15365 

300,00000 149.58777 Base 160,10217 55894 000 55894 

WB1M 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
644 19 QO Sep 2001 1,954.663 380 Local 1,948,089 19 6,57419 

1,900,000 00 947,03441 Base 1,013,980 43 3,18520 000 3,18520 

WB1M 99X035887 AUSTRALIA TBONDS IOYR FUTURES DEC01 
645 1 (20 Sep 2001 103,108500 Local 102,53101 5T7 49 

100,00000 49,95607 Bass 53,36739 27979 000 27979 

WBIM 99XD35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
662 3 01 Oct 2001 310,487190 Local 312,59190 .2.10471 

300,000 GO 155,46094 Base 161,64127 -1,05363 000 -1 .05383 

W131M 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
663 3 C12 Oct 2001 310,370790 LocoJ 312,59190 -2,221 11 

300.00000 155.40266 Base 161,64127 -1,11211 000 -1,11211 

W81M 99XO35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
664 1 CQ Oct 2001 103,534550 LOCO] 104,19730 .66275 

100,00000 51,83975 Bass 53,88042 -33184 000 -331 84 

WBlM 99X035887 AUSTRALIATBONDS 10YR FUTURES DECOI 
665 3 CK2 Oct 2001 310,254420 Local 312.59190 -2,33748 

300,00000 155,34439 Base 161,641 27 .1,170 38 000 -1,17038 

W81M 99XO35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
682 108 Dec 2001 103,224480 Local 1103,185 80 3868 

100,00000 53,31544 Base 52.46998 1998 000 1998 
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WBIM 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC011 
683 105 Doc 2001 103,301890 Local 103.26318 3871 

100.00000 53,35543 Base 52,50933 1999 Goo 1999 

WBIM 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
687 8 aO Sep 2001 B20,862 240 Local 821,64084 -77860 

800,00000 398,77488 Bass 427,31072 -37825 000 -3782S 

WBIM 99XO35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
688 2 0 Sep 2001 205,292380 Local 207,54754 -2,56516 

200,00000 99,73104 Base 107,47796 -1 .24130 000 -1,241 30 

WB1M 99XO35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
689 5 0 Sep 2001 513,615300 Local 519,61886 -6,00355 

500,00000 249,51431 Base 268.69491 -2,91652 000 -2,91652 

WBIM 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
699 108 Nov 2001 106,618950 Local 104,19730 2,42165 

100,00000 54,64221 Base 53,88042 1,24110 000 1,241 10 

W81M 99X035B87 AUSTRALLATBONDS 10YR FUTURES DEC01 
721 3 CM Oct 2001 311,420430 Local 312,59190 -1,17147 

300,00000 159,85211 Base 161,64127 -60132 000 -60132 

WBIM 99X035B87 AUSTRALIA TBONDS 10YR FUTURES DEC01 
722 7 CM Oct 2001 726,920460 Local 729,38110 -2.46064 

700,00000 373,12827 Bass 377,16297 -1,26305 000 -1,26305 

WB1M 99XO35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
723 3 0115 Oct 20011 311,303580 Local 312,59190 -1,28832 

3DO,000 00 159,79213 Base 161,64127 -66129 000 -66129 

W81M 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
724 4 OM Oct 2001 414,916720 Local 416,78920 -1.87348 

400,00000 212,97624 Base 215,52170 -96166 000 -96166 
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WB1M 99X035887 AUSTRALIA TBONDS IOYR FUTURES DEC01 
729 2 Q@ Sep 2001 205.754040 Local 207,84754 -2,09350 

200,00000 101,80710 BUG 107.47796 -1.03586 000 -1,03586 

WB1M 99XO35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
730 4 Q@ Sep 2001 411,354000 Local 415,69508 -4,34108 

400.00000 203,53796 Base 214,95593 -2,14797 000 -2,14797 

WBIM 99XO35887 AUSTRALtATBONDS 10YR FUTURES DEC01 
731 2 Q@ Sep 2001 205,908220 Local 207,84754 -1,93932 

200,00000 101,88339 Base 107,47796 -95958 000 -95958 

WBIM 99XO35887 AUSTRALIA TBONDS IOYR FUTURES DEC01 
762 4 OIZ Oct 2001 415.695080 Local 416,78920 -1,09412 

400,00000 213,54256 Bass 215,52170 -56205 000 -56205 

WBlM 99X0351187 AUSTRALIA TBONDS 10YR FUTURES DEC01 
763 100MOct2001 1,039,627900 Local 1,041,973 00 -2,34510 

1 .000,000 00 534,05685 Base 538,80424 -1,20468 000 -1,20468 

WBIM 99XO35887 AUSTRALIA TBONDS IOYR FUTURES DEC01 
797 10OSDec200l 1,021,482400 Local 1,041,274 26 -19,79186 

1.000,000 00 527.18707 Base 527.42432 -10,21458 000 -1G,214 58 

WBIM 99XO35887 AUSTRALLATBONDS 10YR FUTURES DEC01 
797 2 Q8 Sep 2001 204,067520 Local 207,84754 -3,78002 

200,00000 100,93180 Bass 107,47796 -1 .86960 000 -1,86960 

WBlM 99XO35887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
798 105 Sep 2001 102,071900 Local 103,92377 -1,85187 

100,00000 50,48476 Base 53,73898 -91593 000 -91593 

WBlM 99X035887 AUSTRALIA TBONDS 10YR FUTURES DEC01 
799 196 Sep 2001 102.148240 Local 103,92377 -1 .77553 

100,00000 50,52252 Base 53.73898 -87818 000 -87818 
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99X035887 Total 63,159,31163 Local 63,928,454 80 -769,14317 

32,093,178 47 Base 33,012,472 70 -397.38923 000 397.38923 

WB`lM 99X038022 AUSTRALIA TBONDS 3YR FUTURES DEC01 
292 102 Oct 2001 103,796520 Local 102,50243 1,29409 

100,00000 51,58687 Base .53,35251 64316 000 64316 

WBlM 99XO38022 AUSTRALIA TBONDS 3YR FUTURES DEC01 
387 9 OQ Doc 2001 924,786540 Local 923,42000 1,36654 

900.00000 480,05669 Bwe 480,44365 70937 000 70937 

99X038022 Total 
1,028,583 06 Local 1,025,= 43 2,66063 
531,64356 Base 533,79616 1,36253 000 1,35253 

WBIM 99XO42628 AUSTRALIA TBONDS IOYR FUTURES MAR02 
214 199 Doc 2001 99,038750 Local 100,63478 -1 .59603 

100,00000 50.569 '19 Base 52,23951 -81493 000 .81493 

W131M 99XD42628 AUSTRALIA TBONDS 10YR FUTURES MAR02 
215 2 99 Doc 2001 198,224560 Local 201,26956 -3.04500 

200,00000 101,21346 awe '104,479 03 -1,55478 000 .1,55478 

WBIM 99XO42628 AUSTRALIA TBONDS IOYR FUTURES MAR02 
727 190 Doc 2001 100,935240 Local 100,63478 30046 

100,00000 51,03286 Base 52,23951 15191 000 15191 

WBlM 99XO42628 AUSTRALIA TBONDS IOYR FUTURES MAR02 
729 190 Doc 2001 101,048200 Local 100,63478 41342 

100,00000 51,08997 Base 52,23951 20903 000 20903 

WB1M 99XD42628 AUSTRALIA TBONDS 10YR FUTURES MAR02 
730 2 90 Doc 2001 202,247180 Local 201,26956 97762 

200,00000 102,256 IT Base 104.47903 49428 Goo 49428 
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99XG42628 Total 701 .49393 Local 704,44346 .2,94953 
356,16165 Base 365,67659 -1.61449 000 -1,51449 

AUSTRALIAN DOLLAR Total 1 .499,484,387 57 Local 1,499,160,8" 45 323,54312 
762,932,725 93 Base T75,313,403 92 131,32186 000 131,32186 

CANADIAN DOLLAR 

W81M 134990936 CANADA GOVT BONDS 10YR FUTURES MAR01 
02 25 M Feb 2001 2,594,500 000 Lccaj 2,556,000 00 38,50000 

2,500,000 00 1,687,151 46 Base 1.664,712 ST 25,03578 000 25,03578 

WB1M 134990936 CANADA GOVT BONDS 10YR FUTURES MAR01 
03 44 M Feb 2001 4,572,D40 000 Local 4,548.180 00 23,86000 

4,400,000 00 2.973,106 17 Base 2.985.723 98 15,51570 000 15,51570 

W81M 134990936 CANADA GOVT BONDS 10YR FUTURES MAR01 
108 1 (M Jan 2001 103.650000 Local 102,15000 1,50000 

100,00000 68,81552 Base 65,98839 99588 000 99588 

WBIM 134990936 CANADA GOVT BONDS 10YR FUTURES MAR01 
240 1 CIO Jan 2001 103,950000 Local 102,15000 1 .80000 

100,00000 69,555 D4 Bass 65,98839 1,20442 000 1,20442 

WBlM 134990936 CANADA GOVT BONDS 10YR FUTURES MAR01 
241 1 W Jan 2001 103,970000 Local 102,15000 1,82000 

100,00000 69.56842 Base 65,98839 1,21780 000 1,21780 

WBIM 134990936 CANADA GOVT BONDS IOYR FUTURES MAR01 
250 1 MA Jan 2001 104,040000 Local 102,15000 1 .89000 

100,00000 69,40165 Base 65,98839 1 .26076 000 1,26076 
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WBIM 134990936 CANADA GOVT BONDS 10YR FUTURES MAR01 
251 1 = Jan 2001 103,910000 Local 102,15000 1,76000 

100,00000 69,31493 Base 65,98839 1,17404 000 1,17404 

W81M 134990936 CANADA GOVT BONDS 10YR FUTURES MAR01 
252 2 (13 Jan 2001 207,860000 Local 204,30000 3.66000 

200,0D0 DO 138,65655 Bass 131,976 78 2,37476 000 2,37476 

W81M 134990936 CANADA GOVT BONDS 10YR FUTURES MAR01 
253 1 M11 Jan 2001 103,940000 Local 102,'150 00 1,790 GO 

11,00,000 00 69,33494 Base 65,98839 1,19405 000 1,19405 

WSIM 134990936 CANADA GOVT BONDS 10YR FUTURES MAR01 
254 1 MA Jan 2001 103,960000 Local 102,15000 1,81000 

100,DDO OD 69,34829 Base 65,98839 1,20739 000 1,20739 

WSIM 134990936 CANADA GOVT BONDS 10YR FUTURES MAR01 
255 102 Jan 2001 104,000000 Local 102.1150 00 1,86000 

100,00000 69,37497 Base 65,98839 1,23407 000 1,23407 

WBIM 134990936 CANADA GOVT BONDS IDYR FUTURES MAR01 
256 3 (IM Jan 2001 312,060000 Local 306,45000 5,61000 

300.00000 208,16493 Base 197,96516 3,74225 000 3,74225 

WGIM 134990936 CANADA GOVr BONDS 10YR FUTURES MAR01 
257 2 112 Jan 2001 208,100000 Local 204,30000 3,80000 

200,00000 138,81664 Base 131.97678 2,04 85 000 2,53485 

W131M 134990936 CANADA GOVT BONDS 10YR FUTURES MAR01 
258 3 03 Jan 2001 311,7DO DOO Local 306.45000 5,25000 

300,00000 207.92478 Bass 197.96517 3,50210 000 3,50210 

W81M 134990936 CANADA GOVr BONDS ICYR FUTURES MAR01 
299 1 02 Fab 2001 104,050000 Local 102,15000 1,90000 

100.00000 69,64056 Base 65,98839 1,27167 000 1,27167 
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WBIM 134990936 CANADA GOVT BONDS 10YR FUTURES MAR01 
300 1 02 Feb 2001 104.090000 Local 102,15000 1.940 00 

100,00000 69,66733 Base 65,98839 1.29844 000 1,29844 

WBIM 134990936 CANADA GOVT BONDS 10YR FUTURES MAR01 
421 1 M9 Jan 2001 104,050000 Local 102,15000 1,9DO 00 

100,00000 69,58000 Base 65,98839 1,27056 000 127056 

WBIM 134990936 CANADA GOVT BONDS 10YR FUTURES MAR01 
665 9 0 Feb 2001 933.030 DDO Local 920,19000 12,1140 00 

900,00000 606,80912 Bass 596,10995 8,35067 000 8,35067 

WBIM 134990936 CANADA GOVT BONDS 10YR FUTURES MAR01 
666 10 Fab 2001 103.690000 Local 102,29000 1,40000 

100,00000 67,43624 Base 66,35747 91051 000 91051 

WBlM 134990936 CANADA GOVT BONDS 10YR FUTURES MAR01 
667 2 M Feb 2001 207,360000 Local 2D4,580 00 2,78000 

200,00000 134,85948 Base 132,71493 1,80801 000 1,80801 

WB1M 134990936 CANADA GOVT BONDS 10YR FUTURES MAR01 
668 2 0 Fab 2001 207,380000 Local 204,58000 2,80000 

200,00000 134,87249 Base 132,71493 1,82102 000 1,62102 

WB1M 134990936 CANADA GOVT BONDS 10YR FUTURES MAR01 
718 42 02 Feb 2001 4,353,300 000 Local 4,294,680 00 58,62000 

4,200,000 00 2,1131,699 63 Base 2,793,944 70 38,12932 000 38,12932 

WB1M 134990936 CANADA GOVT BONDS 10YR FUTURES MAROI 
719 30(22Feb200l 3.111,000DOO Local 3,067.200 00 43,80000 

3,000,000 00 2,023,546 84 Base 1,997,655 09 28,48967 000 28,48967 

WB1M 134990936 CANADA GOVT BONDS 10YR FUTURES MAR01 
720 2102 Fab 2001 2,175.180 000 Local 2.147,040 00 28,14000 

2,100,000 00 1,414,843 66 Base 1,398,358 57 18,30363 000 18,30363 
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134990936 Total 
20,440,810 00 Local 20,189,890 00 250,92000 

13,331,389 64 Base 13,154,048 37 163,84735 000 163.84735 

WB1lVI 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
042 100 May 2001 239,075000 Local 239,32500 -25000 

250,00000 155,69855 Base 152,89402 -16281 000 -16281 

WBlM 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
055 1 CM Apr 2001 238,225000 Local 239,02500 -80000 

250,00000 154,151 11 Base 154,06070 -51767 000 -51767 

WBIM 134993922 CANADA BANKERS ACCEP FUTURES SEPOI 
056 Cx_ -1 (111) Apr 2001 -238.225 000 Local -239,02500 80000 

-250,00000 -154,15111 Base -154,06070 61767 000 51767 

WB1M 134993922 CANADA BANKERS ACCEP FUTURES SEPOI 
056 2 CM Apr 2001 478.650000 Local 478,05000 60000 

600,00000 309,72580 Base 308,12139 38825 000 38825 

WBIM 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
056 CXL -2 CED Apr 2001 -478,650 000 Local -478,06000 -60000 

-500.00000 -309,72580 Base -308,12139 -38825 000 -38825 

WBlM 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
058 5CI2Jun200I 1,197,625000 Local 1 .196,750 00 87600 

1,250,000 00 786,10069 Base 763,37994 57434 000 57434 

WB1M 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
071 108 May 2001 238,950000 Local 239,32500 -37500 

250.00000 155,77939 Base 152,89401 -24447 000 -24447 

WB1M 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
088 1005 Jul 2001 238.926000 Local 239.27500 -35000 

250,00000 158,IT6 DO Base 156,23571 -23171 000 -23171 
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WB1M 134993922 CANADA BANKERS ACCEP FUTURES SEPOI 
092 2 CM Apr 2001 478,650000 Local 478,05000 60000 

500,00000 309.72580 Base 308.12139 38825 000 38825 

WBIM 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
101 1 CM Apr 2001 239,475000 Local 239,02500 45000 

250,00000 154,68962 Base 154.06070 29068 0 DO 29068 

VVB1M 134993922 CANADA BANKERS ACCEP FUTURES SEP01 - 
108 2 W Jun 2001 478,800000 Local 478,65000 15000 

600,00000 315,66470 Base 305,20304 9889 000 9889 

WB1M 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
109 2 03 Jun 2001 478.850000 Local 478,65000 20000 

500,00000 315,69766 Base 305,20303 13186 000 131 86 

W81M 134993922 CANADA BANKERS ACCEP FUTURES SEPOI 
137 2 GX Apr 2001 478,800000 Local 478,05000 75000 

500.00000 309,00268 Base 308,12139 48403 000 48403 

W81M 134993922 CANADA BANKERS ACCEP FUTURES SEPOI 
153 190 May 2001 238,900000 Local 239,35000 -45000 

250,00000 15485833 Base 152,90999 -29170 000 -291 70 

WB1M 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
160 1006 Jul 2001 239,150000 Local 239.55000 -40000 

250,00000 157,61539 Base 156.24194 -26363 000 -26363 

WB1M 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
169 1 OA Jun 2001 239,476000 Local 239,32500 15000 

250,00000 157,70506 Base 152,60152 9878 000 9878 

WB1M 134993922 CANADA BANKERS ACCEP FUTURES SEPOI 
170 2 CM Jun 2001 479.000000 Local 478,45000 55000 

500,00000 315.44306 Base 306,34531 36220 000 36220 
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WB1M 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
209 106 May 2001 238,950000 Local 239,35000 -40000 

250,00000 154,59014 Base 152,90999 -25878 000 -25878 

WBiM 134993922 CANADA BANKERS ACCEP FUTURES SEPOI 
209 1 aS Jun 2001 239,450000 Local 239,22500 22500 

250,00000 157,14002 Base 153,17266 14766 000 14766 

WB1M 134993922 CANADA BANKERS ACCEP FUTURES SEPOI 
210 1 = Jun 2001 239,425000 Local 239,50000 -7500 

250,00000 157.12361 Bass 152,17950 4922 000 4922 

WB1M 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
211 1 CS Apr 2001 239,325 DOO Local 239,02500 30000 

250,00000 155,02325 Bass 154,06070 19433 000 19433 

WBIM 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
226 1009 Jul 2001 239,'150 000 Local 239,55000 -400 DO 

250,00000 157,08759 Base 156,24193 -26274 000 .26274 

WB1M 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
272 1 a3 Jun 2001 239.500000 Local 239,32500 175 DO 

250,00000 156,44403 Bass 153,23665 11431 000 11431 

WBlM 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
273 1 CM Jun 2001 239.525000 Local 239,50000 2500 

250,00000 156,46036 Base 152,47008 1633 000 1633 

WBIM 134993922 CANADA BANKERS ACCEP FUTURES SEPOI 
274 1 GO May 2001 238,976000 Local 239.35000 -37500 

250,00000 154,36662 Base 152,90999 -24223 000 -24223 

WB1M 134993922 CANADA BANKERS ACCEP FUTURES SEPOI 
314 3 CKII Jun 2001 718.275000 Local 716,95000 1.32500 

750,00000 468,63350 Basis 455,1182 15 86450 000 86450 
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WBIM 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
316 1 GO May 2001 239,025000 Local 239,35000 -32500 

250,00000 154.61858 Base 152,90998 -21023 000 -21023 

WBIM 134993922 CANADA BANKERS ACCEP FUTURES SEPOI 
340 1001 Jul 2001 239,225000 Local 239,57500 -35000 

250,00000 156,53018 Base 155,69956 -22901 000 -22901 

WB1M 134993922 CANADA BANKERS ACCEP FUTURES SEPOI 
347 1 CM Jun 2001 239,675000 Local 238,82500 75000 

250,00000 156,52369 Bwe 151,69280 49000 000 49000 

WB1M 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
348 1 (RD Jun 2001 239,650000 Local 239,25000 30000 

250,00000 156,50736 Base 153,72004 19600 000 19600 

WB1M 134993922 CANADA BANKERS ACCEP FUTURES SEPOI 
365 2 MB Apr 2GOI 477,300000 Local 478,05000 -75000 

500,00000 301,97387 Base 308,12139 47450 000 -47450 

WBlM 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
388 3 G9 May 2001 717.225000 Local 718.05000 -82500 

750,00000 465.51919 Bwe 458,72996 -53547 000 -53547 

WB1M 13499392,2 CANADA BANKERS ACCEP FUTURES SEP01 
391 2 M Jun 2001 478,900000 Local 477,25000 1,65000 

500,00000 313,58037 Base 307,03269 1 .08041 000 1,08041 

WBIM 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
432 1 (12 Jun 2001 239,450000 Local 239.17500 27500 

250,ODO 00 157,28455 Base 165,51040 18064 000 16064 

WB1M 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
448 2 00 May 2001 478,100000 Local 478,70000 -60000 

500,00000 309,95127 Base 305,81997 -3a8 98 000 -38898 
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WBlM 134993922 CANADA BANKERS ACCEP FUTURES SEPOI 
466 1 093 Jul 2001 239,226000 Local 239,57500 -35000 

250,00000 155,46204 Bass 165,69955 -22746 000 -22745 

WBlM 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
484 100 May 2001 239,000000 Local 239,35000 -36000 

250,00000 155,66990 Base 152,90998 -22797 000 -22797 

WBIM 134993922 CANADA BANKERS ACCEP FUTURES SEPOI 
484 1 (23 Jun 2001 239,500000 Local 238,97500 62500 

250,00000 167,63842 Base 155,68404 34555 000 34555 

WBIM 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
514 1 CM Jun 2001 239,526000 Local 238,97500 550 DO 

250,DOO 00 157,98760 Base 155,68404 362 T7 000 36277 

WBiM 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
537 2 M) Jun 2001 478.250000 LOW 478,70000 45000 

500,00000 312,27673 Base 305,81997 -29383 000 -29383 

WBlM 134993922 CANADA BANKERS ACCEP FUTURES SEPOI 
538 2 M Jun 2001 478,300000 Local 478,70000 40000 

500,00000 312,30838 Base 305,81997 -261 18 000 -261 18 

WBlM 134993922 CANADA BANKERS ACCEP FUTURES SEPOI 
555 1 W Jun 2001 239,375 DOO Local 239.20000 17500 

250,00000 157,82616 Base 156,23779 11538 000 11538 

WBIM 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
559 4 08 May 2001 958,400000 Local 956,10000 2.30000 

1,000,000 00 620,32344 Base 616.24278 1,4a8 67 000 1,48867 

WBlM 134993922 CANADA BANKERS ACCEP FUTURES SEPOI 
597 2 00 May 2001 479,300000 Local 478.05000 1,25000 

500,00000 311,01154 Base 308,12139 811 1`1 000 811 11 
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WB1M 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
611 4 Gt Jun 2001 956,500000 Local 957,40000 -900 DO 

I,wo,wo 00 624,10286 Bass 611,63994 -58724 000 -58724 

WSW 134993922 CANADA BANKERS ACCEP FUTURES SEPOI 
637 100 May 2001 239,525000 Local 239,02500 50000 

250.00000 155,51544 Base 154,06069 32463 000 32463 

WB1M 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
662 100 May 2001 239,175000 Local 239,02500 15000 

250,00000 154,10760 Base 154,06070 9665 000 9665 

WB1M 134993922 CANADA BANKERS ACCEP FUTURES SEPOI 
683 3 05 Jun 2001 717,450000 Local 718,05000 -60000 

750,00000 469,96594 Base 458,72996 -39303 000 -39303 

WBlM 134993922 CANADA BANKERS ACCEP FUTURES SEPOI 
698 4 03 Jun 2001 957,100000 Local 957.60000 -50000 

1 .000,000 00 626,90816 Base 611,76771 -32750 000 -32750 

WBIM 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
705 1 00 May 2001 239,175000 Local 239,02500 15000 

250,00000 154,03803 Base 154,06069 9661 000 9661 

WBlM 134993922 CANADA BANKERS ACCEP FUTURES SEPOI 
748 100 May 2001 239,076000 Local 239,40000 -32600 

250,00000 155,14251 Base 153,64860 -21090 000 -21090 

WBlM 134993922 CANADA BANKERS ACCrP FUTURES SEP01 
752 4 MY Jun 2001 957,200000 Local 957,77500 -57500 

1,000,000 00 628,99239 Base 611,87951 -37784 000 -37784 

WBlM 134993922 CANADA BANKERS ACCEP FUTURES SEP01 
775 2 003 Jul 2001 477,650000 Local 478,47500 -82500 

500,00000 316,65998 Base 312.47350 -54694 000 -54694 

Page 437 Prepared by State Street 



ase Currency USD - US DOLLAR 
und Asset ID Security Narne Security Description Close Ex Rate Trd Dts of Orig Trc 

Lot Contracts Trd Date Notional Notional Future GnILs 
Ticker Notional pa Sit Date Proceeds Cost Future GnILs Base Curr GnILs Not Bass Future Grill. 

WBlM 134993922 CANADA BANKERS ACCEP FU`rURES SEP01 
777 1 08 May 2001 239,450000 Local 239,32500 12500 

250,00000 155,42652 Bass 152,894 01 8114 000 81 14 

WB1M 134993922 CANADA BANKERS ACCEP FUTURES srpol 
797 3 (IM Jun 2001 718,050000 Local 718,35000 -30000 

750,00000 471,99796 Base 458,92162 -19720 000 -19720 

134993922 Total 
20,1117,82SOO Local 20,814,850 00 2,97500 
13,588,87S 71 Base 13.352,868 87 1,93916 000 1,93916 

WBIM 134994987 CANADA RANKERSACCEP FUTURES DECOI 
010 1 W Oct 2001 243.026000 Local 241,32500 1,70000 

250,00000 155,03002 Base 154.10281 1,0a4 46 000 1,08446 

WB1M 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
052 1012 Oct 2001 243,125000 Local 241,37500 1 .75000 

250.00000 154,16953 Base 154,10515 1 .10963 000 11,109 63 

WB1M 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
057 5 GM Apr 2001 1,194.125 000 Local 1,193,125 00 1,00000 

1,250,000 00 772,69679 Base 758,44639 64707 000 64707 

W81M 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
085 2 005 Jul 2001 47,000 000 Local 478,OSOOO -1,05000 

500,00000 315,78926 Base 309,89944 -69614 000 -69514 

WBIM 134994987 CANADA BANKERS ACCEP FUTURES DECOI 
086 2 005 Jul 2001 4T7.050 000 Local 477,475 DO -42500 

.500,00000 315,82237 Base 307,65141 -28137 000 -28137 

WB1M 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
097 1 (K9 Oct 2001 243,275000 Local 241,37500 1,900 DO 

250,00000 154,24487 Base 154,10514 1,20467 000 1,20467 
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WBIM 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
102 5 MB Apr 2001 1,194,750 000 Local 1,192,225 00 2.52500 

1,260,000 00 771.75247 Base 755.56750 1,63103 000 1,63103 

WBlM 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
138 2 (D Apr 2001 477,750000 Local 477,25000 50000 

500,00000 308,32504 Base 302,42044 32268 000 32268 

WBIM 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
143 1 CR Oct 2001 243,275000 Local 242,45000 82500 

250,00000 154.09841 Base 164 .308 76 52258 000 52258 

WB1M 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
159 2 006 Jul 2001 47-7,600 000 Local 477,05000 55000 

500,00000 314,76944 Base 309,571 21 36249 000 36249 

WBiM 134994987 CANADA BANKERS ACCEP FUTURES DECOI 
182 2 MS Oct 2001 487.550000 Local 464,95000 2,60000 

500,00000 310,40310 Base 308.6-4934 1,65531 000 1 65531 

WBIM 134994987 CANADA BANKERS ACCEP FUTURES DECOI 
197 1 (ICI Oct 2001 242,775000 Local 240,97500 1,80000 

250,000 DD 154,01573 Base 154,69920 1,14191 000 1,14191 

WBIM 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
223 2 OD9 Jul 2001 477,700000 Local 476,90000 80000 

500,00000 313,78107 Base 310,58303 52549 000 62549 

WBW 134994987 CANADA BANKERS ACCEP FUTURES DECOI 
236 1 M Oct 2001 243,850000 Local 242.47500 1,37500 

250,00000 155,24930 Base 154,32467 B75 41 000 87541 

WBIM 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
239 1 W Oct 2001 242,850000 Local 240,97500 1,87500 

250.00000 154,85907 Base 154,69921 1,19564 000 1,19564 
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WBIM 13499"87 CANADA BANKERS ACCEP FUTURES DECOI 
276 2 03 Oct 2001 488,500000 Local 485.45000 3,05000 

500,00000 309,60837 Base 309,44039 1,93307 000 1,93307 

WB1M 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
293 3 060 Jul 2001 716.700000 Local 714,80000 1,90000 

750,00000 471 .14120 Base 465.11566 1,24901 000 1,24901 

WBIM 1349949B7 CANADA BANKERS ACCEP FUTURES DEC01 
315 1 CM Jun 2001 239,275000 Local 238,65000 62500 

250,00000 156.11330 Base 155,16905 40776 0 OD 40778 

WB1M 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
319 1 GM Oct 2001 244,225000 Local 242,75000 1,47500 

250,00000 155,06359 Base 154,73613 93651 000 93651 

WB1M 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
338 2 001 Jul 2001 4T7,900 000 Local 476,52500 1,37500 

500,00000 312,70048 Base 308,89017 89970 000 89970 

WB1M 134994987 CANADA BANKERS ACCEP FUTURES DECOI 
350 1 0 Jun 2001 239,425000 Local 238,45000 97500 

250,00000 156,42669 Base 155,34202 63701 000 63701 

WBIM 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
365 1 GM Oct 2001 244,300000 Local 242,90000 1 .40000 

250,00000 155,08157 Bass 164,69378 88672 000 88872 

WBIM 134994987 CANADA BANKERS ACCEP FUTURES DECOI 
366 1 CM Oct 2001 244.275000 Local 242,90000 1,37600 

250,00000 155.06570 Base 154,69378 87285 000 87285 

WB1M 1349949B7 CANADA BANKERS ACCEP FUTURES DEC01 
384 2 002 Jul 2001 47,600 000 Local 476,55000 1.25000 

500,00000 312,83955 Base 308.90638 8`1844 000 8`18 44 
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WB1M 1349949137 CANADA BANKERS ACCEP FUTURES DECOI 
392 1 M Jun 2001 239,300000 Local 238,60000 70000 

250,00000 156,69196 Bass 155,1145 88 45836 000 45836 

WB1M 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
423 1 003 Jul 2001 238,975000 Local 2311,401) 00 57500 

250,00000 155,29958 Bass 164,23431 37367 000 37367 

WBIM 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
439 1 MD Oct 2001 244,550000 Local 243,05000 1,50000 

250,00000 154,04724 Base 154,70570 94488 000 94488 

WB1M 134994987 CANADA BANKERS ACCEP FUTURES DECOI 
471 2 006 Jul 2001 478,050000 Local 476,80000 1,25000 

500,00000 310,24069 Base 308,22951 Bit 22 000 81122 

WBIM 134994987 CANADA BANKERS ACCEP FUTURES DECOI 
478 2 MD Oct 2001 486,300000 Local 482.02500 4,27500 

500,00000 311.23200 Bass 309,44655 2,73600 000 2,73600 

WB1M 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
478 1 CU Oct 2001 244.350000 Local 242,80000 1,55000 

250,00000 153,48618 Base 155,09422 97362 000 97362 

WBIM 134994987 CANADA BANKERS ACCEP FUTURES DECGI 
479 1 CMI Oct 2001 244,500000 Local 242,85000 1,65000 

250,OGO DO 153,58040 Base 154,41593 1,03643 000 1,03643 

WB1M 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
506 2 007 Jul 2001 478,250000 Local 476.82500 1,42500 

500,00000 310,69320 Base 308,44475 92574 000 92574 

WB1M 134994987 CANADA BANKERS ACCEP FUTURES DECOI 
541 3 008 Jul 2001 7`18,050 000 Locall 715,60000 2,55000 

750,00000 465,69168 Base 464,21878 1,65381 000 1,65381 
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WBIM 134994987 CANADA aANKERSACCEP FUTURES DEC01 
592 6009Ju12001 1,436,550000 Local 1.432,550 00 4,ODO 00 

1,500,000 00 933,61241 Base 935,40906 2,59960 000 2,59960 

WBIM 134994987 CANADA BANKERS ACCEP FUTURES DECOI 
598 100 May 2001 239.125000 Local 238,65000 47500 

250,00000 155,16510 Base 151,22606 30822 000 30822 

WBIM 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
613 1 W Jun 2001 2311,725 000 Local 238,65000 7500 

250,00000 155,76472 Base 152,95126 4894 000 4894 

WBIM 1349964987 CANADA BANKERS ACCEP FUTURES DECOI 
669 1 C12 Oct 2001 242,900000 Local 241,32500 1.575 DO 

250.00000 155,01951 Base 154,10281 1,00517 000 1,00517 

WBlM 1349M87 CANADA BANKERS ACCEP FUTURES DECOI 
699 1 83 Jun 2001 238.900000 Local 238,82500 7500 

250,00000 156,48141 Base 1 54,699 37 4913 000 4913 

WBIM 134994987 CANADA BANKERS ACCEP FUTURES DECOI 
729 1 001 Apr 2001 237,900000 Local 238,72500 -82500 

260,00000 153.43438 Bass 151,87995 -53209 000 .53209 

WB1M 134994987 CANADA BANKERS ACCEP FUTURES DECOI 
751 1 W Jun 2001 239,075000 Local 238,82500 25000 

250,00000 157,10025 Base 154.69937 16428 000 16428 

WGIM 134994987 CANADA BANKERS ACCEP FUTURES DECOI 
764 1 (16 Oct 2001 243,050000 Local 241,32500 1,72500 

250,00000 154,97673 ease 154,10281 1,09992 000 1,09992 

WB1M 1349949ST CANADA BANKERS ACCEP FUTURES DECOI 
776 2 06 May 2001 47-7,550 000 Local 477,33580 21420 

500,00000 W9,976 TS ease 305,36014 139 D4 000 13904 
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WB1M 134994987 CANADA BANKERS ACCEP FUTURES DEC01 
778 3 003 Jul 2001 715,275000 Local 717,07500 -1.80000 

750,00000 474.19442 Base 465,31665 -1,19331 000 -1 19331 

WBIM 134994987 CANADA BANKERS ACCEP FUTURES DECOi 
793 3 0119 Apr 2001 716,400000 Local 716.25000 15000 

750,00000 463,68932 ewe 455,74559 9709 000 9709 

134994987 Total 
18,735,875 00 Local 18,683,335 80 52,53920 
12,129.413 75 Base 12.010 .249 76 33,64467 000 33.6" 67 

WB1M 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
527 8 (20 Mar 2001 1,909,600 000 Local 1,906.ioo 00 1,50000 

2,000,000 00 1,233,750 55 Bwe 1,240,637 19 96912 000 96912 

WB1M 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
586 20 (19 Mar 2001 4,7T7,500 000 Local 4,768,800 00 8,70000 

5.00,000 00 3.079,280 30 Base 3,093.572 87 5,60748 000 5,60748 

WBiM 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
628 7 05 Mar 2001 1,674,050 000 Local 1,668,500 00 5,55000 

1,750,000 00 1,074.417 01 Bass I,CT9,661 48 3,56203 000 3,56203 

W81M 134994995 CANADA BANKERS ACCEP FUTURES JUN01 
629 605Mar2001 1,434,150000 Local 1,432,026 00 2,12500 

1,500,000 00 920,44751 Base 923,38094 1.36384 000 1,36384 

134994995 Total 
9,795,300 00 Local 9,777,426 00 17,87500 
6.307,895 37 Base 6,337,252 48 11,50247 000 11.50247 

W81M 13599B949 CANADA GOVT BONDS 10YR FUTURES JUN01 
108 1 V Feb 2001 104,200000 Local 103,38000 82000 

100.00000 68,22943 Base 67,23463 53693 000 53693 
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WBlM 13599B949 CANADA GOVT BONDS 10YR FUTURES JUN01 
122 1 W Mar 2001 1105,220 000 Local 103,38000 1,114000 

100,00000 67,11742 Base 67,23463 1,1T3 69 000 1,17369 

WBIM 13599B949 CANADA GOVT BONDS 10YR FUTURES JUN01 
143 1 (23 Feb 2001 104,5110 000 Local 103,38000 1,13000 

100,00000 67.95189 Base 67,23463 73472 000 73472 

WB1M 13599B949 CANADA GOVT BONDS 10YR FUTURES JUN01 
144 10 Feb 2001 104,550000 Local 103,38000 1,17000 

100,00000 67,97789 ease 67,234 63 76073 000 76073 

WSIM 13599B949 CANADA GOVT BONDS 10YR FUTURES JUNOI 
202 3 90 May 2001 300,930000 Local 309.90000 -8,97000 

300,00000 194,68847 Base 201,57415 -5,80320 000 .5,80320 

WBIM 13599B949 CANADA GOVT BONDS 10YR FUTURES JUN01 
203 2 123 May 2001 200,640000 Local 206,6DO 00 -5,96000 

200,00000 129,80525 Base 134,38277 -3,85586 000 -3,85586 

WB1M 135998949 CANADA GOVT BONDS 10YR FUTURES JUN01 
204 21 90 May 2001 2,105,880 000 Local 2,170,650 00 -64,77000 

2,100.000 00 1,362,411 70 Base 1 .411,897 12 -41,90334 000 -41,90334 

W81M 135998949 CANADA GOVT BONDS 10YR FUTURES JUN01 
205 1990May2001 1,905,510000 Local 1,964,410 00 -58,90000 

1.900,000 00 1,232,781 13 Base 1,2T7,748 52 -38,10571 000 .38,10571 

WB1M 13599B949 CANADA GOVT BONDS 10YR FUTURES JUN01 
269 6 96 May 2001 501,200000 Local 516.95000 -15,75000 

500.00000 323,75164 Base 336,24961 -10,17376 000 -10,17376 

W81M 13599B949 CANADA GOVT BONDS 10YR FUTURES JUN01 
270 55 06 May 2001 5,509,350 000 Local 5,689,850 00 -180,50000 

5.500,000 00 3,658,781 16 Base 3,700,572 47 .116,59452 000 A 16,594 52 
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WBiM 135998949 CANADA GOVT BONDS IOYR FUTURES JUNOI 
271 5 110 May 2001 499,250000 Local 517.73000 -18,48000 

500,00000 322.49204 Base 336,66946 -11,93721 000 -11,93721 

WB1M 13599B949 CANADA GOVT BONDS 10YR FUTURES JUN01 
300 1 (0 Apr 2001 101,150000 Local 103,38000 -2,23000 

100,00000 65,89577 Base 67,23463 -1,45277 000 -1.45277 

WB1M 13599B949 CANADA GOVT BONDS 10YR FUTURES JUNOI 
301 1 CM Apr 2001 101,190000 Local 103,38000 -2,19000 

100,00000 65.921 82 Base 67,23463 -1,42671 000 -1,42671 

WBIM 13599B949 CANADA GOVT BONDS IOYR FUTURES JUNOI 
302 1 111) Apr 2001 iOl .260 000 Local 103,30000 -2.04000 

100,00000 65,96743 Base 67,19138 -1,32899 000 -1,32899 

WBIM 13599B949 CANADA GOVT BONDS IOYR FUTURES JUN01 
313 42 118 May 2001 4,198,320 000 Local 4,352.460 00 -154,14000 

4,200,000 00 2,715,775 67 ewe 2.830,317 69 -N,706 65 ODD -99,70885 

WBlM 13599B949 CANADA GOVT BONDS 10YR FUTURES JUN01 
314 23Q8May2OO1 2,296,780000 Lmal 2,372.650 80 -75,87080 

2,300,000 00 1,485,722 68 Base 1 .530.208 75 -49,07869 000 -49,07869 

WBAM 13599B949 CANADA GOVT BONDS IOYR FUTURES JUNOI 
315 196 May 2001 99,830000 Local 100.65000 -82000 

100,00000 64,57723 Base 6,4,822 63 -53044 000 -53044 

WBlM 13599B949 CANADA GOVT BONDS 10YR FUTURES JUN01 
370 3 00 May 2001 304.140000 Local 309,90000 -5,76000 

300,DOO DO 198,65452 Base 201,57415 -3,76225 000 -3,76225 

WB1M 13599BIM9 CANADA GOVr BONDS 10YR FUTURES JUN01 
371 1 09 May 2001 101,390000 Local 103,30000 -1,910 DO 

100,00000 66,22470 Bass 67,19138 .1,24755 000 -1,24755 
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103,30000 -1,87000 
67,19138 -1,22142 000 -1,22142 

103.38000 27000 
67,23463 17109 000 171 09 

103,3DO 00 -95000 
67J91 38 .61962 000 -61962 

103,30000 -90000 
67,191 38 -58701 000 -58701 

206.76000 1,04000 
134,46926 66500 000 66500 

103,30000 -1,55000 
67,19138 -1.00636 000 -1,00636 

103,30000 -3,15000 
67,19138 -2,04466 000 -2.04466 

103,38000 -75000 
67,23463 -485 " 000 48544 

20,268,650 80 -601 .19080 
13 .168,703 18 -388,83220 000 -388,83220 
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WB1M 13599B949 CANADA GOVT BONDS 10YR FUTURES JUN01 
372 109 May 2001 101,430000 Local 

100,00000 66,25083 Base 

WBIM 13599B949 CANADA GOVT BONDS 10YR FUTURES JUNOi 
455 1 OZ Apr 2001 103,650000 Local 

100,000 00 65,68021 Base 

WBIM 135998949 CANADA GOVT BONDS 10YR FUTURES JUN01 
464 100 May 2001 102,350000 Local 

100,00000 66,75594 Base 

W81M 13599B949 CANADA GOVT BONDS 10YR FUTURES JUN01 
465 100 May 2001 102,400000 Local 

100,00000 66,78845 awe 

WB1M 13599B949 CANADA GOVr BONDS 10YR FUTURES JUN01 
503 2 GM Apr 2001 207,800000 Local 

200,00000 132,87293 Base 

W131M 13599B949 CANADA GOVT BONDS IOYR FUTURES JUN01 
635 100 May 2001 101,750000 Local 

100,00000 66,062 a2 Sees 

WB1M 13599B949 CANADA GOVT BONDS 10YR FUTURES JUN01 
775 108 May 2001 100,150000 Local 

100,()0000 6S,00716 Bass 

WBIM 13599B949 CANADA GOVT BONDS 10YR FUTURES JUN01 
792 1 OLD Apr 2001 102,630000 Local 

100,00000 66.42718 Base 

13599B949 Total 
19,667,460 00 Local 
12,720,573 26 Base 
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WB1M 13599D929 CANAOAGOVT BONDS 10YR FUTURES DECOI 
053 61 CM Nov 2001 6,340.950 000 Local 6,306,180 00 34,77000 

6,100,000 GO 3,960,373 48 Base 4.091,202 79 21 .71633 000 21,71633 

WB1M 13599D929 CANADA GOVT BONDS 10YR FUTURES DEC01 
054 2lCWNov2001 2.183,790000 Local 2,170.980 00 12,81000 

2,100.000 00 1 .363,93190 awe 1,408,446 86 8.00075 000 8,00075 

WB1M 13599D929 CANADA GOVT BONDS 10YR FUTURES DEC01 
055 1 (M Nov 2001 104.020000 Local 103,38000 64000 

100,00000 64,96788 Base 67,06890 39973 000 39973 

WBIM 13599D929 CANADA GOVT BONDS 10YR FUTURES DEC01 
095 29 G9 Nov 2001 3.001 .500 000 Local 2,998,020 00 3,48000 

2,900,000 00 1.890,113 35 Base 1,944,998 05 2,19144 000 2.19144 

WBIM 13599D929 CANADA GOVT BONDS 10YR FUTURES DEC01 
096 83 CV Nov 2001 6,593,820 000 Local 8,635,390 00 41,67000 

8,300,000 00 5,411,725 44 Base 5,556,366 55 -26, 1 T7 60 000 -26,17760 

WBIM 13599D929 CANADA GOVT BONDS 10YR FUTURES DEC01 
233 1 CRA Oct 2001 104,800000 Local 103,38000 1,42000 

100,00000 66,72186 Base 67,06890 90406 000 90406 

WB1M 13599D929 CANADA GOVT BONDS 10YR FUTURES DEC01 
293 1 EB Oct 2001 104.850000 Local 103,38000 1,47000 

1 OO'DOO 00 66,84752 Base 67,06890 93720 000 93720 

WB1M 13599D929 CANADA GOVT BONDS 10YR FUTURES DEC01 
W I OM Oct 2001 105,720000 Local 103.38000 2,34000 

100.00000 67,12385 Base 67,06890 1,48572 000 1,48572 

WBIM 13599D929 CANADA GOVT BONDS 10YR FUTURES DEC01 
367 100 Sep 2001 103,360000 Local 103,38000 -2000 

100,00000 66,35423 Base 67,06890 -12S4 000 -1284 
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WBIM 135990929 CANADA GOVT BONDS 10YR FUTURES DEC01 
413 107 Sep 2001 104,510000 Local 103,38000 1,13000 

100,00000 66,73691 Base 67,06890 72158 000 72158 

WBlM 13699D929 CANADA GOVT BONDS 10YR FUTURES DEC01 
476 1 M Oct 2001 104,600000 LocaJ 103,38000 1.22000 

100,000 00 66,94400 Base 67,06890 780 SO 000 78080 

WBIM 135990929 CANADA GOVT BONDS 10YR FUTURES DEC01 
557 2 08 Sep 2001 217,340000 Local 206,76000 10,58000 

200,00000 138,32735 Base 134,13780 6,73370 000 6,73370 

WBlM 135990929 CANADA GOVT BONDS 10YR FUTURES DECOI 
557 C)a- -2 06 Sep 2001 -217,340 000 Local -206,76000 -10,58000 

-200,00000 -138,32735 Base -134,13780 -6 .733 TO 000 -6,73370 

WBlM 13599D929 CANADA GOVT BONDS 1 CYR FUTURES DEC01 
640 100 Nov 2001 104.620 ODO Local 103,38000 1,24000 

100,00000 65,69132 Base 67,06890 77860 000 77860 

WBlM 135990929 CANADA GOVT BONDS 10YR FUTURES DEC01 
640 CXL -1 QD Nov 2001 -104.620 000 Local -103,38000 -1,24000 

-100.00000 -65,69132 Base -67,06890 -77860 000 -77860 

WBlM i3599D929 CANADA GOVT BONDS 10YR FUTURES DEC01 
641 1 QD Nov 2001 104,620000 Local 103,38000 1,24000 

14)0,00000 65.48983 Base 67,06890 T76 2`1 000 77621 

WB1M 135990929 CANADA GOVT BONDS 10YR FUTURES DECOI 
646 1 (10 Sep 2001 104,800000 Local 103,38000 1,42000 

100,00000 66,74314 Bass 67,06890 90434 000 90434 

WBIM 13599D929 CANADA GOVT BONDS 10YR FUTURES DEC01 
700 105 Nov 2001 107.250000 Local 103,38000 3,87000 

1 G0,000 00 67,41467 Sees 67.06890 2,43259 000 2,43259 
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W81M 1359913929 CANADA GOVT BONDS 10YR FUTURES DEC01 
725 103 Oct 2001 104,030 DOO Local 103,38000 65000 

100,00000 66,78008 Base 67,06890 41726 000 41726 

113599D929 Total 
21,272,620 00 Local 21,247.750 00 24,87000 

13,358,268 14 Base 13 .738.772 15 15,47757 000 15,47757 

WB1M 13599D945 CANADA GOVT BONDS 10YR FUTURES SEP01 
013 1007 Jul 2001 102,100000 Local 99,88000 2,22000 

100,00000 66,61013 Bass 64,61796 1,44833 000 1,44833 

WB1M 13599D945 CANADA GOVT BONDS 10YR FUTURES SEPOI 
031 129QUAug2001 13,403,100000 Local 12,861,020 00 642,08000 

12,900,000 00 8,695,406 T7 Base 8,313,576 3S 351,68028 000 351,68028 

WB1M 13599D945 CANADA GOVT BONDS 10YR FUTURES SEP01 
032 1 Q9 Aug 2001 103,770000 Local 99.57000 4.20000 

100 000 DO 67,32192 Base 64,40905 2,72480 000 2,72480 

WB1M 13599D945 CANADA GOVT BONDS 10YR FUTURES SEP01 
033 1 Q9 Aug 2001 103,750000 Local 99,57000 4,18000 

100,00000 67,30894 Bass 64,40905 2,711 82 000 2,71182 

WBIM 13599D945 CANADA GOVT BONDS 10YR FUTURES SEP01 
053 23 98 Aug 2001 2,392,000 000 Local 2,290,110 00 101,89000 

2,300.000 00 1,553,548 98 Base 1,481,408 03 66,17521 000 66.17521 

WBIM 1359913945 CANADA GOVT BONDS IOYR FUTURES SEP01 
054 21 Q8 Aug 2001 2,182,530 DDO Local 2,124,610 00 57,92000 

2,100.000 00 1 .417,503 04 Base 1,386.180 10 37,61772 000 37,61772 

WB1M 135990945 CANADA GOVT BONDS 10YR FUTURES SEPOI 
054 1000 Jul 2001 102,240000 Local 99,88000 2,36000 

100,00000 66.80607 Bass 64,61797 1,54208 000 1,54208 
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WBIM 113599D945 CANADA GOVr BONDS 10YR FUTURES SEP01 
222 1009 Jul 2001 100,060000 Local 99,88000 18000 

100,00000 65,72521 Base 64,61797 11823 000 11823 

WBlM 135990945 CANADA GOVT BONDS 10YR FUTURES SEPOI 
241 103 Aug 2001 101,510000 Local 99,88000 1,63000 

100,00000 66,10879 Base 64,61796 1,06164 000 1,06154 

WBIM 13599D945 CANADA GOVr BONDS 10YR FUTURES SEP01 
337 1001 Jul 2001 100,480000 Local 99,88000 60000 

100,00000 65,74627 Base 64,61796 39259 000 39259 

WBlM 13599D945 CANADA GOVT BONDS 10YR FUTURES SEPOI 
385 1 99 May 2001 99,900000 Local 99,88000 2000 

100,00000 64.84069 Base 64,6V 97 1298 000 1298 

WBIM 13599D945 CANADA GOVr BONDS 10YR FUTURES SEP01 
387 1 (M Jun 2001 101,950000 Local 99,88000 2,07000 

100,00000 66,75615 Base 64,61796 1,35542 000 1 .35542 

WB1M 13599D945 CANADA GOVT BONDS 10YR FUTURES SEP01 
474 100 Aug 2001 103.050000 Local 99.88000 3J70 00 

100,00000 66,96344 Base 64,61797 2,05991 000 2,05991 

WBIM 13599D945 CANADA GOVT BONDS 10YR FUTURES SEPOI 
482 1 M5 Jun 2001 102,160000 Local 99,88000 2,28000 

100,00000 67,24151 Base 64,61797 1,50069 000 1,50069 

WBIM 13599D945 CANADA GOVT BONDS 10YR FUTURES SEPOi 
503 1007 Jul 2001 100,720000 Local 99.88000 84000 

100,00000 65,43235 Base 64,61796 54570 000 54570 

WBIM 13599D945 CANADA GOVT BONDS 10YR FUTURES SEP01 
536 1 W) Jun 2001 101,000000 Loc4W 99.88000 1,12000 

100,00000 65,94846 Base 64,61797 73131 000 73131 
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WBIM 13599D945 CANADA GOVT BONDS 10YR FUTURES SEP01 
607 1 S3 Jun 2001 101,200000 Local 99,88000 1,32000 

100,000 oc 66,031 58 Bass 64,61796 56128 000 66128 

WBlM 13599D945 CANADA GOVT BONDS 10YR FUTURES SEP01 
609 1 (111 Jun 2001 101,280000 Local 99,88000 1,40000 

100,00000 66.08378 Base 64,61797 91348 000 91348 

WBlM 1359913945 CANADA GOVT BONDS 10YR FUTURES SEPOI 
610 10 Jun 2001 101.210000 Local 99,88000 1,33000 

100,00000 66,03811 Base 64,61796 86781 000 86781 

WBlM 13599D945 CANADA GOVT BONDS 10YR FUTURES SEP01 
651 3 03 Jun 2001 286,980000 Local 299,64000 .12,66000 

300,00000 187,9116 37 Base 193,85390 -8,29294 000 -8,29294 

WBlM 13599D945 CANADA GOVT BONDS 10YR FUTURES SEPOI 
651 C)(L -3 65 Jun 2001 -286 .980 000 Local -299,64000 12,66000 

-300,00000 -187,98637 Base -193,85390 8,29294 000 8,29294 

WBlM 13599D945 CANADA GOVT 13ONDS 10YR FUTURES SEP01 
710 1 024 Jul 2001 101,730000 Local 99,88000 1.850 DO 

100,00000 66,08421 Base 64,61797 1,201 77 000 1,201 77 

WBlM 13599D945 CANADA GOVT BONDS 10YR FUTURES SEP01 
750 1 MY Jun 2001 101 .320000 Local 99,88000 1,44000 

100,00000 66,57909 Base 64,61797 94625 000 94625 

WBIM 13599D945 CANADA GOVT BONDS 10YR FUTURES SEP01 
778 190 Aug 2001 103,640 000 Local 99,880 DO 3,76000 

100,00000 67,17219 Base 64.617 96 2,43697 000 2,43697 

1359913945 Total 
19,910,700 00 Local 19,172,640 00 737,86000 
12 .927,257 68 Base 12,408.487 99 478.90617 000 478,90617 
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103,05000 270 DO 
64.36204 17003 OGO 17003 

103,05000 58000 
64,36204 36861 000 36861 

103,05000 1,13000 
64,36204 71737 000 71737 

-1 03,05D 00 -1,13000 
-64,36204 -71737 000 -71737 

103,05000 1 .28000 
64,36204 81260 000 81260 

-103,05000 -1,28000 
-64,36204 -81260 000 -81260 

103,05000 1,07000 
64,36204 67928 000 67928 

-103,05000 -1 .07000 
-64,36204 -67928 000 -67928 

206.10000 1,92000 
128,72408 1.21889 000 1,21889 
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WB1M 136999984 CANADA GOVT BONDS 10YR FUTURES MAR02 
195 108 Nov 2001 103,320000 Local 

100,00000 65,06297 Base 

W81M 136999984 CANADA GOVT BONDS MR FUTURES MAR02 
311 1 (29 Nov 2001 103,630000 Local 

100,00000 66,85955 Base 

WB1M 136999984 CANADA GOVT BONDS 10YR FUTURES MAR02 
411 100 Nov 2001 104,180000 Local 

100,00000 66,13763 Base 

WB1M 136999984 CANADA GOVT BONDS 10YR FUTURES MAR02 
411 CXL -1 W Nav 2001 -104,180000 Local 

-100.00000 -66,13763 Base 

WB1M 1369999114 CANADA GOVT BONDS 10YR FUTURES MAR02 
412 1 00 Nov 2001 104,330000 Local 

100,00000 66,23286 Base 

WB1M 136999984 CANADA GOVT BONDS 10YR FUTURES MAR02 
412 CXL -1 00 Nm 2001 -104,330 000 Local 

-100,00000 -66,23286 Base 

WB1M 136999984 CANADA GOVT BONDS 10YR FUTURES MAR02 
413 1 00 Nov 2001 104,120000 Local 

100,00000 66.09954 Base 

WB1M 136999984 CANADA GOVT BONDS 10YR FUTURES MAR02 
413 CXL -1 OD Nov 2001 -104,120 000 Local 

-100,00000 -66,099 64 Base 

WB1M 1369999B4 CANADA GOVT BONDS 10YR FUTURES MAR02 
414 2 OD Nov 2001 208,020000 Local 

200,00000 132.06942 Base 



SFATE STREET 
kmrjJW6wdmW bzrbo hkddvak- 

aso Currency USD - US DOLLAR 
und Asset ID Security Name Security Description Close Ex Rate Trd Dts of Ong Trd 
Lot Contracts Trd Date Notional Notional Future GrJLs 
Ticker Notional p, St! Date proceeds Cost Future GnILs Base Curr GrJLs Not Base Future Grill. 

WBIM 136999984 CANADA GOVT BONDS 10YR FUTURES MAR02 
414 CXL -2 W Nov 2001 -208,020 000 Local -206,10000 -1,92000 

-200,GG0 00 -132,05942 awe -128 .72408 -1,21889 000 -1,21889 

WBlM 136999984 CANADA GOVT BONDS 10YR FUTURES MAR02 
416 1 OD Nov 2001 104,180000 Local 103,05000 1,13000 

100,00000 66,13763 Base 64,36204 71737 000 71737 

WBiM 136999994 CANADA GOVT BONDS IOYR FUTURES MAR02 
417 1 OD Nov 2001 104,330000 Local 103,05000 1,28000 

100,00000 66.23286 Base 64,36204 81260 000 81260 

WSIM 136999984 CANADA GOVT BONDS 10YR FUTURES MAR02 
417 CXL -1 OD Nov 2001 .104.330 DDO Local -103,05000 .1,28000 

.100,00000 -66,23286 Bass -64,36204 -81260 000 -81260 

WBlM 136999984 CANADA GOVT BONDS 10YR FUTURES MAR02 
418 100 Nov 2001 104.120000 Local 103,05000 1,07000 

100,00000 66,09964 Base 64,36204 67928 000 67928 

WB1M 136999984 CANADA GOVT BONDS 10YR FUTURES MAR02 
418 CXL -100 Nov 2001 .1134,120 000 Local -103,05000 -1,07000 

.100.000 00 -66,09954 Base -64.36204 -67928 000 -67928 

WBlM 136999984 CANADA GOW BONDS 10YR FUTURES MAR02 
419 2 OD Nov 2001 208,020000 Local 206,10000 1,92000 

200,00000 132,05942 Base 128,72408 1.21889 000 1,21889 

WB1M 136999984 CANADA GOVT BONDS 10YR FUTURES MAR02 
419 CXL -2 00 Nov 2001 -208.020 000 Local -206,10000 -1,92000 

-200,00000 -132,05942 Base -128,72408 .1,21889 000 -1,21889 

WBIM 136999984 CANADA GOVT BONDS 10YR FUTURES MAR02 
478 100 Doc 2001 102.440000 Local 103,05000 -61000 

100,00000 65,48616 Bese 64,36204 -38995 000 -38995 
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WGIM 136999984 CANADA GOVT BONDS 10YR FUTURES MAR02 
494 100 Nov 2001 104,120 ODO Local 103,05000 1.070 00 

100,00000 66.09964 Bass 64.36204 67928 000 67928 

WSIM 136999984 CANADA GOVT BONDS 10YR FUTURES MAR02 
485 2 00 Nov 2001 208,020000 Local 206,10000 1,92000 

200,00000 132.05942 Base 128.72408 1,21889 000 1,21889 

WBlM 136999994 CANADA GOVT BONDS 10YR FUTURES MAR02 
486 100 Nov 2001 104,330 OGO Local 1D4,510 00 -18000 

100,00000 66,23286 Base 66.34713 -11427 000 .1 14 27 

WB1M 136999984 CANADA GOVT BONDS 10YR FUTURES MAR02 
731 1 QO Doc 2001 102.730000 Local 103,05000 -32000 

100,00000 65,15917 Base 64,36204 -20297 000 -20297 

'136999984 Total 
932,77000 Local 928,91000 3,1360 00 
S92,09730 Base 581.24345 2,44699 000 2,44699 

WBlM 1379939116 CANADA BANKERS ACCEP FUTURES SEP02 
09 1 013 Nov 2001 243,975000 Local 237,35000 6,62500 

250,00000 152,80911 ease 154,67579 4,14944 000 4,14944 

WBlM 137993986 CANADA BANKERS ACCEP FUTURES SEP02 
420 1 OD Nov 2001 242,375000 Local 237,52500 4,85000 

250,00000 153,86935 Base 154,88079 3,07897 000 3,07897 

137993986 Total 
486,36000 Local 474,87500 11,47500 
306,67846 ease 309,55658 7,22841 000 7.22841 

WB1M 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
06 3 OB Nov 2001 735,225000 Local 716,50000 18,72500 

750,00000 460,49421 Base 470,63847 11 .72805 000 11,72805 
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WBlM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
014 1007 Jul 2001 239,150000 Local 237.60000 1,55000 

250,00000 156,02166 Base 154,89928 1,01122 000 1,011 22 

WB1M 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
056 4 000 Jul 2001 956.400000 Local 950,47600 5.92500 

1,000.000 00 624,93471 Base 615,49328 3,87153 000 3,87153 

WBlM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
056 3 Q8 Aug 2001 720,525000 Local 716,12500 4,40000 

750,00000 467,96442 Base 469,95990 2,85770 000 2,85770 

W61M 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
058 2 OB Nov 2001 488,450000 Local 478.40000 10,05000 

500,00000 305,071 71 Base 311,20508 6,27694 000 6,27694 

WBlM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
076 2 09 Nov 2001 490,150000 Local 477,70000 12.45000 

500,00000 305,T70 28 Base 314,421 19 7.76668 000 7,76668 

WBIM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
093 1 (RD Apr 2001 238,225000 Local 237,72500 50000 

250,00000 154,15111 Base 152,75020 32354 000 32354 

WBIM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 I 
099 2 M Nov 2001 488,150000 Local 478,35000 9,80000 

500,00000 307,39924 Base 311,47658 6,17128 000 6,17128 

WBlM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
125 190 Dec 2001 245,275000 Local 243,02500 2,25000 

250,D00 00 154,73787 Base 154,68979 1 .41947 000 1,41947 

WB1M 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
139 2 Wl Apr 2001 476,450000 Local 475.1 DO 00 1,35000 

500,00000 307,0606 Base 306,41728 87125 000 87125 

Page 455 Prepared by State Street 



lass Currency USD - US DOLLAR 
und AssetlD Security Name Security Description Close Ex. Rate Trd Me of Orig Trd 
Lot Contracts Trot Date Notional Notional Future Gn/Ls 
Ticker Notional pa Sit Date Proceeds Cost Future GrJL9 Base Curr Grill-s Not Base Future Grill. 

WB`lM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
156 5 aG Nov 2001 1,224,500 000 Local 1. 193,875 DO 30,625 DO 

'1 .250 .000 00 769,15829 Base 787,33993 19.23681 000 19,23681 

WBIM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
201 1 (30 Aug 2001 240,775000 LOCO] 238,85000 1,92600 

250,00000 155,13853 Base 156,0194S 1,24034 000 1,24034 

WBIM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
209 1 CM Nov 2001 244,500000 Local 239,10000 5,40000 

250,00000 153,96725 Base 155,81622 3,40050 000 3,40050 

WBIM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
220 5 09 Doc 2001 1,225.750 000 Local 1,214.475 00 11,27500 

1,250,000 00 767,38814 Base 773,86335 7,05878 000 7.05878 

WB1M 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
221 1 GO Doc 2001 246,175000 Local 242,87500 2,30000 

250,00000 153,49328 Base 154,431 82 1.43993 000 1,43993 

WBIM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
222 199 Dec-2001 245,125000 Local 242,95000 2,17500 

250.000 DO 153,46198 Base 153,97054 1,36167 000 1,36167 

WBiM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
230 3 a@ Nov 2001 734.025000 Local 715,12500 18,90000 

750,00000 461,30279 Base 469.87287 11,87782 000 11,87782 

WBlM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
267 2 00 Doc 2001 490,250000 Local 494.50000 5.75000 

500,00000 313.05875 Base 308,36293 3,67178 000 3,671 78 

WBlM 137993994 CANADA BANKERS ACCEP FUTURES LIAR02 
268 100 Sep 2001 240,775000 Local 238,85000 1,92500 

250,00000 1.54,55100 Base 156,01944 1,23564 000 1,235 64 
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WBIM 1379939S,4 CANADA BANKERS ACCEP FUTURES MAR02 
281 2 90 Dec 2001 490,350000 Local 485,72500 4,62500 

500,00000 307,Oa3 16 Base 307,98626 2,89642 000 2,89642 

WBlM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
302 1 aS Nov 2001 244,375000 Local 237,92500 6,45000 

250,00000 153.53082 Bwe 157,73333 4.05227 000 4,05227 

WBlM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
303 1 aG Nov 2001 244,300 ODO Local 237,95000 6,35000 

250,00000 153,48370 Base 157,74990 3,9894S 000 3,98945 

WBIM 137993994 CANADA BANKERS AcCEP FUTURES MAR02 
312 2 09 Nov 2001 488,950000 Local 479,72500 9,22500 

500,00000 310,74039 ewe 3`11,366 41 5,86272 000 5,86272 

WBlM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
337 1 W Aug 2001 239,250000 Local 237,62500 1,62500 

250,00000 156,00559 Bwe 153,71296 1 .05960 000 1,05960 

WBlM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
338 1 W Aug 2001 239,275000 Local 237,77500 1.50000 

250,00000 156,02190 Base 154.14906 97809 000 97809 

WB1M 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
382 1 OB Aug 2001 239.325000 Local 237,77500 1,55000 

250,00000 155,63829 ewe 154,87201 1,00800 000 1 .00800 

WBIM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
389 2 00 Doc 2001 490.3DO 000 Local 484,45000 5,85000 

500,00000 312.79107 Bwe 308,331 11 3.73206 000 3,73206 

W81M 137993994 CANADA BANKERS ACCFP FUTURES MAR02 
398 2 (16 Nov 2001 487,950000 Local 476,27500 11,67500 

500,00000 254,75870 Base 314,60241 6,09552 000 6,09552 
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WBIM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
398 CXL -2 06 Nov 2001 -487,950 000 Local -476,27500 -11 .67500 

-500,00000 -254,75870 Base -314,60241 -6,09552 000 -6,09552 

WB`IM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
421 109 Aug 2001 239.650000 Local 238,07500 1,57500 

250,00000 155,94097 Base 155.45226 1,02486 000 1,02486 

W81M 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
422 4 31) Nov 2001 979,200000 Local 963,50000 IS,7DI) 00 

1,000,000 00 621,63535 Base 617.71970 9,96699 000 9,96699 

WSIM 137993994 CANADA BANKERSACCEP FUTURES MAR02 
436 100 May 2001 238,025000 Local 238,07600 -5000 

250.00000 155,41952 ease IS4,79519 -3265 000 -3265 

WB1M 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
475 100 Aug 2001 239,776000 Local 238.37500 1 .40000 

250,00000 155.80939 Base 156,69175 90974 000 90974 

WBIM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
4T9 2 00 Doc 2001 489,800000 Local 485.20000 4,60000 

500,00000 313,11 1 30 Base 309,2BI 03 2,94061 000 2,94061 

W81M 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
512 2 (18 Nov 2001 487,950000 Lord 478,87500 9,07500 

500,00000 308,39970 Base 312,76703 5,73569 Goo 5,73569 

WB1M 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
547 106 Aug 2001 239,575000 Local 238,52500 1 .050 00 

250,00000 156.493 03 Bass 156,56376 68587 000 68587 

WBIM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
551 100 Doc 2001 244,900000 Local 242,60000 2,30000 

250,00000 156,42571 Bass 154.64052 1,46909 000 1,46909 
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WBIM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
579 1 09 Nov 2001 244.025000 Local 238.25000 5,77500 

250,00000 153,22429 ewe 157,02224 3,62615 000 3,62615 

WB1M 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
580 1 a9 Nov 2001 244,000000 Local 238,30000 5,70000 

250,00000 153,20859 Bass 156,52926 3,57905 000 3,57905 

WBIM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
587 106 Aug 2001 239,625000 Local 238.40000 1,22500 

250,00000 156.566 42 ewe 157,17307 80039 000 80039 

WB1M 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
591 2 069 Jul 2001 477.700000 Local 475,75000 1,95000 

500,00000 310,45675 Base 310,035 T7 1,26730 000 1,26730 

WBIM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
595 1 09 Dec 2001 244,725000 Local 242,62500 2,10000 

250,00000 155,69729 Base 154,65645 1.33605 000 1,33605 

WB1M 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
626 1 09 Aug 2001 239,825000 Local 238,40000 1,42500 

250,00000 155,59918 Base 157,17306 92454 000 92454 

WB1M 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
634 106 Dec 2001 244,925000 Local 242.85000 2,07500 

250,00000 155.46845 Base 154,66194 1,31713 000 1,31713 

WBIM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
637 2 090 Jul 2001 478,100000 Local 475,87500 2.22500 

500,00000 309,79063 Base 308.26670 1.44171 000 1,441 71 

WBlM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
652 2 05 Nw 2001 489,100000 Local 477,60000 11,50000 

500.00000 306,79971 Base 311,82081 7,21365 000 7,21365 
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WB1M 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
684 100 Doc 2001 244,500000 Local 241,17500 3,32500 

250,00000 '155 .346 59 Base 153.97746 2.11259 000 2,11259 

WBIM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
668 109 Doc 2001 245,075000 Local 242,85000 2,22500 

250.00000 155,37628 Base 154,66194 1,41064 000 1.41064 

WBIM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
697 1 (M Nm2001 243,875000 Local 238.40000 5,47500 

250,00000 152,28872 Base 156,71838 3,411889 000 3,41889 

WBIM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
701 2 03 Nov 2001 489,100000 Local 4T7,575 00 11,52500 

500.0W 00 307.43604 Base 312,71277 7,24433 000 7.24433 

WBIM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
- 

712 2 094 Jul 2001 478,200000 Local 475,35000 2,85000 
500.00000 310,64063 Bass 309,73492 1,8Sl 38 000 1,85138 

WBIM 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
733 2 GO Dec 2001 490,400000 Local 485.70000 4,70000 

500,00000 311,04895 Base 309,32387 2,981 10 000 2,981 110 

WB1M 1137993994 CANADA BANKERS ACCEP FUTURES MAR02 
764 1 09 Nov 2001 245,075000 Local 238,80000 6,27500 

250.00000 153,45961 Base 156,36457 3,92924 000 3,92924 

WB1M 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
780 1 0 Aug 2001 240.025000 Local 238,700 OD 1,32500 

250,00000 156,56740 Base 157.19469 85877 000 85877 

WB1M 137993994 CANADA BANKERS ACCEP FUTURES MAR02 
791 3 W Nov 2001 732,375000 Local 715,40000 16,97500 

750,00000 458,02064 Base 466,02373 10,61601 000 10.61601 
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137993994 Total 
22,114,525 00 Local 21,805,775 00 308,75000 
14 .070,077 34 awe 14,145.513 51 195,02866 000 195,02866 

WBIM 137994976 CANADA BANKERS ACCEP FUTURES JUN02 
08 1 03 Nov 2001 244,750000 Local 237,00000 7,75000 

250,00000 153,29451 Base 154,36722 4,85407 000 4,85407 

WBIM 137994976 CANADA BANKERS ACCEP FUTURES JUN02 
057 2 000 Jul 2001 476,650000 Local 473,90000 2.75000 

500.00000 311,45455 Base 307,09015 1,79692 000 1,79692 

WB1M 137994976 CANADA BANKERS ACCEP FUTURES JUN02 
231 100 Nov2001 244.150000 Local 237,32500 6,82500 

250,00000 153.43766 Bass 154,85124 4,28922 000 4.28922 

W81M 137994976 CANADA BANKERS ACCEP FUTURES JUN02 
304 1 (15 Nov 2001 243,650000 Local 237.47500 6,17600 

250,00000 153.07533 Base 155,54802 3,1179 50 000 3,87950 

W81M 137994976 CANADA BANKERS ACCEP FUTURES JUN02 
421 2 (10 Nov 2001 487,600000 Local 475,50000 12,10000 

500.00000 309,54799 Bass 312,76862 7,68157 000 7.681 57 

WBIM 137994976 CANADA BANKERS ACCEP FUTURES JUN02 
539 1 M Jun 2001 237.325000 Local 237,00000 32500 

250,00000 154,96255 Bass 154.34720 21221 0 QD 21221 

WB1M 137994976 CANADA BANKERS ACCEP FUTURES JUN02 
593 1 009 Jul 2001 237.950000 Local 236,80000 1 .15000 

250,00000 154,64347 Base 153.49708 74738 000 74738 

137994976 Total 
2.172,075 00 Local 2,135,000 00 37,07500 
1,390,416 06 Base 1.392.469 53 23,46087 000 23,46087 
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CANADIAN DOLLAR Total 156,346,310 00 Local 155,499,301 60 847,00840 
100,722,942 71 Base 100,699,165 87 544,65012 000 544,650 12 

EURO CURRENCY 

FRANCE 
WBlM 99XO21887 FRANCE GOVY BONDS 10YR FUTURES MAR01 

642 2 05 Mar 2001 180,400000 Local 177,68000 2,72000 
200,00000 163,55064 Bass 157,67323 2,46595 000 2.46595 

WBIM 99X021887 FRANCE GOVT BONDS 10YR FUTURES MAR01 
722 32 06 Mar 2001 2,895,360 000 Local 2.842 .880 00 52,48000 

3,200,000 00 2,595,690 24 Base 2.522,77171 47,04832 000 47,04832 

WB1M 99XO21887 FRANCE GOVT BONDS 10YR FUTURES MAR01 
723 5 (16 Mar 2001 452,300000 Local 444,20000 a. I DD 00 

500.00000 405,48695 Bass 394,18308 7,26165 000 7,26165 

WB`1M 99X0218137 FRANCE GOVT BONDS 10YR FUTURES MAR01 
724 70 (16 Mar 2001 6,331,500 000 Loco) 6,232,340 00 99,16000 

7,000,000 00 5,676,189 75 Base 5,563.158 45 88,89694 000 88,89694 

WBIM 99XO21887 FRANCE GOVT BONDS 10YR FUTURES MAR01 
725 10 (16 Mar 2001 904,200000 Local 896,21000 7,99000 

1,000,000 00 810,61530 Bass 826,75426 7,16304 000 7,16304 

99X021887 Total 
10,763,760 00 Local 10,593,310 00 170,45000 
9,651,532 88 Base 9,464,540 73 152.83590 000 152,83590 

WBIM 99XO26647 FRANCE GOVT BONDS 10YR FUTURES JUN01 
180 1090ZJun200l 9,639,960000 Local 9.874,470 00 -234,51000 

10,900,00() 00 8,337,60141 Base 8,852.976 44 -202,82771 000 -202,82771 
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WBIM 99XO26647 FRANCE GOVT BONDS 10YR FUTURES JUN01 
181 1 (9 Jun 2001 88,390000 Local 90,19000 -1,80000 

100,00000 76,44851 Base 81,36942 -1,55682 000 -1,55682 

WBIM 99X026647 FRANCE GOVT BONDS 10YR FUTURES JUN01 
381 4 09 May 2001 352,440000 Local 362,24000 -9,80000 

400.00000 314,23550 Base 324,74816 -8,73768 000 -8,73768 

WBIM 99X026647 FRANCE GOVT BONDS 10YR FUTURES JUN01 
382 4 00 May 2001 352,600000 Local 362,24000 -9,64000 

400,00000 314,37816 Base 324,74816 -8,59502 000 -8,59502 

WB1M 99XO26647 FRANCE GOVT BONDS 10YR FUTURES JUN01 
660 1 M5 Jun 2DOi B8,470 000 LOCO) 90,56000 -2.09000 

100,00000 75,23489 Base 81,187 D4 -1,77734 000 .1,77734 

99X026647 Total 
10,521,860 00 Local 10,T79,700 00 -257.84000 
9,117,898 47 Base 9,665,029 22 -223,49457 000 -223,49457 

WB1M 99X032330 FRANCE GOVT BONDS 10YR FUTURES SEP01 
502 7109 Sep 2001 6,419,820 000 Local 6,2T7.820 00 142,00000 

7.100 .000 00 5,953,099 09 Base 5,429,686 52 131,67660 000 131,67660 

WB1M 99X032330 FRANCE GOVT BONDS IGYR FUTURES SEPOI 
503 12 W Sep 2001 1,083,480 000 Local 1,061,040 00 22,44000 

1,200,000 00 I,OD4.711 00 Base 917,69349 20,80861 000 20,80861 

WBIM 99X032330 FRANCE GOVT BONDS 10YR FUTURES SEPOI 
504 41 06 Sep 2001 3.701,480 000 Local 3.636.690 00 64,70000 

4,100,000 00 3,432,382 41 Base 3,164,946 50 60.07977 000 60,07977 

99X032330 Total 
11,204,780 00 Local 10,975,550 00 229,23000 
10,390,192 50 Base 9,512,326 51 212,SU 98 000 212,56498 
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WB`IM 99XO38410 FRANCE GOVT BONDS IOYR FUTURES DECOI 
247 6 ff2 Oct 2001 5W.740 DOO Local 535,76000 2.98000 

600,00000 496.44891 Base 496,81025 2,74607 000 2,74607 

W81M 99XO38410 FRANCE GOVT BONDS IOYR FUTURES DEC01 
248 8 WE Oct 2001 718,720000 Local 714,48000 4,24000 

800,00000 662,30048 Base 662.53731 3,90716 000 3,90716 

WBlM 99XO38410 FRANCE GOVT BONDS 10YR FUTURES DEC01 
480 8 00 Dec 2001 718,080000 Local T11 6,520 00 2,56000 

800,00000 648,06720 Base 663.50170 2,31040 000 2.31040 

WBIM 99XO38410 FRANCE GOVT BONDS 10YR FUTURES DECOI 
529 1100GDsc:200l 9,908,800000 Local 9,640,570 00 68,23000 

11,000,000 00 8,942.692 00 Base 9,112,280 13 61,5T? 57 coo 61 .577 57 

WB1M 99XO38410 FRANCE GOVT BONDS 10YR FUTURES DEC01 
604 1 02 Nov 2001 92,7GO 000 Local 89,31000 3,39000 

100,00000 83,087 DI Base 82,81716 3,03846 000 3,03846 

99X038410 Total 11,977,040 00 Local 11,895,640 00 81,40000 

10,832,595 60 Bass 11,017,946 55 73,57966 000 73,57966 

FRANCE Total 
44,467 .440 00 Local 44,244,200 00 223,24000 
39.992,219 45 Base 39.659,843 01 215.48597 000 215.48597 

GERMANY 

WBlM 99XO20848 GERMANY FED REP BONDS SYR FUT MAR01 
248 4 02 Mar 2001 425,160000 Local 418,880 DO 6,28000 

400,00000 397,73718 Base 370.28992 5,87494 000 5,87494 
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WBIM 99XO20848 GERMANY FED REP BONDS SYR FUT MAR01 
249 5 02 Mar 2001 531,300000 Local 523,60000 7.70000 

500,00000 497.031 15 Bass 462.86240 7,20335 000 7,20335 

WBlM 99X02OB48 GERMANY FED REP BONDS 5YR FUT MAR01 
297 5905Mar2001 6,262,850000 Local 6,179,260 00 83,59000 

5,900,000 00 5,818,187 65 Base 5.462,465 84 77,65511 000 77.65511 

WBlM 99XO2Oa48 GERMANY FED REP BONDS 5YR FUT MAR01 
298 3 05 Mar 2001 318,540000 Local 314,55000 3,99000 

300,00000 295,92366 Base 278,06220 3,70671 000 3.70671 

WBlM 99XO20848 GERMANY FED REP BONDS 5YR FUT MAR01 
299 56 03 Mar 2001 5,946.640 000 Local 5,871,660 00 74,98000 

5,600,000 0() 5,524,428 56 Base 5,190,547 44 69,65642 000 69,65642 

WBlM 99X02011418 GERMANY FED REP BONDS SYR FUT MAR01 
301 22 03 Mar 2001 2,336,180 000 Local 2,307,140 00 29,04000 

2,200,000 00 2,1170,31122 Base 2,039,51176 26,97816 000 26,97816 

WBlM 99XO20848 GERMANY FED REP BONDS 5YR FUT MAR01 
334 60 05 Mar 2001 6,370,200 000 Local 6,292,200 00 78,000()0 

6,000,000 00 5,926,834 08 Base 5,562,304 80 72,57120 000 72,571 20 

WBIM 99XO20848 GERMANY FED REP BONDS 5YR FUT MAR01 
335 120 06 Mar 2001 12,744,000 000 Local 12 .596,550 00 147,450 DO 

12.000,000 00 11,857,017 61 Base 11,184,688 59 137,18748 000 137.18748 

WBIM 99XO20848 GERMANY FED REP BONDS 5YR FUT MAR01 
336 29 OB Mar 2001 3,081,540 000 Local 3,070.930 00 10,61000 

2,900,000 00 2,867.064 82 Base 2,854,123 90 9.871 54 000 9,871 54 

99X0208-48 Total 
38,016,410 00 Local 37,574,T70 00 441,64000 
35,354,535 93 Base 33,404,856 85 410.70491 000 410.70491 
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WB`1M 99X021184 GERMANY FED REP BONDS 2YR FTRS MAR01 
294 52 03 Mar 2001 5,335,720 000 Local 5,306,080 00 29,64000 

5,200,000 00 4,956,883 88 Base 4,690,574 72 27,63556 000 27,53556 

WBIM 99XQ21184 GERMANY FED REP BONDS 2YR FTRS MAR01 
29S 54 05 Mar 2001 5.541 .480 000 Local 5,510,160 00 31,32000 

5,400,000 00 5,148,034 92 Base 4,870,98144 29,09628 000 29,09628 

WBIM 99XO21184 GERMANY FED REP BONDS 2YR FTRS MARDI 
331 109 CS Mar 2001 11,181,220 000 Local 11 .125,210 00 56,01000 

10,900,000 00 10,403,007 10 Base 9,B43,579 66 52.11170 000 52,11170 

WB1M 99X021Ia4 GERMANY FED REP BONDS 2YR FTRS MAR01 
388 I0507Mar200l 10,775,100000 Local 10,756,920 00 18.18000 

10,500,000 00 9,991,750 24 Base 9,792,024 19 16,86832 000 16,85832 

99X021184 Total 
32 .833,520 00 Local 32,698,370 00 135,15000 
30,499,676 14 Base 29.197,160 01 125,60186 000 125,60186 

WB1M 99XO21200 GERMANY FED REP BONDS IOYR FTR MAR01 
08 2 MB Jan 2001 216,840000 Local 217,00000 -16000 

200,00000 201,270 89 Base 198,35970 -14851 000 -14851 

WBIM 99X021200 GERMANY FED REP BONDS 10YR FTR MARDI 
09 1 (RE Jan 2001 108,470000 Local 108,25000 22000 

100,00000 100,681 85 Base 99,96888 20420 000 20420 

WB1M 99X021200 GERMANY FED REP BONDS 10YR FTR MARDI 
010 10 Jan 2001 108,440000 Local 108,25000 19000 

100,00000 100,65401 Base 99,96887 '176 36 000 17636 

WB1M 99X021200 GERMANY FED REP BONDS 10YR FTR MARDI 
050 1 (11 Jan 2001 108.130000 Local 109,27000 -1140 00 

100,00000 99,39310 Base 100,75606 -12869 000 -12869 
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W81M 99X021200 GERMANY FED REP BONDS IOYR FTR MAR01 
051 1 W Jan 2001 108,100000 Local 108,27000 .17000 

100.00000 99.36552 Bass 100,75607 .15626 000 -15626 

WBIM 99X021200 GERMANY FED REP BONDS 10YR FTR MAR01 
052 1 (0 Jan 2001 108,180000 Local 108,27000 .90 DO 

100,00000 99,43906 Base 100.75606 .8273 000 -8273 

WB1M 99XO21200 GERMANY FED REP BONDS 10YR FTR MAR01 
088 1 (95 Jan 2001 108,310000 Local 108,28000 3000 

100,00000 100,18675 Base 100,76537 2775 000 2775 

WBIM 99XO21200 GERMANY FED REP BONDS 10YR FTR MA.RQI 
113 2 CIE Jan 2001 216,980000 Local 216,57000 41000 

200,00000 200,05556 Base 201,540 D4 37802 000 37802 

WBlM 99XO21200 GERMANY FED REP BONDS IOYR FTR MAR01 
114 1 CBE Jan 2001 108,610000 Local 108,30000 21000 

100,00000 100,04622 Base 100,78398 19362 000 19362 

WBlM 99X021200 GERMANY FED REP BONDS IOYR FTR MAR01 
115 2 CS Jan 2001 217,040000 Local 216,64000 40000 

200,00000 200,11088 Bass 201,60519 36880 000 36880 

WB1M 99XO21200 GERMANY FED REP BONDS IOYR FTR MAR01 
219 2 CE Jan 2001 217,140000 Local 216,65000 49000 

200,00000 201,91849 Base 201,61449 45566 000 45566 

WB1M 99XO21200 GERMANY FED REP BONDS IOYR FTR MAR01 
312 3 02 Feb 2001 327,360000 Local 325,00000 2,36000 

300,00000 305,55782 Base 302,44499 2,20282 000 2,20282 

W91M 99X021200 GERMANY FED REP BONDS 10YR FTR MAR01 
342 142 06 Mar 2001 15,500,720 000 Local 15,476,990 00 23,73000 

14,200,000 00 14,421,869 90 Base 14,595,889 80 22,07839 000 22.07839 
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WBIM 99XO21200 GERMANY FED REP BONDS 10YR FTR MAROI 
343 72GBMar2O0I 7,858,800000 Local 7.837,270 00 21 .53000 

7,200,000 00 7,311,827 53 Base 7,272,007 34 20,03150 000 20.03150 

WB1M 99X021200 GERMANY FED REP BONDS 10YR FTR MAR01 
391 1 CU Feb 2001 109,360000 Local 108,34000 1,02000 

100,00000 100,40342 Base 100,82121 93646 000 93646 

WB1M 99X021200 GERMANY FED REP BONDS 10YR FTR MAROI 
391 107 Mar 2001 109.18OODO Local 108,72000 46000 

100,00000 '101,242 61 Base 99,79409 42656 000 42656 

WBIM 99XO21200 GERMANY FED REP BONDS iOYR FTR MAR01 
392 48 BY Mar 2001 5,238,720 000 Local 5.211 .850 00 26,87000 

4,800,000 00 4,857.865 06 Base 4.736,913 42 24,91657 0 DO 24,91667 

WBIM 99X021200 GERMANY FED REP BONDS 10YR FTR MAROI 
393 21 07 Mar 2001 2,292,360 000 Local 2.279,520 00 12,84000 

2,100,000 00 2,125,705 43 Base 2,071,825 28 Il 1,906 52 000 11,90652 

WBlM 99X021200 GERMANY FED REP BONDS 10YR FTR MAR01 
394 1 W Mar 2001 109,170000 Local 108,60000 57000 

100,()0000 101,23334 Base 98.79342 52866 000 52856 

WB1M 99X021200 GERMANY FED REP BONDS IOYR FTR MAROI 
395 2707Mar2OO1 2,948,130000 Local 2,947,270 00 86000 

2,700,000 00 2,733,800 95 Base 2.729,025 93 79748 ODD 79748 

99X021200 Total 
36,119,940 00 Local 36,028,310 00 91.63000 
33,562,628 39 Base 33,514.390 19 85,11308 000 85,11308 

WBIM 99XD21721 GERMANY FED REP BONDS IOYR FTR JUN01 
04 7 OW Apr 2001 753,060000 Local 762,09000 -9,03000 

700.00000 677,15155 Base 707,69818 -8,11978 000 -8,11978 
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WBIM 99X02IT21 GERMANY FED REP BONDS 10YR FTR JUN01 
05 5 019 Apr 2001 537,700000 Local 544,50000 -6,80000 

500,00000 483,499 all Base 504,91485 -6,11456 000 -6,11456 

WBlM 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
06 3 011) Apr 2001 322,650000 Local 326,70000 4,05000 

300,00000 290.12688 Base 302,94891 -3,641 76 000 -3,641 76 

WBIM 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
07 1 011) Apr 2001 107,560000 Local 108.90000 -1,34000 

100,00000 96,71795 Base 100,98297 .1.20493 000 -1,20493 

WBlM 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
08 3 OLD Apr 2001 322,710000 Local 326.70000 -3,99000 

300,00000 290,18083 Base 302.94891 -3 .58781 000 .3,58781 

WBIM 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
09 2 019 Apr 2001 215.260000 Local 217,80000 -2,54000 

200,00000 193,56179 Base 201,96594 -2,28397 000 .2,28397 

WBlM 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
010 4 011) Apr 2001 430,480000 Local 435,60000 -5,12000 

400,00000 387.08762 Base 403,93188 4,60390 000 4,60390 

WBlM 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
Oil 4 OG Apr 2001 430,440000 Local 435,60000 -5,16000 

400,DOO 00 38705165 Base 403,931 88 4,63987 000 -4,63987 

WBlM 99X021721 GERMANY FED REP BONDS 10YR FTR JUNOI 
012 6 011 Apr 2DOI 645.600000 Local 653.40000 .7,80000 

600,00000 580,52352 Base 605,89782 -7.01376 000 -7,01376 

WBIM 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
049 5 09 May 2001 533.100000 Local 546,68000 .13,58000 

500,00000 469,82103 Base 491.65243 -11,96806 000 - 11,968 G6 
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WB1M 99X021721 GERMANY FED REP BONDS IOYR FTR JUN01 
050 4 00 May 2001 426,200 ODO Local 429.93000 -3,73000 

400,00000 375,61006 Base 386,61429 -3,28725 000 -3.28725 

WBIM 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
051 4 00 May 2001 426.240000 Local 429,69000 -3,45000 

400,00000 375,64531 Base 386,549 13 -3,04048 000 .3,04048 

WB1M 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
052 4 09 May 2001 426,280000 Local 429,1100 00 -3.52000 

400.00000 375,68056 Base 386,64809 -3,10218 000 -3,10218 

WBlM 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
053 3 00 May 2001 319,770000 Local 322,29000 -252000 

300.00000 281,81330 Base 289,93209 -2,22088 000 -2,22088 

WBIM 99XQ21721 GERMANY FED REP BONDS 10YR FTR JUN01 
054 1400May200I 1,492,400000 Local 1,504,360 00 .11,96000 

1.400,000 00 1,315,252 12 Bass 1.353,322 26 -10,54035 000 -10.54035 

WB1M 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
055 4 09 May 2001 426,440000 Local 430,21000 -3,77000 

400,00000 375,82157 Base 385,20974 -3.32250 000 -3,32250 

WB1M 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
067 7 W) Apr 2001 752,010000 Local 762,30000 -10,29000 

700,00000 6T7,711 41 Base 706,88079 .9,27335 000 -9.27335 

WBlM 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
068 3 CW Apr 2001 322,470 ODD Local 326,70000 .4.23000 

300,00000 290,60990 Base 302,94891 -3,81208 000 -3,81208 

WBIM 99XO21721 GERMANY FED REP BONDS loYR FTR JUN01 
069 3 CM Apr 2001 322,200000 Local 326,70000 -4,50000 

300,00000 290,366 64 Base 302,94891 -4.06540 000 .4,05540 
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WB1M 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
070 4 CRI) Apr 2001 429,640000 Local 435.61000 -5,97000 

400,000 DO 387,19167 Base 403,941 15 -5,38016 000 .5,38016 

WBlM 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
071 2 (91) Apr 2001 214,940000 Local 217,82000 -2.88000 

200,00000 193.70393 Base 201,9154 49 -2.59546 000 -2,59546 

WBIM 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
072 3 (RD Apr 2001 322,500000 Local 326,73000 -4,23000 

300,00000 290,63700 Base 302,97673 -3,81208 000 -3,81208 

WB1M 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
073 3 (21) Apr 2001 322,350000 Local 326,73000 4,38000 

300,00000 290,501 82 Base 302,97673 -3,94726 000 -3,94726 

WB1M 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
074 2 CED Apr 2001 214,880000 Local 217,82000 -2.94000 

200.00000 193,64986 Base 201,9a4 49 -2,64953 000 -2,64953 

W81M 99XO21721 GERMANY FED REP BONDS IOYR FTR JUN01 
082 3 00 May 2001 319,950000 Local 322,T70 00 -2,82000 

300.00000 2110 .564 16 Base 288,55638 -2,47286 000 -2,47286 

WBlM 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
114 2 00 May 2001 213,080000 Local 215,22000 -2,14000 

200.ODO 00 184.82559 Base 192,40668 -1,85624 000 -1,85624 

WB1M 99XO21721 GERMANY FED REP BONDS IOYR FTR JUN01 
115 5 99 May 2001 532,750000 Local 538,06000 -5,31000 

500.00000 462,10735 Base 481,02564 4,60590 000 4,60590 

WBIM 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
116 190 May 2001 106,570000 Local 107,62000 -1,05000 

100,00000 92,43882 Base 96,21228 -91077 000 -91077 
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WB1M 99XG21721 GERMANY FED REP BONDS 10YR FTR JUN01 
169 2 99 May 2001 212,640 000 Local 215,26000 -2,62000 

200,00000 182,72155 Base 192,44244 -2,25137 000 -2,25137 

WB1M 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
170 1 99 May 2001 106,340000 Local 107,64000 -1.30000 

100,00000 91 .3T7 96 ease 96,23016 .1,11709 000 -1,11709 

WB1M 99XO2172i GERMANY FED REP BONDS 10YR FTR JUN011 
171 199 May 2001 106,350000 Local 107,64000 .1,29000 

100,00000 91,38656 ease 96,230 ̀ 16 -1,10850 000 -1,10850 

WB1M 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
172 3 99 May 2001 319.080000 Local 322,95000 -3,87000 

3DO.000 00 274,18544 Base 288,71730 -3,32549 0 OD -3.32549 

WBIM 99X021721 GERMANY FED REP BONDS 10YR FTR JUNDI 
173 2 09 May 2001 212.620000 Local 215,30000 -2,68000 

200.00000 182,70437 ewe 192,47820 -2,30292 000 -2,302 92 

WBlM 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
174 2 99 May 2001 212,540000 Local 215,32000 -2,78000 

20QOOO 00 182,63562 ewe 192,49608 -2,38885 0 DO -2,38885 

WBIM 99XO21721 GERMANY FED REP BONDS 10YR FTR JUNDI 
219 2 90 May 2001 212,180000 Local 215,34000 -3,16000 

200,00000 '182,644 54 Base 192,51396 -2.72013 000 -2.72013 

WB1M 99XO21721 GERMANY FED REP BONDS iOYR FTR JUN01 
220 4 90 May 2001 424,000000 LOCO) 430,81000 -6,81000 

400,00000 364,97920 Bass 385J44 14 -5,86204 000 .5,86204 

WB1M 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
221 2 90 May 2001 212.160000 Local 215,42000 -3,26000 

200,00000 182,62733 Base 192.58548 -2,80621 000 -2,80621 
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WBIM 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
222 2 90 May 2001 212,100000 Local 215,42000 -3,32000 

200,00000 182,57568 Base 192,58548 -2,85786 000 -2,85786 

WBIM 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
223 2 90 May 2001 212,200000 Local 215,43000 -3,23000 

200,00000 182,66176 Base 192,59442 -2,78039 000 -2.78039 

WB1M 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
224 2 00 May 2001 212,280000 Local 215,46000 -3,18000 

200.00000 182,73062 Base 192,62124 -2,73734 000 .2,73734 

WBIM 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
225 2 00 May 2001 212,300000 Local 215,48000 -3,18000 

200,00000 '182 .747 84 Base 192,63912 -2,73734 000 -2,73734 

WB1M 99XO21721 GERMANY FED REP BONDS 10YR FrR JUN01 
226 2 901 May 2001 212,340000 Local 214,72000 -2,38000 

200,00000 182,78227 Base 190,649 89 -2,04870 000 -2.04870 

WBIM 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
227 3 90 May 2001 318.060000 Local 322,14000 -4,08000 

300.DDO 00 273,78605 Base 286,02810 -3,51206 000 -3,51206 

WB1M 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
254 3 0 Mar 2001 329,010000 Local 326,70000 2,31000 

300,00000 290,7`13 24 Base 303,96168 2.04112 000 2,041 12 

WBIM 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
294 7 (29 Mar 2001 766,220000 Local 762,30000 3,92000 

700,00000 678.18132 Base 709,24392 3,46959 000 3,46959 

WB1M 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
310 6 (RD Apr 2001 533,500000 Local 544,56000 -11,05000 

500.00000 475,45520 Base 504,96121 -9,1147 76 000 -9.84776 
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WBIM 99X02`172i GERMANY FED REP BONDS IOYR FTR JUN01 
311 12COApr2001 1,280,520000 LOC4 1,307,080 00 -26,56000 

1,200,000 00 1,141,199 42 Base 1,212,055 28 -23,67027 000 -23,67027 

W81M 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
312 13 M) Apr 2001 1.387,360 000 Local 1,416,090 00 -28,73000 

1,300,000 00 1,236,415 23 Base 1,313,140 26 -25,60418 000 -25,60418 

WBIM 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
313 7 (RD Apr 2001 747,110000 Local 762.66000 -15,550 DO 

700,00000 665,82443 Base 706J56 55 -13,85816 000 -13,66816 

WB1M 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
314 14 (RD Apr 2001 1,494AO 000 Local 1,527,390 00 -33,030 DO 

1 .400,000 00 1,331,773 63 Base 1 .401,533 06 -29.43633 000 -29.43633 

W81M 99XO21721 GERMANY FED REP BONDS IOYR FTR JUN01 
315 5 (111) Apr 2001 533,750000 Local 546,44000 -12,69000 

500,00000 475,67800 Base 497,77077 -11,30934 000 .11,30934 

WBIM 99X0217'21 GERMANY FED REP BONDS 10YR FTR JUN01 
330 4 Q6 May 2001 423,040000 Local 429,72000 -6.68000 

400,00000 362,46067 Base 383,60962 -5.72343 000 -5,72343 

WSIM 99XO21721 GERMANY FED REP BONDS IDYR FTR JUNO'l 
331 4 Q8 May 2001 422,960000 Local 430.10000 -7,14000 

400,00000 362,39213 Base 383,21910 -6,11755 000 -6,11755 

WSIM 99XO21721 GERMANY FED REP BONDS IOYR FTR JUN01 
332 4 Q8 May 2001 422,840000 Local 430,16000 -7.32000 

400,00000 362,28931 Base 383,27257 -6,27178 000 -6,27178 

W81M 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
332 2 (12 Apr 2001 218,840000 Local 217.80000 I.D40 00 

200,00000 194,00166 Base 202.641 12 92196 000 921 96 
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WB1M 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
333 4 Q6 May 2001 422,800000 Local 430,19000 .7,390 DO 

400,00000 362,25504 Base 383,29930 -6,331 75 000 -6,331 75 

WBIM 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
333 2 (RE Apr 2001 218,860000 Local 217,80000 1,06000 

200,00000 194.01939 Base 202,641 12 93969 000 93969 

WB1M 99XO21721 GERMANY FED REP BONDS IOYR FrR JUN01 
334 2 02 Apr 2001 218,820 ODO Local 217,80000 1,02000 

200,00000 193,98393 Base 202,641 12 90423 000 90423 

WB1M 99XO21721 GERMANY FED REP BONDS 10YR FTR JUNOi 
335 2 W Apr 2001 21 B,680 000 Local 217,8DO 00 88000 

200,00000 193,85982 Base 202,64112 78012 000 78012 

WB1M 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
369 2 08 May 2001 211,760000 Local 215,10000 .3,34000 

200,00000 181,43597 Base 191,65410 -2,86171 000 -2,86171 

WBIM 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
370 2 08 May 2001 211,720000 Local 215,15000 -3,43000 

200,00000 181 .40170 Base 191,69865 -2,93882 000 -2,93882 

WB1M 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
375 7 (0 Apr 2001 764,540000 Local 762.31>0 00 2,24000 

700,00000 689,76799 Base 709,24392 2,02093 000 2,02093 

WB1M 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
376 3 11111 Apr 2001 327,810000 Local 326,70000 1,11000 

300.00000 295,75018 Base 303,96168 11,D01 44 000 1,00144 

WB1M 99X021721 GERMANY FED REP BONDS 10YR FrR JUN01 
377 9 LIM Apr 2001 983,340000 Local 980,10000 3.24000 

900,ODO 00 887,16935 Base 911 .88504 2,92313 000 2,92313 
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217,80000 70000 
202,641 12 63154 000 631 54 

766,10000 -17,62000 
694,46966 -15,62083 000 -15,62083 

B78,120 00 -23,24000 
787,23458 -20,72079 0 OD -20,72079 

439,16000 -11,80000 
393,70694 .10.52088 000 -10,52088 

328,50000 .7,71000 
297,81810 .6,87424 000 -6,87424 

657,30000 -15,90000 
594,79920 -14,17644 000 -14,17644 

768.60000 -20,51000 
689,04990 -18,28672 000 -18,28672 

215,21000 -3,23000 
191,75211 -2.75906 000 -2,75906 

215,22000 -3,30000 
191,76103 .2,81886 000 .2,81886 
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WBlM 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
378 2 MD Apt 2001 218.5DO 000 Local 

200,00000 197,13070 Base 

WBIM 99XD21721 GERMANY FED REP BONDS 10YR FTR JUN01 
387 7 09 May 2001 748,580000 Local 

700,00000 667,43393 Base 

WBIM 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
388 8 09 May 2001 854,880000 Local 

800,00000 762,21101 ease 

WB1M 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
389 4 09 May 2001 427.360000 Local 

400,00000 381,03418 Base 

WB1M 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
390 3 09 May 2001 320,790000 Local 

300,000 DO 286,01636 Base 

WBIM 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
391 6 09 May 2001 641 .400000 Local 

600,00000 571,87224 Base 

WBIM 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
392 7 09 May 2001 748.090000 Local 

700,00000 666,99704 Bass 

WBJM 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
398 2 Q9 May 2001 211 .980000 Local 

200,00000 181 .07332 Base 

WB1M 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
399 2 G9 May 2001 211,920000 Local 

200,00000 181,02206 Base 
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WBIM 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
400 2 (19 May 2001 211,800000 Local 215,23000 -3,43000 

200,00000 180,91956 Base 191,76993 -2,92990 000 .2,92990 

WBlM 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
401 4 90 May 2001 424.000000 Local 430,48000 -6,48000 

400,00000 362,18080 Base 383,55769 -5,53522 000 -5,53522 

WBIM 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
402 3 99 May 2001 317,730000 Local 322,88000 -5,15000 

300,00000 271,40497 Base 287,68608 4,39913 0 GO -4,39913 

WB1M 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
419 1 W Mar 2001 109,280000 LocBJ 108,90000 38000 

100,00000 101.90360 Base 101,32056 35435 000 35435 

WB1M 99XO21721 GERMANY FED REP BONDS IOYR FTR JUN01 
420 2 (0 Apr 2001 218,360000 Local 217,80000 56000 

200,00000 196.54584 Base 202,641 12 50406 000 50406 

WB1M 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
420 103 Mar 2001 109,310000 Local 108,90000 41000 

100,00000 101,93158 Base 101,32056 38233 000 38233 

WB1M 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
421 103 Mar 2001 109,270000 Local 108,90000 37000 

100,00000 101,89428 Base 101,32056 34503 000 34503 

WB1M 99XG21721 GERMANY FED REP BONDS 10YR FTR JUN01 
421 1 MA Apr 2001 109,130000 Local 108,90000 23000 

100,00000 98,22791 Base 101.32066 20702 000 20702 

WB1M 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
422 1 (11311 Apr 2001 109.140000 Local 108,90000 24000 

100,00000 98,23691 Base 101,32056 21602 000 21602 
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WBlM 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
423 3 = Apr 2001 327.450000 Local 326,7GO 00 75000 

300,00000 294.73775 Base 303,96168 67508 0 OD 67508 

WB1M 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
444 1 03 Mar 2001 109,2SO DOO Local 108,90000 35000 

100,00000 101,38400 Base 101,32056 32480 000 32480 

WBIM 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
445 109 Mar 2001 109,270000 Local 108,90000 37000 

100,00000 101 .40256 Base 101,32056 34336 000 34336 

WB1M 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
446 1 C9 Mar 2001 109,280000 Local 108,90000 38000 

100,00000 101,41164 Bass 101.32056 35264 000 35264 

WBlM 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
417 1 (151 Mar 2001 109,290000 Local 108,9DO 00 39000 

100,00000 101,42112 Base 101,32056 36192 000 36192 

WB1M 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
448 2 (19 Mar 2001 218,480 DOO Local 217,80000 68000 

200,00000 202,74944 Base 202,641 12 63104 000 63104 

WBlM 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
458 2 00 May 2001 212,360000 Local 215,26000 -2,9DO 00 

200.00000 182,05623 Base 191,T96 6T -2,46617 000 -2.48617 

WBIM 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
459 100 May 2001 106,190000 Local 107,63000 -1,44000 

100,00 00 91,03669 Base 95,89833 -1,23451 000 -1,23451 

WBlM 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
460 2 00 May 2001 212,340 000 Local 216.30000 -2,96000 

200,00000 182,03908 Base 191,83230 -2,53761 000 -2,63761 
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WBIM 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
475 2 (W Mar 2001 218.700000 Local 217,11GO 00 90000 

200,00000 201,48831 Base 202,641 12 82917 000 82917 

WBlM 99XO21~121 GERMANY FED REP BONDS 10YR FTR JUN01 
528 1 OU) Apr 2001 109,140000 Local 108.90000 24000 

1 00,ODO 00 96.30514 Base 101,32056 21178 000 211 78 

WBIM 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
529 4 00) Apr 2001 436.520000 Local 435,60000 92000 

400,000 DO 385,18525 Base 405,28224 81181 000 811 81 

WBIM 99XO21721 GERMANY FED REP BONDS IOYR FTR JUN01 
530 2 OID Apr 2001 218,240000 Local 217,80000 44000 

200,00000 192,57498 Base 202,64112 38826 000 38826 

W81M 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
562 2 0131 Apr 2001 216760000 Local 217,80000 -1,04000 

200,00000 192,851 37 Base 202,641 12 -92529 000 -92529 

WBIM 99XD21721 GERMANY FED REP BONDS 10YR FTR JUN01 
563 1013 Apr 2001 108,260000 Local 108,90000 -64000 

100,00000 96,31892 Base 101,32056 -56941 000 .56941 

WBlM 99XO2i721 GERMANY FED REP BONDS 10YR FTR JUN01 
564 3 OU Apr 2001 325,110000 Local 326,70000 -1,59000 

300,00000 289,25037 Base 303,96168 -1,41462 000 -1,41462 

WBiM 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
56S 1 0101 Apr 2001 108,270000 Local 1 08,9DO 00 -63000 

1 QO,000 00 96,32782 Base 101,32056 -66051 0 DO -56051 

WB1M 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
618 5 CIE Apr 2001 541,700000 Local 544,50000 -2.80000 

500,00000 480,21705 Base 506,60280 -2,48220 000 -2,48220 
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WBIM 99XO21721 GERMANY FED REP BONDS iOYR FTR JUN01 
619 2 017 Apr 2001 216,580000 Local 217,80000 -1,22000 

200,00000 191.99817 Base 202,641 12 -1,08153 000 -1,08153 

WB1M 99X021721 GERMANY FED REP BONDS 110YR FTR JUN01 
620 4 012 Apr 2001 433,201) ODD Local 435,60000 -2,40000 

400,00000 384,031 80 Base 405,28224 -2,12760 000 -2,12760 

WB1M 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
621 4 012 Apr 2001 433,240000 Local 435,60000 -2,36000 

400,00000 394,06726 Base 405,28224 -2,09214 000 -2.09214 

WBIM 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
622 9 012 Apr 2001 974,880000 Local 980,10000 .5,22000 

900,00000 864.231 12 Base 911,88504 -4,62753 000 -4,62753 

WBIM 99XO21721 GERMANY FED REP BONDS IDYR FTR JUN01 
623 4 93 Jun 2001 426,8GO 000 Local 429.91000 -3,11000 

400,00000 361,75568 awe 383,17&71 -2,63604 000 -2,63604 

WBIM 99X021T21 GERMANY FED REP BONDS 10YR FTR JUN01 
623 1 012 Apr 2001 108,390000 Local 108,90000 -51000 

100,00000 96,08774 Base 101,32056 -45212 000 -45212 

W81M 9OX021721 GERMANY FED REP BONDS 10YR FTR JUN01 
624 6 = Jun 2001 640,140000 Local 645,02000 -4,88000 

600,00000 542,58267 Base 569,37952 -4,13629 000 -4,13629 

WB1M 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
624 3 012 Apr 2001 326,110000 Local 328,70000 -1,59000 

300,00000 288,21002 Base 303,96168 -1,40954 000 -1,40954 

WBlM 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
667 84 05 Jun 2001 8,997.240 000 Loced 8,949,000 00 48,24000 

8,400,000 00 7,651,252 90 Base 7,675.174 72 0.023 30 000 41,02330 
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WB1M 99XD21721 GERMANY FED REP BONDS 10YR FTR JUN01 
672 3 00 May 2001 321,030000 Local 329,23000 -8,20000 

300,00000 280,90125 Base 295,87825 -7,17500 000 -7,17500 

WBIM 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
673 2 00 May 2001 214.440000 Local 219,26000 -4,82000 

200,00000 187,63500 Base 198,01371 -4 .2 17 50 000 -4,21750 

WBIM 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
674 100 May 2001 107,210000 Local 109,63000 -2,42000 

100,00000 93,80875 Base 99,00685 -2,11750 000 -2,11750 

WBIM 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
680 2 00' Apr 2001 215,760000 Local 217,80000 -2,04000 

200,DOO 00 190,32190 Base 202,641 12 -1.79948 000 -1,79948 

WBIM 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
681 12 00' Apr 2001 1,295,520 000 Local 1,306,800 00 -11,28000 

1,200,000 00 1,142,778 19 Base 1,215,846 72 .9,95009 000 -9,95009 

WBIM 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
682 2 00' Apr 2001 215,900 OGO Local 217,80000 -1,90000 

200,00000 190,445 39 Base 202,641 12 -1,67599 000 -1,67599 

WBIM 99XO21721 GERMANY FED REP BONDS IOYR FTR JUN01 
683 2 017 Apr 2001 215,880000 Local 217,80000 -1,92000 

200,00000 190,42775 Base 202,641 12 -1,69363 000 -1,69363 

WBiM 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
684 5 00' Apr 2001 539.650000 Local 544,50000 -4,85000 

500,00000 476,02527 Base 506,60280 -4,27819 000 -4,27819 

WB1M 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
685 8 011' Apr 2001 863,120000 Local 871,20000 -8,08000 

800.00000 761,35815 Base 810,56448 -7,12737 000 -7,12737 
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WB1M 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
686 6 OU Apr 2001 647,820 000 Local 653,40000 -5,58000 

600.00000 571,"2 02 Base 607,92336 -4.92212 000 -4,92212 

WB1M 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
687 3 01F Apr 2001 324,330000 Local 326,70000 -2,37000 

300,00000 286,09149 ease 303,96168 -2,09058 000 -2,09058 

WB1M 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
688 5 017 Apr 2001 539,500000 Local 644,50000 -5,00000 

500,00000 475,89295 Base 506,60280 -4 .410 50 000 -4,41050 

WB1M 99X021721 GERMANY FED REP BONDS iOYR FTR JUN01 
689 2 00' Apr 2001 216.160000 Local 217.80000 -1,64000 

20D,000 00 190,67474 Base 202,641 12 -1 .44664 000 -1,44664 

WBlM 99XO21721 GERMANY FED REP BONDS IOYR FTR JUN01 
690 3 01Y Apr 2001 324,300000 Local 326,70000 -2,40000 

300,00000 286,06503 Base 303,96168 -2,11704 000 .2,11704 

WB1M 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
691 4 017 Apr 2001 432,280000 Local 435,60000 -3,32000 

400,ODO 00 381,31419 awe 405,28224 -2,92857 000 -2,92857 

WB1M 99X021721 GERMANY FED REP BONDS IDYR FTR JUNDI 
692 4 00' Apr 2001 432360000 Local 435,60000 -3,24000 

400,00000 381,38476 Bass 405,26224 -2 .858 00 000 -2,85800 

WBiM 99XO21721 GERMANY FED REP BONDS 10YR FTR JUNOI 
713 3 00 May 2001 319,380000 Local 328,92000 -9,54000 

300,00000 280,54339 Base 297.04766 -8,37994 000 .8,37994 

WBIM 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
714 3 00 May 2001 319,110000 Local 328,94000 -9,83000 

300,00000 280,30622 Base 296,07686 -8,63467 0 DO -8,63467 
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WB1M 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
715 3 00 May 2001 319,050000 Local 328,89000 -9,84000 

300,00000 280,25352 Base 295,54055 -8,64346 000 -8,64346 

WBlM 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
716 100 May 2001 106,400000 LocW i0q,910 00 -3,51000 

100,00000 93,461 76 Base 97.501 16 -3,08318 000 .3,0a3 18 

WBIM 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
717 4 00 May 2001 425.640000 Local 440,65000 -14,91000 

400,00000 373.88218 Base 392,46531 -13.09694 000 -13,09694 

WB1M 99XO21721 GERMANY FED REP BONDS IOYR FTR JUN01 
718 3 00 May 2001 319,260000 Local 330.78000 -11,52000 

300,00000 280,43798 Base 295,08884 -10,11917 000 -10,11917 

WBIM 99X021721 GERMANY FED REP BONDS IOYR FTR JUN01 
719 3 00 May 2001 319,170 ODO Local 330.48000 -11,31000 

300,00000 280,35893 Base 295,23937 -9,93470 001) -9,93470 

WB1M 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
738 5 O[B Apr 2001 536,550000 Local 544,50000 .7,95000 

500,00000 468,30084 Base 506,60280 -6,9313 76 000 -6,93876 

W81M 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
739 1 0109 Apr 2001 107,460000 Local 108,900 OD -1,44000 

100,00000 93.79109 Base 101,32056 .1 .25683 000 .1,25683 

WBIM 99X021721 GERMANY FED REP BONDS IOYR FTR JUN01 
740 1 01B Apr 2001 107,450000 Local 108,90000 -1,45000 

100.00000 93.78236 Bass 101,32056 -1,26556 000 -1,26556 

WBIM 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
741 2 01B Apr 2001 214.780000 Local 217,8D0 00 -3,02000 

200,00000 187,45998 Bass 202.641 12 -2,63586 000 -2,63586 

Page 483 Prepared by State Street 



ase Currency USD - US DOLLAR 
und Asset ID Security Name Security Description Close Ex Rate Trd DIs of OrJU Trd 
Lot Contracts Trd Date Notional Notional Future GnIlLs 
Ticker Notional Ps Stl Date Proceeds Cost Future Gn[Ls Base Curr GnILs Not Base Future Gn/l. 

WSW 99XO21721 GERMANY FED REP BONDS 10YR FTR JUNDI 
742 6 0111 Apr 2001 644,280000 Local 653.40000 -9,12000 

600,00000 562,32758 Base 607,92336 -7.95994 000 -7,9S994 

WBIM 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
T43 2 01B Apr 2001 214,no Doo Local 217,80000 -3,10000 

200,00000 187,390 16 Base 202.64112 -2,70568 000 -2,70668 

WBIM 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
744 3 OCB Apr 2001 322,020000 Local 326.70000 4,68000 

300,00000 281,05906 Bass 303,96168 -4,08470 000 4,0ail 70 

W81M 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
745 5 0113 Apr 2001 536,600000 Local 544.50000 -7,90000 

500,00000 468,34448 Base 506,60280 -6,89512 000 -6,89512 

WBlM 99X021721 GERMANY FED REP BONDS 10YR FTR JLIN0i 
746 6 0111 Apr 2001 643.800000 Loced 653,40000 -9.60000 

600,00000 561,90864 Bass 607,92336 -8,37888 000 .8,378 B8 

WBIM 99XO21721 GERMANY FED REP BONDS IDYR FTR JUN01 
747 3 01B Apr 2001 321,840000 Local 326,70000 -4,86000 

300,00000 260,90195 ease 303,96168 -4.24181 0 DO .4,24181 

WBiM 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
748 1018 Apr 2001 107,470000 Local 108,90000 -1,43000 

100,00000 93,79982 Bass 101,32056 -1,24810 000 -1,24610 

WB1M 99X021721 GERMANY FED REP BONDS 10YR FrR JUN01 
749 4 01B Apr 2001 430.600000 Local 435,60000 -5,00000 

400,00000 375,82768 awe 405,28224 -4,36400 000 -4,36400 

WBIM 99XO21721 GERMANYPEDREPBONDS10YRFTR JUN01 
750 7 OIE Apr 2001 751,310000 Local 762,30000 -10,99000 

700,00000 655,74337 Bass 709,24393 .9,59207 Goo -9,59207 
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WB1M 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
751 3 01B Apr 2001 322,500000 Local 326,70000 -4,20000 

300,00000 281,47800 BUG 303,96168 -3,66576 000 -3,66576 

WBIM 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
752 3 0[li Apr 2001 322,650000 Local 326.70000 4,05000 

300,00000 281,60892 Base 303,96168 -3,53484 000 -3,53484 

WBIM 99XO21721 GERMANY FED REP BONDS 10YR FTR JUN01 
753 1 0115 Apr 2001 107,560000 Local 108,90000 -1 .34000 

100,00000 93.87837 Base 101,32056 -1,16955 000 -1,16955 

WBlM 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
754 5 OIE Apr 2001 537,450000 Local 544,42000 -6,97000 

500.00000 469,08636 Base 506,52838 -6,08341 000 -6.08341 

)NB1M 99XD21721 GERMANY FED REP BONDS 10YR FTR JUN01 
786 3 08 May 2001 319,920000 Local 330,06000 -10,14000 

300,00000 282,90526 ewe 296,03054 -8,96681 000 .8,96681 

WBlM 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
787 3 06 May 2001 319,590000 Local 329,82000 .10,23000 

300,00000 282,61344 Base 296,47519 -9.1546 39 000 -9,04639 

WB1M 99X021721 GERMANY FED REP BONDS 10YR FTR JUN01 
788 3 06 May 2001 319,470 DOO Locaj 329,99000 -10,52000 

300,00000 282,50732 Base 295,51631 -9,30283 000 -9,30283 

99)(021721 Total 
66,099,240 00 Local 66,786,090 00 -686,85000 
58,069,965 15 Base 60,672,913 25 -606,44712 000 -606,44712 

WBIM 99X023297 GERMANY FED REP BONDS SYR FTRS JUN01 
622 27=Jun200I 2,852.010000 Local 2,662,540 00 .10.53000 

2,700.WD 00 2,417,363 68 Base 2,659,299 66 -8,92523 000 -8,92523 

Page 485 Prepared by State Street 



see Currency . USD - US DOLLAR 
und Asset ID Security Name Security Description Close EL Rate Trd Dis of Orig Trd 
Lot Contracts Trd Date Notional Notional Future GnILs 
Ticker Notional pe Sill Date Proceeds Cost Future GnILe Bass Curr GnIL& Not Base Future Grill- 

WBIM 99XO23297 GERMANY FED REP BONDS SYR FTRS JUN01 
666 110M5Jun2001 11,658,900000 Local 11 .663,880 00 -4,98000 

11,000,000 00 9,914,728 56 Bass 10,838,564 65 -4,23499 000 -4,23499 

WBIQ 99XO23297 GERMANY FED REP BONDS 5YR FTRS JUN01 
666 5 00 May 2001 529,350000 Local 530,40000 -1,05000 

500,00000 466,67496 Base 469.74865 -92568 000 -92568 

WB1Q 99XO23297 GERMANY FED REP BONDS M FTRS JUN01 
667 8 00 May 2001 946,880000 Local 848,64000 -1.76000 

800,00000 746,60941 Base 751,69816 -1,55162 000 -1,55162 

WB1Q 99X023297 GERMANY FED REP BONDS SYR FTRS JUN01 
668 3 00 May 2001 317.700000 Local 318,24000 -540 DO 

300,00000 280,08432 Base 281,84931 47606 000 -47606 

WBlQ 99XO23297 GERMANY FED REP BONDS SYR FTRS JUN01 
669 8 00 May 2001 846,800000 Local 848,64000 -1,84000 

800.00000 746,53888 Bass 751.59815 -1,62214 000 -1,62214 

WBIM 99XO23297 GERMANY FED REP BONDS 5YR FTRS JUN01 
711 117QMJun200l 12,376.260000 Local 12,407,310 00 -31,05000 

11,700,000 00 10,488,880 36 Base 11,543,761 24 -26,31488 000 -26.31488 

WBIM 99X023297 GERMANY FED REP BONDS 5YR FTRS JUN01 
712 13(lMJun200l 1,374,230000 Local 1 .378,520 00 -4,29000 

1,300,000 00 1,164,659 93 Base 1,282,675 01 -3,63578 000 -3,63578 

WB1M 99X023297 GERMANY FED REP BONDS M FTRS JUN01 
713 19(UJun2001 2,008,680000 Local 2,014,760 00 -6,08000 

1,900,000 00 1,702,356 30 Base 1,874,532 70 -5,15280 000 -5,15280 

WB1M 99XO23297 GERMANY FED REP BONDS SYR FTRS JUN01 
714 27(lIEJun2001 2,855,250000 Local 2,863,080 00 -7,83000 

2.700,000 00 2.419,824 38 Base 2,663.809 63 -6,63593 000 -6,63593 
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WSIM 99X023297 GERMANY FED REP BONDS 5YRFTRS JUN01 
715 30QEJun2001 3,178,200000 Local 3,178,640 00 -44000 

3,000,000 00 2,693,524 50 Base 2,900,733 85 -37290 000 -37290 

WBIM 99X023297 GERMANY FED REP BONDS 5YR FTRS JUN01 
716 15MEJun2001 1,586,550000 Local 1,574,590 00 11,96000 

1,500,000 00 1,344,601 13 Base 1,403.904 44 10.13610 000 10,13610 

99X023297 Total 
40,430,810 00 Local 40,489,240 00 -58,43000 
34,385,846 41 Base 37,421,975 65 49,71191 000 49.71191 

W81M 99XO23834 GERMANY FED REP BDS 2YR FTRS JUN01 
621 33MAJun2001 3.395,700000 Local 3.392,070 00 3,63000 

3,300,000 00 2,878,195 33 Base 3.151,233 03 3,07679 000 3,07679 

WBlM 99XO23834 GERMANY FED REP BDS 2YR FTRS JUN01 
663 55 (115 Jun 2001 5,661 .700 000 Local 5,653,090 00 8,61000 

5,500,000 00 4,814,709 68 Base 5,256,900 73 7,32194 000 7,321 94 

WBIM 99X023834 GERMANY FED REP BIDS 2YR FTRS JUN01 
664 9603 .1un2001 9,878,400000 Local 9,868,260 00 10,14000 

9,600,000 00 8,400,59136 Base 9.174,096 62 8.62305 000 6,62305 

WBlM 99XO23a34 GERMANY FED REP BDS 2YR FTRS JUN01 
708 53 93 Jun 2001 5,453,700 000 Local 5,450,940 00 2,76000 

5,300.000 00 4,622,010 75 Base 5,054.656 66 2,33910 000 2,33910 

WBlM 99XO23834 GERMANY FED REP BDS 2YR FTRS JUN01 
709 69 ME Jun 2001 7,100.790 OGO Local 7.088.25000 12,540 00 

6,900,0DO 00 6,017,919 53 Base 6,438.410 11 10,62765 000 10,62765 

99XO23834 Total 
31 .490,290 00 Local 31,452.610 00 37.680 DO 
26,733,426 65 Base 29,075,297 15 31,98853 000 31,98853 
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WBlM 99X030"I GERMANY FED REP BONDS 10YR FTR SEP01 
01 3 003 Jul 2001 319,320000 Local 319,50000 -180 DO 

300,00000 270,36824 Bass 272.05425 -15241 000 -15241 

WBlM 99X030"l GERMANY FED REP BONDS 10YR FTR SEPOI 
02 4 003 Jul 2001 425,800000 Local 426,02000 -22000 

400,00000 360,52486 Base 362,75603 -18627 000 -18627 

WBIM 99X030441 GERMANY FED REP BONDS IDYR FTR SEP01 
03 3 003 Jul 2001 319,410000 Local 319,55000 -14000 

300,00000 270,44446 Base 272.09683 -11854 000 -11854 

W81M 99X030441 GERMANY FED REP BONDS 10YR FTR SEPOI 
04 9 003 Jul 2001 957,150000 Local 960,63000 -3,48000 

900,00000 810,41891 Base 822,55561 -2,94652 000 -2,94652 

WBlM 99X030441 GERMANY FED REP BONDS 10YR FTR SEP01 
05 6 003 Jul 2001 638,400000 Local 641,94000 -3,540 00 

600,00000 540,53328 Base 553,48067 -2,99732 000 -2,99732 

WBlM 99X03044i GERMANY FED REP BONDS 10YR FTR SEPOI 
08 110 Jun 2001 1.171,720 000 Local 1,17-7,220 00 -5,50000 

1,100,000 00 988,93168 Base 1,001,107 89 -4.64200 000 4,64200 

WBlM 99XO30441 GERMANY FED REP BONDS 10YR FTR SEPOI 
09 2 0 Jun 2001 213,000000 Local 214,04000 -1,04000 

200,00000 179,77200 Base 182,01962 -877 76 000 -8T7 76 

WBIM 99XO30441 GERMANY FED REP BONDS 10YR FTR SEPOI 
010 4 U Jun 2001 426,160000 Local 428,08000 -1,92000 

400,00000 359,67904 Base 364,03923 -1,62048 000 -1,62048 

W81M 99X030441 GERMANY FED REP BONDS 10YR FFR SEPOI 
Oil 6 U Jun 2001 639,180000 Local 642,12000 -2,94000 

600,00000 539,46792 Base 546,05885 -2,481 36 000 -2,48136 
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WBIM 99X030441 GERMANY FED REP BONDS 10YR FTR SEPOI 
117 4 90 Aug 2001 435,600000 Local 428,80000 6,80000 

400,00000 396,52668 Base 367,69600 6,19004 000 6,19004 

WBlM 99XO30441 GERMANY FED REP BONDS 10YR FTR SEP01 
137 100 Aug 2001 108,290000 Local 107,06000 1,23000 

100,00000 95,44681 Base 92,30713 1,0114 12 000 1,08412 

WB1M 99XO30441 GERMANY FED REP BONDS 10YR FTR SEP01 
138 100 Aug 2001 108,280000 Local 107,07000 1 .21000 

100.00000 95,43799 Base 92,3157S 1,06649 000 1,06649 

WB1M 99XO30441 GERMANY FED REP BONDS 10YR FTR SEPOI 
139 2 00 Aug 2001 216,360000 Local 214,14000 2,22000 

200,00000 190,69970 Base 184,63151 1,95671 000 1,95671 

WB1M 99XC30441 GERMANY FED REP BONDS 10YR FTR SEPOI 
198 14 00 Aug 2001 1,512,980 DGO Local 1,498.980 00 14,DOO 00 

1,400.000 00 1,337,020 43 Base 1,292,420 56 12,371 80 000 12,37180 

WB1M 99X030441 GERMANY FED REP BONDS 10YR FTR SEP01 
199 9 09 Aug 2001 972,090000 Local 963,86000 8,23000 

900,00000 859.03593 Base 831.04009 7.27286 000 7,27286 

WB1M 99X030441 GERMANY FED REP BONDS 10YR FTR SEP01 
200 4 00 Aug 2001 432,120 ODO Local 428,44000 3,68000 

400,00000 381,86444 Base 369,40097 3,25202 000 3,25202 

WBlM 99X0313441 GERMANY FED REP BONDS 10YR FrR SEP01 
217 100 Aug 2001 109,110 0()0 Local 107.20000 1 .91000 

100,00000 98,16627 Base 91,92400 1,71843 000 1,71843 

WB1M 99XO30441 GERMANY FED REP BONDS 10YR FTR SEPOI 
252 5 03 Sep 2001 545.900 0130 Local 535.30000 10.60000 

500.00000 491 .14623 Base 456,77359 9.53682 000 9,53682 
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WB1M 99X030441 GERMANY FED REP BONDS 10YR FTR SEP01 
253 225 Olt Sep 2001 24,563,250 000 Local 24,020,720 00 542,53000 

22,500,000 00 22,099,556 12 Base 20,398,865 86 488,114 23 000 488,11423 

WBIM 99X030441 GERMANY FED REP BONDS IDYR FTR SEP01 
258 6 00 Aug 2001 647,520000 Local 642,780 00 4,74000 

600,00000 569,234 113 Base 554,20492 4,16693 0 DO 4,16693 

WB1M 99X03044i GERMANY FED REP BONDS 10YR FTR SEP01 
278 221 00 Sep 2001 24,051 .430 000 Local 23,702,940 00 348,49000 

22,100,000 00 21,425,013 85 Base 20,476,447 65 310,43490 000 310,43490 

WBlM 99XO30441 GERMANY FED REP BONDS IOYR FTR SEP01 
279 126 0@ Sep 2001 13,687,380 000 LOCO) 13,701,610 00 ~14,230 00 

12.600,D00 00 12,192,718 11 Base 12,272,531 84 -12,67610 000 -'12,676 10 

WSIM 99XO30441 GERMANY FED REP BONDS 10YR FTR SEP01 
305 1000 Jul 2001 106,520000 Local 107,00000 48000 

inclao oo 91,89480 Base 92,25540 4`14 10 000 41410 

WBIM 99X030441 GERMANY FED REP BONDS 10YR FTR SEPOI 
306 2 000 Jul 2001 213,000000 Local 214.00000 -1,00000 

200,00000 183,755 W Base 1114,510 80 -86270 000 -86270 

WB`IM 99XO30441 GERMANY FED REP BONDS 10YR FTR SEPOI 
307 1 000 Jul 2001 106,470000 Local 107,00000 -53000 

100,000 00 91.85167 Base 92,25540 45723 000 45723 

WBlM 99XO30441 GERMANY FED REP BONDS 10YR FTR SEP01 
308 1000 Jul 2001 106,450000 Local 107,000 00 -55000 

100,00000 91,83442 Soo 9Z25540 -47449 000 47449 

WBIM 99XO30441 GERMANY FED REP BONDS 10YR FTR SEPOI 
318 3 08 Aug 2001 325,170000 Local 321,48000 3,69000 

300,00000 286,27967 Bass 276,67631 3,2411 67 000 3.24867 
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WBIM 99X030441 GERMANY FED REP BONDS IOYR FTR SEP01 
319 8 08 Aug 2001 866.640 000 LOCBJ 857,47000 9,17000 

800,00000 762,98986 awe 735,28053 8,07327 000 8,07327 

WBlM 99X030441 GERMANY FED REP BONDS IOYR FTR SEP01 
399 1 M Jun 2001 107.610000 Local 107,02000 59000 

100,00000 91,87742 Base 91,00981 50374 000 50374 

WBIM 99X030441 GERMANY FED REP BONDS 10YR FTR SEP01 
400 5 (K] Jun 2001 538,000000 Local 535,10000 2,90000 

500,000 DO 459,34440 Base 455.04904 2.47602 000 2.47602 

WB1M 99XO30441 GERMANY FED REP BONDS 10YR FTR SEP01 
401 7 CD Jun 2001 753,340000 Local 749,14000 4,20000 

700,00000 643,20169 Base 637.06865 3,58596 000 3,5a5 96 

W81M 99XO30441 GERMANY FED REP BONDS 10YR FTR SEPOI 
432 2 003 Jul 2001 213,340000 Local 214,00000 -W 00 

200,00000 183,06705 Base 184,51080 -56635 000 -56635 

W81M 99XO30441 GERMANY FED REP BONDS IOYR FTR SEP01 
433 2 003 Jul 2001 213,320000 Local 214,01000 -69000 

200,00000 183,04989 Base 184,51942 -59209 000 -59209 

WBIM 99X03D441 GERMANY FED REP BONDS 10YR FTR SEPOI 
434 1003 Jul 2001 106,680 DDO Local 107,01000 -33000 

100,00000 91,54211 Base 92,26402 -2113 17 000 -28317 

W81M 99XO30441 GERMANY FED REP BONDS 10YR FTR SEP01 
442 6 02 Jun 2001 645,840000 Local 642,12000 3.72000 

600,00000 554.90573 Base 546,068 115 3.19622 000 3,19622 

WBlM 99X030441 GERMANY FED REP BONDS 10YR FTR SEP01 
443 3 M2 Jun 2001 322,890000 Local 321,06000 1,a30 00 

300,00000 277,42709 Base 273,02942 1,57234 000 1 .57234 
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WB1M 99X030441 GERMANY FED REP BONDS ̀lOYR FTR SEP01 
444 4 02 Jun 2001 430.480000 Local 428,08000 2,40000 

400.00000 369,86842 Base 364,03923 2,06208 0 GO 2.06208 

WGIM 99XG30441 GERMANY FED REP BONDS IOYR FTR SEPOI 
477 5 ON Jul 2001 534,200000 Local 535,05000 -85000 

500.00000 454.44394 Base 461,32011 -72310 000 -72310 

WB1M 99X030441 GERMANY FED REP BONDS 10YR FTR SEPOI 
478 3 006 Jul 2001 320,490000 Local 321,03000 -54000 

300,00000 272,64084 Base 276,79207 45938 000 45938 

WBlM 99X030441 GERMANY FED REP BONDS 10YR FTR SEP01 
635 4 09 Aug 2001 437,840000 Local 428,770 OD 9,07000 

400,00000 400,84252 Base 367,67027 8.30359 000 8,30359 

WB1M 99X03044i GERMANY FED REP BONDS 10YR FTR SEP01 
681 1093 Jul 2001 107.620000 Local 107,0`10 00 61000 

100,00000 93,41416 Base 92,26402 52948 000 52948 

W81M 99X030441 GERMANY FED REP BONDS IOYR FTR SEPOI 
682 2 023 Jul 2001 215,180000 Local 214,03000 1,15000 

200,00000 186,77624 Base 184,53666 99820 000 99820 

WB1M 99XO30441 GERMANY FED REP BONDS IOYR FTR SEP01 
713 8 002 Jul 2001 OS2,480000 Local 856,16000 -3,68000 

800,00000 721 .45382 Base 728,07846 -3,11438 000 -3,11438 

WBlM 99XO30441 GERMANY FED REP BONDS 10YR FTR SEPOI 
714 8 002 Jul 2001 652.640000 Local 8.56,16000 -3,52000 

800,00000 721,58923 Base 728.07846 -2,97898 000 -2.97898 

WBlM 99X030441 GERMANY FED REP BONDS IOYR FTR SEP01 
715 3 002 Jul 2001 319,770000 Local 321.06000 -1,29000 

300,00000 270,62135 Base 273,02943 -1,091 73 000 -1,091 73 
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WBIM 9OX030441 GERMANY FED REP BONDS IOYR FTR SEPOI 
716 4 002 Jul 2001 426,400000 Local 428,08000 -1,68000 

400,00000 360.86232 Base 364,03923 -1,42178 000 -1,421 78 

WB1M 99XO30441 GERMANY FED REP BONDS 10YR FTR SEP01 
717 2 002 Jul 2001 213,220000 Local 212,86000 36000 

200.00000 180,44809 Base 180,73943 30467 000 30467 

WB1M 99X030441 GERMANY FED REP BONDS 10YR FTR SEPOI 
718 6 002 Jul 2001 639,720000 Local 638,68000 1,04000 

600,00000 541,395 D4 Base 542,30319 88015 000 88015 

WBIM 99X03WI GERMANY FED REP BONDS 10YR FTR SEPOI 
719 9 002 Jul 2001 959,850000 Local 958,18000 1,67000 

9DO,000 00 812,32105 Base 813.590 64 1,41332 000 1,41332 

WB1lvl 99X030441 GERMANY FED REP BONDS 10YR FTR SEPOI 
720 3 024 Jul 2001 323,640 000 Local 321,06000 2.58000 

300,00000 284,"7 20 Base 276,81794 2,26756 000 2,26756 

WB1M 99XO30441 GERMANY FED REP BONDS 10YR FTR SEPOI 
721 3 094 Jul 2001 323,400000 Local 321,14000 2,26000 

300,00000 284,23626 Base 276,88691 1,98631 000 1,99631 

WBlM 99X030441 GERMANY FED REP BONDS 10YR FTR SEP01 
721 1 ME Jun 2001 106,890000 Local 106,98000 -9000 

100,00000 90,58928 Base 90,97579 -7628 000 -7628 

WBlM 99X030441 GERMANY FED REP BONDS 10YR FTR SEP01 
722 2 = Jun 2001 213,800000 Local 214.00000 -20000 

200,00000 181,19550 Base 181,98560 -16950 000 -16950 

WBlM 99XO30441 GERMANY FED REP BONDS 10YR FTR SEPOI 
723 5 GZ Jun 2001 634,700000 Local 535, 100 DO -40000 

500,00000 453,15825 Base 455,D49 04 -33900 000 -33900 
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WBlM 99XO30441 GERMANY FED REP BONDS 10YR FrR SEPOi 
761 6 MY Jun 2001 639,360000 Local 642,12000 -2,76000 

600,00000 643,647 81 Base 546,05885 -2.34683 000 -2,34683 

WBlM 99XO30441 GERMANY FED REP BONDS 10YR FTR SEPOI 
793 2 003 Jul 2001 212,680000 Local 212,96000 -28000 

200,00000 180,07616 Base 180.82434 -23708 000 -23708 

WBlM 99XO30441 GERMANY FED REP BONDS IOYR FTR SEP01 
794 1003 Jul 2001 106,420000 Local 106,48000 -6000 

100,00000 90,10581 Bass 90,41217 -5080 000 -6080 

WBlM 99X030441 GERMANY FED REP BONDS 10YR FTR SEP01 
795 7 003 Jul 2001 744,310000 Local 745.40000 .1,09000 

700,00000 630,20728 Base 632.919 14 -92291 000 .92291 

W81M 99X030441 GERMANY FED REP BONDS 10YR FrR SEPOI 
796 7 003 Jul 2001 744,690000 Local 745,60000 -1,01000 

700,00000 630,44436 Bass 633,08896 -85517 000 -85517 

WBIM 99XO30441 GERMANY FED REP BONDS 10YR FTR SEPOI 
797 5 003 Jul 2001 531,900000 Local 532,42000 -52000 

500.00000 450,35973 Base 452,58892 -44029 000 -44029 

WB1M 99XO30441 GERMANY FED REP BONDS 10YR FTR SEP01 
796 5 003 Jul 2001 531,950WO Local 532,43000 48000 

500,00000 450,40207 Base 453,36415 -40642 000 -4D6 42 

WBlM 99X030441 GERMANY FED REP BONDS 10YR FTR SEP01 
799 3 003 Jul 2001 319,230000 Local 319,48000 -250 DO 

300,00000 270,29204 Base 272,03722 -21167 000 .21167 

99X03D441 Total 
88,768 .480 00 Local 87,831,730 00 936.75000 
78,470,867 44 Base 75,712,962 93 840,37274 000 B40,372 74 
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WBIM 99X030854 GERMANY FED REP BONDS SYR FTRS SEP011 
165 96 00 Aug 2001 10.296,000 000 Local 10,171,200 00 124.80000 

9.600,000 00 9,381.715 21 ease 8,649,588 48 113.71776 000 113,71776 

WBIM 99XO30854 GERMANY FED REP BONDS SYR FTRS SEP01 
166 2 00 Aug 2001 214,600000 Local 211,900 00 2,70000 

200,00000 195,64352 Base 180,19976 2,46024 000 2,46024 

WB1M 99X030854 GERMANY FED REP BONDS SYR FTRS SEP01 
167 165 00 Aug 2001 17,704,500 000 Local 17,466,430 00 238,07000 

16,600,000 00 16,132,340 41 Base 14,806,486 49 216,92938 000 216.92938 

WB1M 99X030854 GERMANY FED REP BONDS SYR FTRS SEP01 
168 S600Aug200I 6,008,240000 Local 5,929,290 00 78,95000 

5.600,000 00 5,474,708 29 Base 5,025.073 28 71,93924 000 71,93924 

WB1M 99XO30854 GERMANY FED REP BONDS SYR FTRS SEP01 
169 44 00 Aug 2001 4,720.760 000 Local 4,673,230 00 47,53000 

4,400,000 00 4,301,556 52 Base 4.056,384 42 43,30933 000 43,3D9 33 

99X030854 Total 
38,944,100 00 Local 38,452,050 00 492,05000 
35,485,863 95 ease 32,717,732 43 448.35595 000 448,35595 

WB1M 99XO30961 GERMANY FED REP BDS 2YR FTRS SEP01 
157 9960Aug2001 10,245,510000 Local 10,200,740 00 44,77000 

9,900,000 00 9.335,708 72 Base 8,674,709 30 40.79442 000 40,79442 

WBIM 99X030961 GERMANY FED REP BDS 2YR FTRS SEP01 
158 4 60 Aug 2001 413,880000 Local 412,04000 1,84000 

400,00000 377.12746 Base 350,39882 1,67661 000 1,67661 

WBIM 99XO30961 GERMANY FED REP BOS 2YR FTRS SEPOI 
159 39 00 Aug 2001 4.035,720 000 Local 4,017.390 00 18,33000 

3,900,000 00 3,677,348 07 Base 3,416,388 45 16,70230 000 16.70230 
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WBIM 99XO30961 GERMANY FED REP BDS 2YR FTRS SEP01 
160 125 00 Aug 2001 12,935,0W 000 Local 12,879,730 00 55,27000 

12,500,000 00 11,786,372 01 Base 10,918,259 75 50,36203 000 50,36203 

WBIM 99X03096i GERMANY FED REP BDS 2YR FTRS SEP01 
161 49 00 Aug 2001 5,071,500 000 Local 5,052.780 00 18,72000 

4,900,000 00 4.621,160 80 Base 4,438,954 84 17,05766 000 17,05766 

99X030961 Total 
32,701,610 00 Local 32,562,680 00 138.93000 
29,1`97,707 06 Base 27.798,711 16 126,59302 000 126,59302 

WB1M 99XO34294 GERMANY FED REP BONDS 10YR FTR DEC01 
062 2 01111 Oct 2GO1 220,040000 Local 217,54000 250000 

200.00000 197,66193 Base 195,72074 2,24575 000 2,24575 

WBlM 99XO34294 GERMANY FED REP BDS 10YR FTRS DEC01 
065 34&6Nov200l 3,749,52000D Local 3,698,180 DO 51,34000 

3,400,000 00 3,292,453 53 Base 3,327,252 55 45,08165 000 45,08165 

WBlM 99XO34294 GERMANY FED REP BOS 10YR FTRS DEC01 
066 28 US Nov 2001 3,089.240 000 Local 3,045,560 00 43.68000 

2,800,000 00 2,712,66166 Base 2.740,090 34 38,35541 000 38.3S541 

WBIM 99XO34294 GERMANY FED REP BOS IOYR FTRS DEC01 
107 4 W Nov 2001 437,680000 Local 435,08000 2,60000 

400,00000 385,90246 Bass 391,44148 2,29242 000 2,29242 

W81M 99XO34294 GERMANY FED REP BOS 10YR FTRS DECOI 
115 7 0 Nov 2001 766,010000 Local 761.39000 4,62000 

700,00000 675,39102 Base 685,02258 4,07345 000 4,07345 

WBIM 99XO34294 GERMANY FED REP BOS 10YR FTRS DEC01 
116 3 QG Nov 2001 328,230000 Local 326,31000 1,92000 

300,00000 289.40039 Base 293,581 11 1 .69286 000 1.69286 
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W81M 99XO34294 GERMANYFEDREPBDSIOYRFTRS DECOI 
117 6 99 Nav 2001 656,400000 Local 652,620 DO 3,78000 

600,00000 578,74788 Base 587.16222 3,33283 000 3,33283 

WBlM 99XO34294 GERMANY FED REP BDS 10YR FTRS DECOI 
118 23(VNw200I 2,515,510000 Loral 2,501,710 00 13.80000 

2,300,000 00 2,217,925 17 Base 2,250,788 49 12.16746 000 12,16746 

WBlM 99XO34294 GERMANY FED REP BDS 10YR FTRS DECOI 
119 7 0 Nov 2001 765,520000 Local 761,39000 4,13000 

700,00000 674,95898 Base 685,02259 3,64142 000 3,64142 

WBIM 99X034294 GERMANY FED REP SDS 10YR FTRS DECOI 
120 1 (V Nov 2001 109,350000 Local 108,77000 58000 

100,00000 96,41390 Base 97,86037 51139 000 51139 

WB1M 99XO34294 GERMANY FED REP BDS 10YR FTRS DECOI 
121 8 (117 Nov 2001 874.720000 Local 870,16000 4,56000 

800,00000 771,24062 Base 782,88295 4,02055 000 4,02055 

WBIM 99XO34294 GERMANY FED REP BDS 10YR FTRS DEC01 
122 24CUNov2001 2,623,680000 Local 2,603,880 00 19,80000 

2,400,000 00 2,313,298 66 Base 2,331,152 94 17,45766 000 17,45766 

WBiM 99XO34294 GERMANY FED REP BDS 10YR FTRS DEC01 
123 23 GO Nov 2001 2,520,340 000 Local 2,489,060 00 31,28000 

2,300,000 00 2,222,183 78 Base 2,217,264 65 27,57958 000 27,57958 

WBIM 99XO34294 GERMANY FED REP BDS 10YR FTRS DEC01 
225 70 all Nov 2001 7,665,000 000 Local 7.575,400 00 89.60000 

7,000.000 00 6,790,423 50 Base 6,748,166 32 79,37664 000 79,37664 

WBIM 99XO34294 GERMANY FED REP BIDS 10YR FTRS DEC01 
228 18Q6Nov200l 1973,160000 Local 1 .947 .960 00 25,20000 

1,8D0,000 00 1,748,022 44 Base 1 .735,242 77 22.32468 000 22,32468 
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WBIM 99XO34294 GERMANY FED REP BDS IOYR FTRS DECOI 
229 59 08 Nov 2001 6,468,760 000 Local 6.396,730 OD 72.03000 

5,900.000 00 6,730,674 48 Bass 5.698,207 09 63,81138 000 63,B11 38 

WBlM 99XO34294 GERMANY FED REP SDS 10YR FTRS DEC01 
230 30 0 Nov 2001 3,290,400 000 Local 3,262,900 00 3T .500 00 

3,000,000 00 Z914,965 36 Base 2,897,683 32 33,22125 000 33,22125 

WBIM 99XO34294 GERMANY FED REP BONDS 10YR FTR DECOI 
244 1 COI Oct 2001 110,410000 Local 108,77000 1,64000 

100.00000 98,47468 Bass 97,86037 1,462 72 000 1,46272 

WBlM 99XO34294 GERMANY FED REP BONDS 10YR FTR DEC01 
251 3 MR Oct 2001 327,990000 Local 326.31000 1,68000 

300,00000 302,24279 Bass 293,58111 1,54812 000 1,54812 

WBlM 99XO34294 GERMANY FED REP BONDS 10YR FTR DFCO'l 
252 4 92 Oct 2001 437,160000 Local 435,08000 2,08000 

400,00000 402.84294 Bass 391,44148 1,91672 000 1,91672 

WBlM 99XO34294 GERMANY FED REP BONDS 10YR FTR DEC01 
304 5 M3 Oct 2001 548.900000 Local 543,85000 5,05000 

500.00000 502,18861 Base 489,301 85 4,62026 000 4,62025 

WBlM 99XO34294 GERMANY FED REP SOS 10YR FrRS DEC01 
335 164 09 Nov 2001 18,021,960 000 Local 17,770,020 00 251,940 DO 

16,400,000 00 16,138.665 24 Base 15,850,548 98 225,61228 000 225,61228 

WBlM 99XO34294 GERMANY FED REP BDS 10YR FTRS DECOI 
336 83 Q9 Nov 2001 9,096,800 000 Local 9,061,490 00 35,31000 

8,300,000 00 8, 146,1 B4 43 Base 8,246,945 69 31,62012 000 31,620 12 

WBlM 99XO34294 GERMANY FED REP BDS iOYR FTRS DECOI 
337 6 0 NOV2001 679,360000 Local 887,46000 -8. 100 OD 

800,00000 787,46688 Bass 790,88270 -7,26355 000 -7,25365 
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WBIM 99XO34294 GERMANY FED REP BDS 10YR FTRS DEC01 
338 10 09 Nm 2001 1,101,300 000 Local 1.115,820 00 -14.52000 

1,000,000 00 986,21415 Base 1,012,426 69 -13,00267 000 -13,00267 

WB1M 99XO34294 GERMANY FED REP BDS IOYR FTRS DEC01 
339 128 09 Nov 2001 14,078,720 000 Local 14,295,490 00 -216,T70 00 

12,1300,000 00 12,607.493 81 Bass 12,711,281 52 -194 .11757 000 -194,11757 

WBIM 99XO34294 GERMANY FED REP BONDS 10YR FTR DEC01 
376 1 C6 Oct 2001 111,280000 Local 108,77000 2,51000 

1 00,OGO 00 100,83081 awe 97,86037 2.27431 000 2,27431 

WBlM 99XO34294 GERMANY FED REP BONDS 10YR FTR DECOI 
416 5 OZ Oct 200`1 549,200000 Local 543,85000 5,35000 

500,00000 504.65988 Bass 489,30185 4,91612 000 4,91612 

WBIM 99XO34294 GERMANY FED REP BONDS 10YR FTR DEC01 
424 2 W Sep 2001 217,200000 Local 217,54000 -34000 

200,00000 196,21848 ewe 195,72074 -30716 000 -30716 

WB1M 99XO34294 GERMANY FED REP BONDS 10YR FTR DEC01 
446 3 (1113 Oct 2001 329,250000 Local 326,31000 2,94000 

300,00000 , 302,58075 Base 293,581 11 2,70186 000 2,70186 

WB1M 99XO34294 GERMANY FED REP BONDS 10YR FTR DECOI 
447 2 M8 Oct 2001 219.540000 Local 217,54000 2.00000 

200.00000 201,76726 awe 195,72074 1,83800 000 1,83800 

WB1M 99XO34294 GERMANY FED REP BONDS IOYR FTR DEC01 
448 2 = Oct 2001 219,560 ODO Local 217.54000 2,02000 

20000000 201,T75 64 Base 195,72074 1,85638 000 1,85638 

WBIM 99XO34294 GERMANY FED REP BONDS 10YR FTR DECOI 
450 2 131) Oct 2001 223,440000 Local 217,54000 5,90000 

200,00000 201,14069 Base 195,72074 5,31118 000 5,311 18 
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WBIM 99XO34294 GERMANY FED REP BONDS 10YR FTR DECOI 
457 100 Sep 2001 108,470000 Local 108,77000 -30000 

100,00000 97.55792 Bass 97.86037 -26982 000 -26982 

WBlM 99XO34294 GERMANY FED REP BDS 10YR FTRS DECOi 
543 2 W Nov 2001 225,500000 Local 217,54000 7,96000 

200,00000 204.41575 Bass 195.72074 7.21574 000 7,21574 

WB1M 99XO34294 GERMANY FED REP BDS 10YR FIRS OECOI 
644 2 00 Nov 2001 225,480000 Local 217,54000 7,94000 

200,00000 204.39762 Base 195,72074 7.19761 000 7,19761 

WBlM 99XO34294 GERMANY FED REP BDS 10YR FTRS DECOI 
545 100 Nov2001 112,770000 Local 108,77000 4,00000 

100.00000 102,22601 Base 97.86037 3,62600 000 3,62600 

WB`IM 99XO34294 GERMANY FED REP BDS 10YR FIRS DEC01 
546 3 03 Nov 2001 337,860000 Local 326.31000 11,550 DO 

3DO,000 00 306,27009 Bass 293,58111 10,47008 0 DO 10,47008 

WBW 99XO34294 GERMANY FED REP BONDS 10YR FTR DEC01 
576 2 08 Sep 2001 217,340000 Local 217,64000 -20000 

200,000 DO 201,10470 Base 195,72074 -18506 000 -1115 06 

WBIM 99XO34294 GERMANY FED REP BDS JOYR FTRS DEC01 
598 1 1 00 Nov 2001 1,21040 000 Local IJ96.470 00 18,37000 

1,100.000 00 9.90170 Base 1,076,464 06 14973 000 14973 

WBIM 99XO34294 GERMANY FED REP BDS 10YR FTRS DEW 
598 CXL -1109 Nov 2001 -1,214,840 000 Local -1,196,470 00 -18,37000 

-1 .100,000 00 .9,90170 Base -1,076,464 06 -14973 000 .14Q 73 

WB1M 99XO34294 GERMANY FED REP BDS 10YR FTRS DEC01 
601 110ONov2DOI 1,214,840000 Local 1,196,470 00 18,37000 

1,100,000 DO 1,068.208 81 Base 1 .076,464 06 16,15274 000 16,15274 
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W81M 99X03-4294 GERMANY FED REP BDS IOYR FTRS DEC01 
654 7 CID Nov 2001 774,130000 Local 761,39000 12,74000 

700,00000 679,99579 Base 685,02258 11,19082 000 11,19082 

WB1M 99X034294 GERMANY FED REP BDS 10YR FTRS DEC01 
655 5 CID Nov 2001 552,850000 Local 543,85000 9,00000 

500,1300 00 485,623 Base 489,301 85 7,90560 000 7,90560 

WBIM 99XO34294 GERMANY FED REP BDS 10YR FTRS DEC01 
656 1 CID Nov 2001 110,560WO Local 108,77000 1,79000 

100,000 00 97,11590 Base 97,86037 1,57234 000 1,57234 

WBlM 99XO34294 GERMANY FED REP BDS 10YR FTRS DEC01 
657 7 aD Nov 2001 T73,780 000 Local 761,39000 12,39000 

700,00000 679,68835 Base 685,02259 10,88338 000 10,88338 

WBIM 99XO34294 GERMANY FED REP BONDS IOYR FTR DECOI 
661 2 00 Sep 2001 216,900000 Local 217,54000 -W 00 

200,00000 198,61533 Bass 195,72074 -58605 000 -58605 

WB1M 99XO34294 GERMANY FED REP BONDS 10YR FTR DECOI 
737 1 C15 Oct 2001 109,640 000 Local 108,77000 87000 

100,000 DO 99,21324 Base, 97,86037 78726 000 78726 

WBlM 99X034294 GERMANY FED REP BDS 10YR FTRS DECOI 
790 15MNov2001 1,651,350000 Local 1,631,550 00 19.80000 

1 .500,000 00 1,447.573 41 Base 1,467.905 54 17,35668 000 17.35668 

99XO34294 Total 
91,157,100 00 Local 90,564,220 00 592,88000 
81 .165,069 16 Base 81,0a4,050 26 525,50081 000 525,50081 

WBlM 99X035010 GERMANY FED REP BOND SYR FUTRS DEC01 
323 8 05 Sep 2001 855.040000 Local 859,28000 -4,24000 

800,00000 759,703 D4 awe 782,97594 -3,76724 0 OD -3,76724 
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WB1M 99XO35010 GERMANY FED REP BOND 5YR FUTRS DEC01 
324 3 CS Nov 2001 324,120000 Local 322,23000 1,89000 

300,00000 290,24946 Bass 293.61598 1,69250 000 1,69250 

WB1M 99X035010 GERMANY FED REP BOND 5YR FUTRS DECOI 
32S 1130Nov2001 12,223.210000 Local 12,137,890 00 85,32000 

11,300,000 00 10,945,884 59 Bass 11,060,045 37 76.40406 000 76,40406 

WBIM 99X035010 GERMANY FED REP BOND SYR FUTRS DECOI 
326 20a9Nov200l 2,162,800000 Local 2J48,600 00 14.20000 

2,000.000 00 1 .936,T87 41 Base 1,957,804 32 12,71610 000 12,71610 

WBIM 99XO35010 GERMANY FED REP BOND 5YR FUTRS DECOi 
327 22C?9Nov2001 2,378,640000 Local 2,363,740 00 14,90000 

2,200,000 00 2,130.072 13 Base 2,153,839 89 13,34295 000 13,34295 

WBIM 99XDMOID GERMANY FED REP BOND 5YR FUTRS DEC01 
328 167 CM Nov 2001 18.044,350 000 Local 17 .944,790 00 99.56000 

16,700.000 00 16,158,715 48 Bass 16,331,514 49 89,15598 000 89,15598 

WB1M 99X035010 GERMANY FED REP BOND 5YR FUTRS DEC01 
329 19C5Nw2001 2,053.140000 Local 2,078,780 00 -25,64000 

1,900,000 00 1,838.586 88 Base 1,874,865 14 -22,96062 000 -22.96062 

99X035010 Total 
38,041,300 00 Local 37,855,310 00 185,99000 
34,059,998 99 Bass 34,454,661 13 166,58373 000 166,58373 

WBIM 99X035564 GERMANY FED REP BDS 2YR FTRS DEC01 
321 61Q9Nov2001 6,361,690000 Local 6.324,120 00 37,67000 

6.100,000 00 5.696,893 42 Base 5,762,538 15 33,64394 000 33,64394 

WBIM 99XO35564 GERMANY FED REP BDS 2YR FTRS DEC01 
322 242 CM Nov 2001 25,243 .020 000 Local 25,124,130 00 118,89000 

24,200,000 00 22,605,124 49 Base 22,835,949 08 106,46600 000 106,46600 
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WBlM 99X035S64 GERMANY FED REP BDS 2YR FTRS DECOI 
322 13 05 Sep 2001 1,343,940 000 Local 1,347.450 00 -3,51000 

1,300,ODO 00 1, 194,090 69 Base 1 .227,796 44 -3,11864 000 -3,11864 

99X035564 Total 
32,948 .650 00 Local 32,795,700 00 152.95000 
29,496,108 60 Base 29,826,283 67 136.99130 000 136,99130 

WBIM 99X037966 GERMANY FED REP BDS 2YR FIRS MAR02 
018 4 08 Dec 2001 415.320000 Local 417,12000 -1,80000 

400,00000 370,13318 Base 373,53096 -1,60416 000 -1.60416 

WB1M 99X037966 GERMANY FED REP BDS 2YR FTRS MAR02 
606 4 00 Dec 2001 417,760000 Local 417,12000 64000 

400,00000 372,47482 Base 373,53096 57062 000 57062 

9SX037966 Total 
833.081) 00 Local 834,24000 -1,16000 
742,60800 Base 747,06192 -1,03354 000 .1,03354 

WBIM 99XO42677 GERMANY FED REP BDS IOYR FTRS MAR02 
020 10080w2001 1,086,900000 Local 1.093,400 00 -6,50000 

1,000,000 00 968,64528 Base 964,05078 .5,79280 000 -5,79280 

WBlM 99XO42677 GERMANY FED REP BDS 10YR FTRS MAR02 
022 96 06 Doc 21301 10,433,280 000 Local 10,490,420 00 -57,14000 

9,600,000 00 9,298,13914 Base 9,292,085 39 -50.92318 000 -50.92318 

WBIM 99XO42677 GERMANY FED REP BDS IOYR FTRS MAR02 
235 2 99 Dec 2001 214,520000 Local 218.82000 -4,30000 

200.00000 188,79905 Base 193,85264 -3,78443 000 -3,78443 
WB1M 99XG42677 GERMANY FED REP BDS 10YR FTRS MAR02 

236 33 09 Dec 2001 3,539,250 ODO Local 3.61 0,8W 00 -71,61000 
3,300.000 00 3,114,893 92 Base 3,198,860 87 -63,02396 000 -63.02396 
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WBIM 90X042677 GERMANY FED REP BDS 10YR FTRS MAR02 
290 22 US Dec 2001 2,357,740 000 Local 2,407,240 00 -49,50000 

2,200,000 00 2,079.055 13 Base 2,132,573 92 -43,64910 000 -43,64910 

WBIM 99XD42677 GERMANY FED REP BDS 10YR FTRS MAR02 
608 100 Doc 2001 110,570000 Local 109,09000 1,48000 

100,00000 98,58421 Base 96.1 114 65 1,31967 000 1,31957 

WBlM 99XD42677 GERMANY FED REP BOS IOYR FTRS MAR02 
609 4 00 Dec 2001 442,20D 000 Local 436,36000 5.84000 

400,00000 394,26552 Base 384,73861 5,20694 000 5,20894 

WBIM 99XO42677 GERMANY FED REP BDS 10YR FTRS MAR02 
642 25 06 Dec 2001 2,700.250 000 Local 2,734,410 00 -34,16000 

2,500,000 00 2,434,815 42 Bass 2,422.413 82 -30.80207 000 -30,80207 

WBIM 99XD42677 GERMANY FED REP BDS 10YR FTRS MAR02 
694 16 08 Doc 2001 1 .748 .960 000 Local 1,745,440 00 3,52000 

1,600,000 00 1,553,426 27 Base 1,538,964 45 3,12646 000 3,12646 

WBlM 99XO42677 GERMANY FED REP BDS 10YR FTRS MAR02 
695 36 06 Doc 2001 3,936.600 000 Local 3,930,430 00 6,17000 

3,600,000 00 3,496,488 12 Bass 3,465,460 13 5,48020 000 5,48020 

99XV42677 Total 
26.570,270 00 Local 26,T76 .470 00 -206,20000 
23,627 .1 12 06 Base 23,689,175 26 -182.84237 000 .182,84237 

WB1M 99XD43667 GERMANY FED REP BONDS 5YR FTRS MAR02 
607 2 00 Doc 2DOI 216.460000 Local 215,14000 1,32000 

200,00000 192.995 74 Base 192,6S787 1,17691 000 1,17691 
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GERMANY Total 
595,171,260 00 Local 592,916,930 00 2,254,330 00 
531,644,409 67 Base 529,509,889 73 2,058.947 90 000 2,058,947 90 

UNITED KINGDOM 

WI31M 99XO11706 EURIBORFUTURES JUN01 
03 1 W Jan 2001 239,262500 Local 238,81250 45000 

250,00000 222,08345 Base 226.39425 41769 000 41769 

WBIM 99XO11706 EURIBORFUTURES JUN01 
04 1 CD Jan 2001 239,275000 Local 238,81250 46250 

250,00000 222.09506 Base 226,39425 42929 000 42929 

WBIM 99XO11706 EURIBORFUTURES JUN01 
040 4 IRA Jan 2001 955.900000 Local 955,32500 57500 

1,000,000 00 878,66328 Base 905.64810 52854 000 52854 

WGIM 99XO11706 EURIBORFUTURES JUN01 
041 1 COX Jan 2001 238,987SOO Local 238,88750 10000 

250,00000 219,6T7 31 Base 226,46535 9192 000 9192 

WBlM 99XO11706 EURIBORFUTURES JUN01 
042 2 CIDI Jan 2001 478,000000 Local 477,775 00 22500 

500,00000 439,37760 Base 452.93070 20682 000 20682 

WBIM 99XO11706 EURIBORFUTURES JUN01 
082 2 (0 Jan 2001 4T7.700 000 Local 4T7,812 50 -11250 

500,00000 441 .87250 Base 452,96625 -10407 000 -10407 

WB`IM 99XO11706 EURIBORFUTURES JUN01 
083 1 C5 Jan 2001 238,862500 Local 238,95000 -8750 

250,00000 2.20,94781 Base 226,52460 -8094 000 -8094 
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WBlM 99XO11706 EURIBORFUTURES JUN01 
109 5CffiJan200i 1,194,562500 LOC91 1,194,925 00 -36250 

1.250,000 00 1,101 .386 63 Bass 1,132,788 90 -33423 000 -33423 

WBIM 99XOI 1706 FURIBOR FUTURES JUNDI 
110 2 CE Jan 2001 477,650000 Local 478,07500 -22500 

500,00000 440,5T7 70 Base 453,21510 -20745 000 -20745 

WBlM 99XO11706 EURIBORFUTURES JUN01 
152 4 MR Jan 2001 955,700000 Local 956,15000 -45000 

1.000,000 00 880,19970 Base 906,43020 -4`14 45 000 .41445 

WB1M 99XO11706 EURIBORFUTURES JUN01 
208 3 03 Mar 2001 716,612500 Local 717,0W 00 -18750 

750,00000 666,42058 Base 678,13860 -17432 000 -17432 

WBlM 99XO11706 EURIBORFUTURES JUN01 
212 2 CH) Jan 2001 478,050000 Local 478.07500 -2500 

500,00000 444,53870 Base 453,21510 -2325 000 -2325 

WBIM 99XO11706 EURIBORFUTURES JUN01 
213 2 (111) Jan 2001 478.100000 Local 478,07500 2500 

600,00000 "4.585 19 Base 453,21610 2326 000 2325 

WBlM 99XO11706 EURIBORFLITURES JUN01 
241 1 02 Mar 2001 238,900000 Local 239,00000 -10000 

250.000 00 223,49095 Base 226.D46 20 -9355 000 -9355 

WBIM 99XO11706 EURIBORFUTURES JUNOI 
243 6 (31 Jan 2001 1,196,125 000 Local 1,195,187 50 93750 

1,250,000 00 1,125,194 79 Bass 1,133,037 75 88191 000 881 91 

WBIM 99XOI1706 EURIBORFUTURES JUN01 
270 2 03 Fab 2001 478,250000 Local 476,07500 17500 

500,00000 "9.698 48 Base 453,21510 16455 000 16455 
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WBlM 99XO11706 EURIBORFUTURES JUN01 
271 1 DO Feb 2001 239,212500 Local 

250.00000 224,931 51 awe 

W81M 99XO11706 EURIBORFUTURES JUN01 
303 2 02 Feb 2001 478,050000 LocW 

500,00000 446,21187 Base 

W81M 99XO11706 EURIBORFUTURES JUN01 
385 1 W Mar 2001 238,825000 Local 

250,00000 221,46242 Base 

WBlM 99XO11706 EURIBORFUTURES JUN01 
534 2 00 Mar 2001 477,625000 Local 

500,00000 438,26870 Base 

WBIM 99XOI 1706 EURIBOR FUTURES JUN01 
535 44 CIO Mar 2001 10,508 .300 000 Local 

11,000,000 00 9,642,416 14 Bass 

WBlM 99XO11706 EURIBORFUTURES JUN01 
569 1 (35 Feb 2001 238,787500 Local 

250,00000 219,18305 Bass 

WBlM 99XO11706 EURIBORFUTURES JUN01 
589 17 ail Mar 2001 4,061,725 000 Local 

4,250,000 00 3,681.953 71 Base 

WBIM 99X01`1706 EURIBORFUTURES; JUN01 
589 3 06 Feb 2001 716,437500 Lwal 

750,00000 649,235 66 Base 

WBlM 99XO11706 EURIBORFUTUREE JUN01 
611 1 ag Feb 2001 238,862500 Local 

250,00000 216,45720 Base 
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239,03750 17500 
226,60755 16455 000 16455 

478,00000 5000 
452,09240 4667 000 4667 

239,00000 -17500 
226,04620 -16228 000 -16228 

478,DOO 00 -37500 
452,D92 40 -34410 000 -34410 

10,526,525 00 .18,22500 
9,948,426 85 -16,72326 000 .16.72326 

239,00000 -21250 
226,04620 -19505 000 -19505 

4,071,262 50 -9,53750 
3,861 .089 85 -8,64575 000 .8,64575 

717,00000 -66250 
678,13860 -50974 000 -50974 

239,D00 00 -13750 
226,04620 -12460 000 -12460 
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WB1M 99XO11706 EURIBORFUTURES JUN01 
631 33 (16 Mar 2001 7,8115,350 000 Local 7.893,262 50 .7.91250 

8.250,000 00 7.148 .858 31 Base 7,461,984 34 -7.17348 000 .7,17348 

WB1M 99X01`1706 EURIBORFUTURES JUN01 
632 4 05 Mar 2001 955,650000 Local 956,15000 -50000 

1.000.000 00 868,39229 Base 903,46686 -45330 000 A53 30 

WBIM 99XO11706 EURMORFUTURES JUN01 
694 2 CM Jan 2001 477,950000 Local 477,62500 32500 

500,00000 448,50828 Base 452,78850 30498 000 30498 

WB1M 99XO11706 EURIBORFUTURES JUN01 
713 15 06 Mar 2001 3,585.187 500 Local 3,584,725 00 46250 

3,750,000 00 3,214,120 59 awe 3,355,61129 41463 000 41463 

WB1M 99XO11706 EURIBORFUTURES JUN01 
714 36 (16 Mar 2001 8,604,000 000 Local 8,594,787 50 9,21250 

9,000,000 00 7,713,486 00 ease 7,856,878 18 8.25901 000 8,25901 

WBlM 99XO11706 EURIBORFUTURES JUN01 
728 2 CO Jan 2001 478,425000 Local 477,62500 80000 

500,00000 447,37522 Base 452,78850 74808 000 74808 

99XO11706 Total 
48,266,725 00 Local 48.291,937 50 -25,21250 
43,999,670 68 Bass 45,386,72947 -23.08193 000 .23,08193 

WBIM 99XO18172 EURIBORFUTURES SEPOI 
07 2 W Mar 2001 479,600000 Local 478,67500 92500 

500,ODD DO 425,45316 Base 439,23218 82057 000 82057 

WB1M 99XO18172 EURIBORFUTURES SEP01 
060 1080 Jul 2001 239,325000 Local 239,26250 6250 

250,00000 209,45724 Base 207,60807 5470 000 5470 
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WBIM 99XO18172 EURIBORFUTURES SEP01 
061 4 (RD Apr 2001 956,300000 LocW 958,15000 -1,850()0 

1000,00000 861,81756 Base 868,65879 -1,66722 000 -1,66722 

W81M 99XO18172 EURIBOR FUTURES SEPOI 
062 2 (RD Apr 2001 478,125 OGO Local 479,07500 -95000 

500,00000 430,88625 Base 434,32940 -85% 14 000 -M 14 

WB1M 99XO18172 EURIBORFUTURES SEP01 
063 4 CM Apr 2001 956,200000 Local 958,15000 -1,95000 

1,000,000 00 861 .72744 Base 868.65879 -1,75734 000 -1,75734 

WB1M 99XO18172 EURIBORFUTURES SEP01 
064 2 CED Apr 2001 478,060000 Local 479,07500 -1 .02500 

500,00000 430,81866 Base 434,32939 -92373 000 -92373 

WBIM 99XO18172 EURIBORFUTURES SEP01 
093 1001 Jul 2001 239,350000 Local 239,27500 7500 

250,000 DO 210,98703 Base 20769070 6611 000 6611 

WBIM 99XO18172 EURIBORFUTURES SEPOI 
103 5 MB Apr 2001 1,195.500 000 Local 1,197,687 50 -2,18750 

1,250,000 00 1,073,798 10 Base 1,085,823 49 -1,96481 000 -1 .96481 

WBIQ 99XO18172 EURIBORFUTURES SEP01 
117 45 OD Aug 2001 10.778,062 500 Local 10,750.SDO 00 27,562 50 

11,250,000 00 9,565,530 47 Base 9,621.159 97 24,46172 000 24,461 72 

WB1Q 99XO18172 EURIBORFUTURES SEP01 
117 C)(L -45 09 Aug 2001 -10,778,062 5DO Local -10,750,500 00 -27,56250 

-11,250,000 00 -9,565,530 47 Base -9,621,159 97 -24,46172 000 -24,461 72 
WBIQ 99XO18172 EURIBORFUTURES SEPOI 

118 153 09 Aug 2001 36,643,500 000 Local 36,512,364 00 131,`136 00 
38,250,000 00 32,521 .106 26 Base 32,548,387 26 116,38321 000 116,38321 
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WBlQ 99XO18172 EURIBOR FUTURES SEP01 
118 CXL -153 09 Aug 2001-36,643,500 OW Local -36,512,364 00 -131,13600 

-38,250,000 00 -a2,521,1D6 26 Base -32,W,387 26 -116,38321 000 -116.38321 

WBlQ 99XO18172 EURIBORFLITURES SEPOI 
119 153 09 Aug 2001 36,643,600 000 Local 36,522,489 00 121,011 00 

38.250.000 00 32,521,106 26 Base 32,611J5049 107,39727 OOD 107,39727 

WBIQ 99XO18172 EURIBORFUTURES SEP01 
1`19 CXL -153 00 Aug 2001 -36.643,500 000 Local -36,522,489 00 -121 .011 00 

-38.250,000 00 -32,521,106 26 Base -32,611,150 49 -107,39727 000 .107,39727 

WBIQ 99XO18172 EURIBORFUTURES SEP01 
120 45 00 Aug 2001 10,778,062 500 Local 10.750,500 00 27.56250 

11,250,000 00 9,620,498 60 awe 9,621,159 97 24,60229 000 24,60229 

WB1Q 99XO18172 EURIBORFLITURES SEP01 
121 153 09 Aug 2001 36,643,500 ODD Local 36,512,364 00 131,13600 

38,260,000 00 32,707,98B 13 Base 32,548,387 26 117.05199 000 117,05199 

WBIM 99XO18172 EURIBORFUTURES SEP01 
132 100 Aug 2001 239,400000 Local 239,26250 13750 

250,00000 211,00716 Bass 210,35959 121 19 000 121 19 

WBW 99XO18172 EURIBORFUTURES SEPOI 
141 3 W Apr 2001 716,700000 Local 718,87500 .2,17600 

750,00000 644,74332 ease 644,47144 -1,956 63 000 .1 .95663 

WBIM 99X018i72 EURIBORFUTURES SEPOI 
216 6(M Apr2001 1,434,ODD 000 Local 1,437,750 00 -3,75000 

1,500,000 00 1,281,996 00 Base 1,288,942 88 -3,35250 000 -335250 

WBiM 99XO18172 EURIBORFUTURES SEPOI 
222 1 CU Mar 2001 240,025000 Local 239,33750 68750 

250,00000 213,33422 Base 219,61609 61105 000 61105 
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W81M 99XO18172 EURIBORFUTURES SEPOI 
248 3 (RY Apr 2001 716,737500 Local 718,87600 -2,13750 

750,00000 636,39123 Base 6" 47144 -1 .89789 000 .1,89789 

WBIM 99XD18172 EURIBORFUTURES SEPOI 
249 2 W Apr 2001 4T7,750 000 Local 479,25000 -1,50000 

500,00000 424,19423 Base 429.64762 -1,33185 000 -1 .331 85 

W81M 99XO18172 EURIBORFUTURES SEP01 
307 6 = Apr 2001 1,431 .150 000 Local 1.437,750 00 -6,60000 

1,500,000 00 1.275,440 88 Base 1,288,942 88 -5,88192 000 -5,88192 

WBlM 99XO18172 EURIBORFUTURES SEP01 
308 4 ME) Apr 2001 954,05D 000 Local 958,50000 4,45000 

1,000,000 00 850,24936 Base 859,29525 -3,96584 000 -3,96584 

WBIM 99XO18172 EURIBORFUTURES SEPOI 
309 5 CKD Apr 2001 1.192.437 500 Local 1,198,125 00 -5.68750 

1,250,000 Do 1,062,700 30 Base 1,074,119 06 -5,06870 000 -5,06870 

WBIM 99XO18172 EURIBOR FUTURES SEPOI 
327 3 (02 Apr 2001 719,475000 Local 718,01250 1,46250 

750,00000 637.81459 Base 658.84828 1,29651 000 1,29651 

WB1M 99XO18172 EURIBORFUTURES SEP01 
328 2 (112 Apr 2001 479,700000 Local 478,67500 1,02500 

500,00000 425,25405 Base 439,23218 90866 000 90866 

WB1M 99XO18172 EURIBORFUTURES SEP01 
329 3 CV Apr 2001 719.587500 Local 718.01250 1,57500 

750,00000 637,91432 Base 658,84828 1,39624 000 1,39624 

WBlM 99XO18172 EURIBORFUTURES SEP01 
367 7 (IM Apr 2001 1 .678,775 000 Local 1,676,212 50 2,56250 

1,750.000 00 1,514,590 81 Base 1,519,486 63 2,31189 000 2,311 89 
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WB1M 99XO16172 EURIBORFUTURES SEP01 
368 8 MB Apr 2001 1 .918,700 000 Local 1,915,700 00 3,00000 

2.000,000 00 1,731 .05114 Base 1,736,582 05 2,TO6 60 OOD 2,70660 

WBlM 99XO18172 EURIBORFUTURES SEPOI 
376 7 09 May 2001 1.670,025 000 Locai 1,677,375 00 .7,35000 

1,750,000 00 1,488,994 29 Base 1,503.766 69 -6,65326 000 -6,55326 

WBIM 99XD18172 EURISORFUTURES SEP01 
377 16 09 May 2001 3.817,400 000 Local 3,834,325 00 -16,92500 

4.000,000 00 3,403.593 a4 Base 3,437,472 36 -15,09033 000 -15,09033 

WBlM 99XO18172 EURIBORFUTURES SEPOI 
416 2 MA Apr 2001 479,775 000 Local 478,92500 85000 

500,00000 431,84548 Bass 434,145 5`1 76509 000 76509 

WBlM 99XO18172 EURIBORFUTURES SEP01 
438 6 00 May 2001 1,431,975 000 Local 1,437,900 00 -5,92500 

1,500,000 00 1,285,627 16 Base 1,289,077 35 -5.31947 000 -5,31947 

WBlM 99XO18172 EURIBOR FUTURES SEPOI 
439 3 03 May 2001 716,026000 Local 719,02500 -3,00000 

750,00000 642,84725 Bass 644,60591 -2.69340 000 -2,69340 

WB1M 99XO18172 EURIBORFUTURES SEP01 
440 6 00 May 2001 1,432,126 000 LOCO] 1,438,687 50 -6 .562 50 

1,500,000 00 1.285,76183 Bass 1.289,495 35 -5.89181 000 -5,89181 

W81M 99X018172 EURIBORFUTURES SEP01 
462 1 (1115 Apr 2001 239,825000 Local 239,46250 36250 

250,00000 215.02710 ease 217.07276 32502 000 32502 

WBlM 99XOIB172 EURIBORFUTURES SEPOI 
468 60dMay2001 1,432.275000 Local 1,439.700 00 -7,42500 

1 .500,000 00 1,276.157 04 Base 1,289,036 63 -6,61568 000 -6.61568 
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WB1M 99XO18172 EURIBORFUTURES SEP01 
469 100 May 2001 238,737500 Local 239,91080 -1,17330 

250,00000 212,71512 Base 216,15963 -1,04541 000 -1.04541 

WBlA 99XO18172 EURIBORFUTURES SEP01 
523 300 00 Aug 2001 71,863.348 250 Local 71,664.500 00 178,84825 

75,000,000 00 65.336,078 05 Base 63,388,190 27 162,60365 000 16260365 

WBIA 99XO18172 EURIBORFUTURES SEP01 
523 CXL -300 00 Aug 2001 -71,863,348 250 Local -71,684,500 00 -178,84825 

-75,000,000 00 -65,336,078 05 Base -63.388,190 27 -162,60365 000 -162,60365 

WB1A 99XO18172 EURIBORFUTURES SEPOI 
524 300 00 Aug 2001 71,863,348 250 Local 71,684,500 00 178,94825 

75,000,000 00 65,944,675 71 Base 63,388,190 27 164,11829 000 164,11829 

WB1A 99XD18172 EURIBORFUTURES SEP01 
524 CXL -300 00 Aug 2001 -71,863,348 260 Local -71,684,500 00 -178,84825 

-75,000,000 00 -65,944,676 71 Base -63,388,190 27 -164,11829 000 -164,11829 

WB1A 99XO18172 EURIBORFLITURES SEP01 
526 300 30 Aug 2001 71,863,200 000 Local 71,684,500 00 178,70000 

75,000,000 00 65,944,539 67 Base 63,388,190 27 163,98225 000 163,98225 

WBIM 99=8172 EURIBORFUTURES SEPOI 
554 1 M Apr 2001 239,425000 Local 239,475 DO -5000 

260,00000 213,01642 Base 217,08409 -4449 000 -4449 

WB1M 99XO18172 EURIBORFUTURES SEP01 
559 2 DO Apr 2001 478,800000 Local 478,95000 -15000 

500,00000 425,98836 Base 434,16817 -13346 000 -13346 

WBlR 99XO18172 EURIBORFUTURES SEP01 
603 85GVSep2001 20,371 .100000 Local 20,187,712 50 183,38750 

21,250,000 00 18,752,617 81 Base 18,583,800 44 168,81738 000 168,81738 
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WB1M 99XO18172 EURIBORFUTURES SEPOI 
613 3 012 Apr 2001 717,375000 Local 718.42500 -1,05000 

750,00000 635,95294 Base 651,25226 -93083 000 -93083 

WB1M 99XO18172 EURIBORFUTURES SEP01 
614 1012 Apr 2001 239,112500 Local 239,47500 -36250 

250,00000 21 1,973 23 Base 217,08409 -32136 000 -32136 

WB1M 99X018`172 EURIBORFUTURES SEP01 
671 2 OKY Apr 2001 478,075000 Local 478,95000 -87500 

500,00000 421,70996 Base 434.16818 -771 94 000 -77184 

WB1M 99XO18172 EURIBORFUTURES SEP01 
672 9 017 Apr 2001 2,151,562 500 Local 2,155,337 50 .3,77500 

2.250,000 00 1,897.893 28 Base 1,953,933 19 -3,32993 000 -3,32993 

WBIM 99XO18172 EURIBORFUTURES SEPOI 
673 4 W Apr 2001 956,300000 Local 957,95000 -1,65000 

1,000.000 00 B43.552 23 Base 868,47747 -1,45547 000 -1,45547 

WBW 99XO18172 EURIBORFUTURES SEP01 
693 3 CM Jan 2001 717.750000 Local 718,70000 -95000 

750,00000 673,53660 Base 677,68722 -89148 000 -89148 

WB1M 99XO18172 EURIBORFUTURES SEPOI 
729 5 OW Jan 2001 1,197,250 000 Local 1,197,675 00 -42500 

1,250,000 00 1. 1 19,548 48 Base 1,131,782 46 -39742 0 DO -39742 

WBlM 99XO18172 EURIBORFUTURES SEP01 
731 10 0111 Apr 2001 2.388 .376 000 Local 2,394,875 00 -6,50000 

2,500.WO 00 2,084,573 70 Bass 2,171,193 68 -5,67320 000 .5,67320 

WBIM 99XOISIT2 EURGOR FUTURES SEP01 
732 4 01B Apr 2001 955,400000 Local 957,95000 -2,6W DO 

1 .000,000 00 833,87312 Base 868,47747 -2,22564 0 DO -2.22564 
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WB1M 99XO18172 EURIBORFUTURES SEPOI 
747 2 09 Mar 2DOI 479,175 ODO Local 478,67500 50000 

500,00000 432,74294 Base 439,23218 451 55 000 451 55 

WBIM 99XO18172 EURIBORFUTURES SEPOI 
794 2 019 Apr 2001 478,425000 Local 479,05000 -62500 

500,00000 430,19976 Base 434,30673 -56200 000 -56200 

WBlM 99XO18172 EURMORFUTURES SEP01 
795 6 OM Apr 2001 1,436,425 000 Local 1,437,175 00 .1,75000 

1,500,000 00 1,290,734 16 Base 1,302,942 85 -1 .57360 000 -1,57360 

WBlM 99XO18172 EURIBORFUTURES SEP01 
796 4 OM Apr 2001 957,060000 Local 958,15000 -1,10000 

1,000,000 00 860,57936 Base 868,65879 -98912 000 -98912 

WBIM 99XO18172 EURIBOR FUTURES SEP01 
797 4 019 Apr 2001 957,000000 Local 958,15000 -1,15000 

1,000,000 00 860,53440 Base 868,65879 -1,03408 000 -1,03408 

99XO18172 Total 
183,881,462 50 Local 183,453,037 30 428,42520 
166,556,249 31 Base 164,220,672 23 392,12124 000 392,12124 

WBlM 99XO20749 EURIBOR FUTURES DEC01 
08 2 0 Sep 2001 483,075000 Local 479,70000 3,37500 

500,00000 444,67054 Base 421,70427 3,10669 000 3,10669 

WBIM 99X020749 EURIBOR FUTURES DECOI 
09 4 Q5 Sep 2001 966,200000 Local 959,50000 6,70000 

1,000,000 00 1389,387 10 Base 843,80839 6,16735 000 6,16735 

WBlM 99XD20749 EURIBOR FUTURES DECOI 
010 3 Q@ Aug 2001 720,262500 Local 719,01250 1,25000 

750.00000 655,5112 93 Base 626,71544 1,13775 000 1,13775 
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WBIM 99XD20749 EURIBOR FUTURES DECOI 
015 4 017 Oct 2001 965,950000 Local 960,40000 5.55000 

1.000,000 00 875,82687 awe 875,30853 6,03219 000 5,03219 

W81M 99XO20749 EURIBOR FUTURES DEC01 
056 4 (M Oct 2001 966,11 50 000 Local 960,56250 6,58750 

1,000,000 00 867,89255 Bass 875,16850 5,01925 000 5,01925 

WB1M 99XO20749 EURIBOR FUTURES DECOI 
059 3 Q6 Aug 2001 720,460000 Local 719,06250 1,38750 

750,00000 655,60950 Bwe 631,98403 1,26263 000 1,26263 

WBIM 99X020749 EURIBOR FUTURES DEC01 
091 4 QG Sep 2001 966,000000 Local 959,85000 6,15000 

1,000,000 00 888,91321 Base 945,05194 5,65923 000 5,65923 

WBIM 99X020749 EURMOR FUTURES DEC01 
101 5 CM Oct 2001 1,208.125 000 Local 1,200,687 60 7,43750 

1,250,000 00 1,084,171 38 Bass 1.096,347 76 6,67441 000 6,67441 

WB1M 99X020749 EURIBOR FUTURES 0EC01 
110 2 99 Aug 2001 480,350000 Local 479,37500 97500 

500,00000 437,26261 Bass 421,32269 88754 000 88764 

WSIM 99XO20749 EURIBOR FUTURES DEC01 
112 4 Q9 Aug 2001 960,750000 Local 958.75000 2,00000 

1 .000,0()0 00 874,57073 Base B42,646 38 1,82060 000 1,82060 

WB1M 99XO20749 EURIBOR FUTURES DEC01 
139 3 GO Sep 2001 724,687500 Local 719,70000 4,98760 

750,00000 661 .42229 Base 631,03297 4,55209 000 4,55209 

WB1M 99XO20749 EURIBOR FUTURES DEC011 
144 3 M2 Oct 2001 724,912500 Local 720,67500 4,23750 

750,00000 645,24462 Base 659.77796 3,77180 000 3.77160 
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WB1M 99XO20749 EURIBOR FUTURES DEC01 
145 1 UP Oct 2001 241.625000 Local 240,22500 1,40000 

250,00000 215,07041 Base 219,92599 1,24614 000 1,24614 

WBlM 99XO20749 EURIBOR FUTURES DEC01 
152 4 30 Aug 2001 961,300000 Local 958,60000 2,70000 

1,000,000 00 875,93656 Base 842,801 12 2,46024 000 2,46024 

WBIM 99XO20749 EURIBOR FUTURES DEC01 
183 4 00 Aug 2001 959,200 ODO Local 958,62500 67600 

1,000,000 00 847,64504 Base 832,08650 50813 000 50813 

WBIM 99XO20749 EURISOR FUTURES DECOI 
183 2 CD Oct 2001 483,125000 Local 480,45000 2,67500 

500,00000 430,89919 Base 439,85197 2,38583 000 2,38583 

WBlM 99XO20749 EURIBOR FUTURES DEC01 
164 2 CO Oct 2001 483,150000 Local 480,45000 2,70000 

500,00000 430,92149 Swe 439,851 98 2,40813 000 2,40813 

WBIM 99X020749 EURIBOR FUTURES DEC01 
201 8 (M Oct 2001 1,932,200 000 Local 1,919,275 00 12,92500 

2,000,000 00 1,770.668 08 Base 1,682,820 33 11,84447 000 11.84447 

WB1M 99XO20749 EURIBOR FUTURES DEC01 
239 4 COX Oct 2001 969,000000 Local 960,93750 8,06250 

1.000,000 00 864,251 10 Base 879,01749 7,19094 000 7.19094 

WB1M 99X020749 EURIBOR FUTURES DEC01 
239 CXL 4 0 Oct 2001 .969,000 000 Local -960,93750 -8,06250 

-1,000,000 00 -864 .251 10 Base -879,01749 -7,19094 000 .7,19094 

WBIM 99X020749 EURIBOR FUTURES DEC01 
242 5 (102 Oct 2001 1,207,750 000 Local 1,199,462 50 8,28750 

1 .250,000 00 1,112,941 63 Base 1,051,304 90 7,63694 000 7,63694 
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WB1M 99X020749 EURIBOR FUTURES DEC01 
247 3 03 Sep 2001 720,862500 Local 718.95000 1,91250 

750,00000 648,55999 Base 632,10084 1 .72068 000 1 .72068 

WaiM 99XO20749 EURIBOR FUTURES DECOI 
256 4 = Oct 2001 966.350000 Local 960,93750 5,41250 

1,000,000 00 861,69381 awe 879,01749 4,82632 000 4,82632 

WBJM 99XO20749 EURIBOR FUTURES DEC01 
271 3 0@ Sep 2001 720,562500 Local 718.95000 1,61260 

750,00000 641,87708 Base 632,10064 1,43642 000 1,43642 

W81M 99XO20749 EURIBOR FUTURES DECOI 
282 2 M5 Oct 2001 483,225000 Local 480.52500 2,7DO 00 

500,00000 430,45695 Base 438,47907 2,40516 000 2,40516 

WBIM 99XG20749 EURIBOR FUTURES DEC01 
283 1 (IM Oct 2001 241,625000 Local 240,26250 1,36250 

250,00000 215,23961 Base 219,23953 1,21372 000 1,21372 

WE11M 99X020749 EURIBOR FUTURES DECOI 
299 4 M Oct 2001 966.860000 Local 959.55000 7.30000 

1,000,000 00 884,57107 Base 840,94962 6.67877 000 6,67677 

WB1M 99XO20749 EURIBOR FUTURES DEC01 
314 7 013 Sep 20DI 1,680,175 000 Local 1,677,550 00 2,62500 

1.750 .000 00 1,492.835 49 Bass 1 .475,141 61 2,33232 000 2,33232 

W81M 99XO20749 EURIBOR FUTURES DEC01 
322 4 CM Oct 2001 QW,300 000 Local 961,08750 5,21250 

1,000.DOO 00 862,22949 Base 876,99234 4,65111 000 4,651 11 

WBIR 99XD20749 EUMBOR FUTURES DEC01 
326 386 09 Dec 2001 93,267,250 000 Local 92,535,000 00 732,25000 

96,500.000 00 84,313,670 39 Base 83,651 .616 57 661,95382 000 661,953 62 
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WBlR 99X020749 EURIBOR FUTURES DECOI 
326 CXL -386 09 Dec 2001 -93,267,250 000 Local -92,535,000 00 -732,250 GO 

-96,500,000 00 -114.313,570 39 Base -83,651,616 57 -661 .95382 000 -661,95382 

WBlR 99XO20749 EURIBOR FUTURES DEC01 
328 386 09 Dec 2001 93,267 .250 000 Local 92,535,000 00 732,25000 

96,500,000 00 84,313,570 39 Base 83,651,616 57 661,95382 000 661,95382 

WB1R 99X020749 EURIBOR FUTURES DEC01 
329 20 09 Dec 2001 4,804,500 000 Local 4,781.250 00 23,25000 

5,()00.0()0 00 4,343,266 78 Base 4,322,248 79 21,01799 000 21,01799 

WBIR 99XD20749 EURIBOR FUTURES DEC01 
330 36 09 Dec 2001 8,648,550 000 Local 8.606,250 00 42,30000 

9,000,000 00 7,818,287 01 Base 7,780,047 82 38,23919 000 38,23919 

WBlR 99XO20749 EURIBOR FUTURES DEC01 
331 9 00 Dec 2001 2.162,250 000 Local 2,151,562 50 10,68750 

2.250,000 00 1,954,673 45 Base 1,945,011 96 9.661SO 000 9,66150 

WBIR 99X020749 EURIBOR FUTURES DEC01 
332 75 00 Doc 2001 18,020,625 000 Local 17,929,687 50 90,93750 

18,750,000 00 16,290,640 44 Base 16,208,432 96 82,20748 000 82,20748 

W91R 99XO20749 EURIBOR FUTURES DEC01 
333 92 09 Dec 2001 22,106.450 000 Local 21,993,750 00 112,70000 

23.000,ODO 00 19,984,225 20 Base 19,882,344 43 101,88077 000 101,88077 

WBIR 99X020749 EURIBOR FUTURES DEC01 
334 36 09 Doc 2001 8,650,800 000 Local 8,606,250 00 44,55000 

9,D00,000 00 7,1120,32101 Base 7,780,047 82 40,27319 000 40,27319 

WBIR 99XO20749 EUR113OR FUTURES DEC01 
335 58 09 Dec 2001 13,93B,125 000 Local 13,865,62S 00 72,50000 

14,SOO,000 00 12,600,061 47 Base 12,534,521 49 65,53998 0 OD 65,53998 
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WSIR 99X020749 EURIBOR FUTURES DEC01 
336 56 09 Doc 2001 13 .458,200 000 Local 13,387,500 00 70,700w 

114,000,000 00 12,166,209 39 Base 12,102,296 61 63,91278 000 63.91278 

WBlM 99X020749 EURIBOR FUTURES DEC01 
339 3 (MI Oct 2001 725,250000 Local 719,80000 5,46000 

750,00000 665.92455 Base 634.86514 5,00420 000 5,00420 

WBIM 99XO20749 EURIBOR FUTURES DEC01 
368 4 M9 Oct 2001 966,750000 Local 961,00000 5.75000 

1,000,000 00 875.97218 Base 881.09242 5,21007 000 5,21007 

WB1M 99X020749 EURIBOR FUTURES DEC01 
375 1 08 Sop 2001 240.137500 Local 239,65000 48760 

250,00000 213,98653 Base 210,74821 43441 000 43441 

WB`lM 99X020749 EURISOR FUTURES DECOI 
410 3 05 Oct 2001 725,287500 Local 720,07500 5,21250 

750,00000 666,46668 Base 643.17099 4,78977 000 4,78977 

WB1M 99XO20749 EURIBOR FUTURES DECOI 
416 6 W Sep 2001 1,441,575 000 Local 1,43T,90 00 3.67500 

1,500.000 00 1,302.318 86 Base 1,264,489 26 3,32000 000 3,32000 

W131M 99X020749 EURIBOR FUTURES DEC01 
443 4 MB Oct 2001 966,550000 Local 960,12500 6,42500 

1,000,000 00 888,25945 Base 857,58365 6,90458 000 5,9D4 58 

WBIM 99XO20749 EURIBOR FUTURES DEC01 
444 4 CE Oct 2001 967,250000 Local 960,83750 6,41250 

1,000.000 00 870,71845 Base 883,17819 5,77253 000 5.77253 

WB1M 99XO20749 EUMBOR FUTURES DEC01 
484 4 OW Oct 2001 966,100000 Local 960,15000 5,QW 00 

i,OGO,000 00 883,11201 Base 857,60598 5,43890 000 5,43890 
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WBIM 99XO20749 EURIBOR FUTURES DEC01 
484 3 CU Oct 2001 725,400000 Local 721,81250 3,58750 

750,00000 659,38861 Bam 659,82437 3,26105 000 3,26105 

WB1M 99X020749 EURIBOR FUTURES DEC01 
635 1 (10 Nov 2001 241,775000 Local 241,32500 45000 

250,00000 219,16904 Base 224,31159 40793 000 40793 

WB1M 99XO20749 EURIBOR FUTURES DEC01 
544 4 CKD Oct 2001 966,100000 Local 960,50000 5,60000 

1,000,000 00 880,50354 Base 863,39346 5,10394 000 5,10384 

WBlM 99X020749 EURIBOR FUTURES DEC01 
645 8 06 Sep 2001 1,930,000 000 Local 1,917,962 50 12,03750 

2,000,000 00 1,785,829 01 Base 1,682.627 37 11,13B 30 000 11,13830 

WBIM 99XO20749 EURIBOR FUTURES DEC01 
546 13 08 Sep 2001 3,136.412 500 Local 3,117,487 50 18,926 DO 

3,250.000 00 2,902,122 50 Base 2,728,425 06 17,511 31 000 17,51131 

WB`IM 99XO20749 EURIBOR FUTURES DECOI 
547 6 06 Sep 2001 1,447,725 000 Local 1,439,125 00 8,60000 

I,5D0,000 00 1,339.579 95 Base 1 .268,540 72 7.95758 000 7,95758 

WB1M 99X020749 EURIBOR FUTURES DEC01 
625 4 (33 Oct 2001 965,350000 Local 960,61250 4,73750 

1,000,000 00 871,71105 Base 863,206 3B 4.27797 000 4,2T7 97 

WB1M 99XO20749 EURIBOR FUTURES DECOI 
671 4 (12 Oct 2DOI 965,950000 Local 960,65000 5,300 DO 

1,000,000 00 877.27579 Base 863.14403 4,81346 000 4,81346 

WB1M 99X020749 EURIBOR FUTURES DEC01 
671 CXL -4 CIP Oct 2001 -965 .950 000 Local -960,65000 .5.30000 

-1,000.000 00 -877,27579 Base -863,14403 -4,81346 000 -4.81346 
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WBIM 99XO20749 EURIBOR FUTURES DEC01 
690 4 CIZ Oct 2001 965,950000 Local 960.65000 6,30000 

1,013D.000 00 8T7,468 98 Base 863.14403 4,81452 000 4,81452 

WB1M 99XO20749 EURIBOR FUTURES DEC01 
731 6 (113 Oct 2001 1 .449,300 000 Local 1,440.575 00 8,72500 

1,500,000 00 1,311,471 57 Base 1,307,031 94 7.89526 000 7,89526 

WBIM 99X020749 EURIBOR FUTURES DEC01 
737 1 QI Sep 2001 241,462500 Loco) 239,88750 1,57500 

250,00000 222,65257 Base 211,43684 1,45231 000 1 .452 31 

WB1M 99XO20749 EURIBOR FUTURES DEC01 
738 7 CM Sep 2001 1,690,325 000 Local 1.679,137 50 11,18760 

1,750,000 00 11,558,648 68 Base 1,478,888 48 10.31600 000 10,31600 

WB1M 99XO20749 EURIBOR FUTURES DECOI 
770 4 CM Oct 2001 966,150000 Local 960,28750 5,86250 

1,000,00000 876,10482 Base 875,49411 5,31612 000 5,31612 

99X020749 Total 
229,682,812 50 Local 228,247,950 00 1,434,862 50 
207,864,764 39 Base 205,739.158 62 1,298,859 26 000 1,298,859 26 

W81M 99XO21796 EURIBOR FUTURES MAR02 
010 8 00 Dec 2001 1,935,800 000 Local 1,934,600 OD 1,20000 

2.000,000 00 1,725,184 96 Base 1,776,614 79 1.06944 000 1,06944 

WB1M 99XG21796 EURIBOR FUTURES MAR02 
010 2 OB Nov 2001 456.000000 Local 481,12500 4,87500 

500,00000 433.85220 Base 443,21235 4,35191 000 4,35191 

WBIM 99XO21796 EURIBOR FUTURES MAR02 
012 8 08 Doc 2001 1,936,600 000 Local 1 .934.712 50 1,88750 

2,000,000 00 1,725,897 92 ease 1,773,138 38 1,6a2 14 0 DO 1,6112 14 
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WBIM 99X021796 EURIBOR FUTURES MAR02 
013 7 08 Doc 2001 1,693,912 500 Local 1,693,050 00 86250 

1,750,000 00 1 509,61482 Base 1,550,639 86 76866 000 76866 

WB1M 99X021796 EURIBOR FUTURES MAR02 
014 28 08 Dec 2001 6,776,000 000 Local 6.7T7 .075 00 -1 .075 DO 

7,000,DOO 00 6,038,771 20 Base 6,201,069 15 -958 D4 000 -95804 

WB1M 99XO21796 EURIBOR FUTURES MAR02 
016 1 CIT Oct 2001 241,925000 Local 240,62500 1,30000 

250,00000 219,35340 Base 220,29219 1,17871 000 1,17871 

W81M 99XO21796 EURIBOR FUTURES MAR02 
060 19 08 Nov 2001 4,603,462 500 Local 4,590,337 50 13,12500 

4,750,DOO 00 4,042.300 45 Base 4,247.439 30 1 1.525 06 000 11,52506 

WB1M 99XO21796 EURIBOR FUTURES MAR02 
061 10 08 Nov 2001 2,422,750 000 Local 2,416,275 00 6,47500 

2,500,000 00 2,127.416 79 awe 2,24186854 5.6115 70 000 5,68570 

W81M 99XO21796 EURIBOR FUTURES MAR02 
078 2 09 Noy 2001 485,725000 Local 481,12500 4,60000 

500.000 GO 433.99529 Base 443,21235 4,11010 000 4.11010 

WB1M 99XO21796 EURIBOR FUTURES MAR02 
079 1 01) Nov 2001 242,875000 Local 240,56250 2,31250 

250,00000 217,00881 Base 221.60618 2,06622 000 2,06622 

WB1M 99X021796 EURIBOR FUTURES MAR02 
095 3 09 Dec 2001 726,262500 Local 726,00000 26250 

750,00000 646,95464 Base 656,27959 23384 000 23384 

WB1M 99XO21796 EURIBOR FUTURES MAR02 
096 5 09 Doc 2001 1,210,500 000 Local 1,210.712 50 -21250 

1.250,000 00 1,078,313 40 Base 1,080.414 83 -18930 000 -18930 

Page 523 Prepared by State Street 



ass Currency USD - US DOLLAR 
und Asset ID Security Name Security Description Close Ex. Rate Trd Dis of Orig Trc 
Lot Contracts Trd Date Notional Notional Future GrdLs 
Ticker Notional Pa SU Date Proceeds Cost Future GnILs Base Curr GnILs Not Base Future GrVL 

WBIM 99XO21796 EURIBOR FUTURES MAR02 
102 3 CO Nov 2001 726,225000 Local 724,95000 1,27500 

750,00000 640,31258 Base 673.84103 1,12417 000 1,124 W 

WB1M 99X021796 EURIBOR FUTURES MAR02 
103 6 09 Nov 2001 1,452,525 ODD Local 1,449,912 50 2,61250 

1,500,000 00 1,280.691 29 Bass 1,347,693 69 2,30344 000 2,30344 

WBIM 99XD21796 EURIBOR FUTURES MAR02 
130 1 QO Dec 2001 242,162500 Local 242,51250 -36000 

250.00000 214,79814 Base 220,44386 -31045 000 -31045 

WB1M 99X021796 EURIBOR FUTURES IVAR02 
158 1 (10 Nov 2001 242,762500 Local 240,56250 2,20000 

250,00000 214.09225 Base 221.606 17 1,94018 000 1,94018 

W81M 99XO21796 EURIBOR FUTURES MAR02 
159 3 aO Nov 2001 728,325000 Local 721.60000 6,72500 

7SQ000 00 642.30982 Bass 682,83817 5,93078 000 5,93078 

WBIM 99X021796 EURIBOR FUTURES MAR02 
177 2 00 Dec 2001 464,325000 Local 484,41260 -8750 

500.00000 431,04926 Base 431,51477 -77 88 000 -7788 

WB1M 99XO21796 EURIBOR FUTURES MAR02 
178 100 Doe 2001 242,175 ODD Local 24Z237 50 -6250 

25000000 215,53575 Base 215,78522 -5563 000 -5663 

WBIM 99X021796 EURIBOR FUTURES MAR02 
227 12 QG Dec 2001 2,905,650 000 Local 2,910,900 00 -5,26000 

3'aw.000 00 2,557,262 56 Bass 2,625,703 44 -4,62053 000 -4,62063 

WB1M 99XO21796 EURIBOR FUTURES MAR02 
228 9 99 Doc 2001 2.179,125 000 Local 2,183,475 00 4,36000 

2,250,000 00 1,917.847 91 Base 1,956,684 70 -3.82843 000 -3,82843 
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WBIM 99XO21796 EURIBOR FUTURES MAR02 
233 2 W Nov 2001 485,050000 Local 480,92500 4.12500 

500,00000 428,63869 Base 439,22880 3.64526 000 3,64526 

WB1M 99X021796 EURIBOR FUTURES MAR02 
234 4 ail Nov 2001 970,200000 Local 961,87500 8,32500 

1 .000,000 00 857,36574 awe 878.48044 7,35681 000 7.35681 

WB1M 99XO21796 EURIBOR FUTURES MAR02 
235 7 (19 Nov 2001 1,697,762 500 Local 1,683,387 50 14,37500 

1,750,000 00 1,500,312 72 Base 1,537,197 31 12,70319 000 12.70319 

WBIM 99XO21796 EURIBOR FUTURES MAR02 
271 2 00 Dec 2001 484,550000 Local 484,48750 6250 

500,GDO 00 433,23616 Base 430.394 51 5588 000 5588 

WBIM 99X021796 EURIBOR FUTURES MAR02 
283 7 28 Dec 2001 1,695,137 500 Local 1,696.312 50 -1,17500 

1,750,000 00 1,494,772 25 ewe 1 .507,664 27 -1,03611 000 -1,03611 

WB1M 99XO21796 EURIBOR FUTURES MAR02 
306 4 (15 Nov 2001 968,800000 Local 961,1162 50 6,93750 

1 .000,000 00 a53,609 68 Base 877.S79 49 6,11263 000 6,11263 

WBlM 99X021796 EURIBOR FUTURES MAR02 
307 105 Nov 2001 242.212 500 Local 240,40000 1,81250 

250,00000 213,41343 Base 218,81208 1,59699 000 1,59699 

WB1M 99XD21796 EURIBOR FUTURES MAR02 
308 2 (15 Nov 2001 484,225000 Local 480,80000 3,42500 

500,00000 426,65065 Base 437,62416 3,01777 000 3,01777 

WB1M 99XO21796 EURIBOR FUTURES MAR02 
402 106 Nov 2001 242,150000 Local 240,40000 1,75000 

250.00000 126,42652 Base 218.81208 91368 000 91368 
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WBIM 99X021796 EURIBOR FUTURES MAR02 
402 CXL A (16 Nov 2001 -242,150 000 Local -240,40000 .1,76D DO 

-250.00000 -126,42652 Base .218,81208 -91368 000 -91368 

WB1M 99XO21796 EURIBOR FUTURES MAR02 
516 100 Nov 2001 242,150000 Local 240,40000 1.750 00 

250,00000 214,37540 Base 218,81208 1 .54928 000 1,54928 

WB1M 99X021796 EURIBOR FUTURES MAR02 
581 5 00 Nov 2001 1,210,937 600 Local 1,202.300 00 8.63750 

1,250,000 00 1,064,777 34 Base 1,094,141 08 7.59496 000 7,59496 

WB1M 99XO21796 EURIBOR FUTURES MAR02 
5a4 6 09 Nov 2001 1,453,050 000 Local 1,442,937 50 10,11250 

1,500,000 00 1,277,666 87 Base 11 .313145 29 8,89192 000 8,89192 

WBIM 99X021796 EURIBOR FUTURES MAR02 
586 5 DO Nov 2001 1,211,000 000 LocJW 1,203,400 00 7,60000 

1,250,000 00 1,064.832 30 Bass 1,096.105 07 6,68269 000 6,68269 

WB1M 99XO21796 EURIBOR FUTURES MAR02 
597 7 09 Dec 2001 1 .694,700 000 Local 1 .695.575 00 -87500 

1,750,000 00 1,533,703 50 Base 1,515,942 53 -70188 000 -79188 

WB1M 99XO21796 EURIBOR FUTURES MAR02 
601 6 00 Doc 2001 1,454.925 ON Local 1.450 .075 00 4,66000 

1,500,000 00 11,297,211113 Base 1,341,173 45 4,32426 000 4,32426 

WB1M 99XO21796 EURIBOR FUTURES MAR02 
636 3 08 Doc 2001 726.450000 Local 727,01250 -562 5D 

750,00000 655,03996 awe 658,74603 -50721 000 -50721 

WBIM 99XD21796 EURIBOR FUTURES MAR02 
637 9 06 Doc 2GO1 2,179.237 SDO Local 2,182,475 00 -3,23750 

2,250,000 00 1,965,018 45 Base 1,969.588 62 -2,91925 000 -2,91925 
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WBIM 99X021796 EURIBOR FUTURES MAR02 
6" 9QDNav200l 2,180,700000 LocJw 2,167,025 00 13,67500 

2,250,000 00 1,917,489 51 Base 1,952,44102 12,02442 000 12.02442 

W81M 99X021796 EURIBOR FUTURES MAR02 
644 CXL -9 (20 Nov 2001 -2,180,700 000 Loced -2 .167.025 00 -13.675 DO 

-2,250,000 00 -1,917,489 51 Base -1,952,44102 .12,02442 000 -12,02442 

WBlM 99XO21796 EURIBOR FUTURES MAR02 
646 4 QD Nov 2001 969.250 DDO Local 962.92500 6,32500 

1,000,0w 00 852.26152 Base 862,05961 5,561 57 000 5,561 57 

WBIM 99X021796 EURIBOR FUTURES MAR02 
646 CXL 4 aD Nov 2001 -969.250 000 Local -962 .92500 -6,32500 

-1,000,ODO 00 -852,26152 Base -862,05961 -5,56157 000 -5,56157 

W81M 99XO21796 EURIBOR FUTURES MAR02 
648 4 OD Nov 2001 969,250000 Local 962,92500 6,32500 

1,000,000 00 851,38920 Base 862.05961 5,55588 000 555588 

WBlM 99XO21796 EURIBOR FUTURES MAR02 
648 CXL -4 OD Nov 2001 -969.250 000 Local -962.92500 -6,32600 

-1 .000,000 DO -851,38920 Base -862,05961 .5,55588 000 .5,55588 

WB1M 99XO21796 EURIBOR FUTURES MAR02 
649 4 (20 Nov 2001 969,250 DDO Local 963,11260 6,13750 

1,000,ODO 00 1151 .389 20 Base 869,28094 5,391 18 000 5,39118 

WBIM 99XO21796 EURIBOR FUTURES MAR02 
650 9 (20 Nov 2001 2,180,700 DDO Local 2,166,837 50 13.86250 

2,250,000 00 1,915,526 88 Base 1,945,219 69 12,17682 000 12,17682 

WBlM 99XO21796 EURIBOR FUTURES MAR02 
686 15 05 Dec 2001 3,633,000 000 Local 3.625.887 50 7,11250 

3,750,DDO 00 3.226,830 60 Bass 3.320,394 44 6,31733 000 6,31733 
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1.692,675 00 2,81250 
1,551,167 37 2,49806 000 2.49806 

1,925.062 50 16,83750 
1,757,341 41 15,09987 000 15,09987 

481,35000 2,95000 
428.78658 2,58479 000 2,58479 

962,55000 8.35000 
878,32687 7,48828 000 7,48828 

721,87500 4,05000 
660,87656 3,66485 000 3.66485 

481,27500 4,62500 
439,16344 4,154 64 000 4.15464 

481,12500 4,75000 
443,21235 4,26693 000 4,26693 

721,32500 5,20000 
641,52266 4,55832 000 4,55832 

2,165,875 00 13,81250 
1,942,890 83 12,10804 000 12,10804 

Prepared by State Street 

WBlM 99XO21796 EURIBOR FUTURES MAR02 
687 7 05 Dec 2001 1,695,487 500 Local 

1,750,000 00 1,505,932 00 Base 

WBIM 99X021796 EURIBOR FUTURES MAR02 
704 B 08 Nov 2001 1,941,900 000 Local 

2,000,DOO 00 1,741,495 92 Base 

WB1M 99X021796 EURIBOR FUTURES KAR02 
704 2(M Nov2001 484,300000 Local 

500.00000 424,34366 Bwe 

WBIM 99XO21796 EURIBOR FUTURES MM02 
705 4 06 Nov 2001 970,900000 Local 

1,000,000 00 870,70312 Base 

WB1M 99X021796 EURISOR FUTURES MAR02 
733 3 (15 Oct 2001 726,925000 Local 

750,00000 656,889 63 Base 

WBIM 99X021796 EURIBORFUTURES MM02 
765 2 07 Nov 2001 485,900000 Local 

500,00000 436,48397 ewe 

WBIM 99X021796 EURIBOR FUTURES MAR02 
766 2 W Nov 2001 485,875000 Local 

500.00000 436,46151 Base 

WB1M 99X021796 EURIBOR FUTURES MAR02 
762 3 (M Nov 2001 726,525000 Local 

750,00000 636,871 82 Base 

WBIM 99X021796 EURIBOR FUTURES MAR02 
783 9(23Nav200I 2,179687500 Local 

2,250.000 00 1,910,714 06 Base 
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WB1M 99X021796 EURIBORFUTURES MAR02 
784 7 (23 Nov 2001 1,695,137 500 Local 1 .685,475 00 9,66250 

1,750,000 00 1,485,957 53 Base 1 .515.916 22 8,47015 000 8,47015 

WBlM 99XO21796 EURIBOR FUTURES MAR02 
785 4 03 Nov 2001 968,450000 Local 966,32500 2,12500 

1,000,000 00 848,94327 Base 894,14053 1,86278 000 1 .86278 

99XO21796 Total 
68.308,512 50 Local 68,101,737 50 206,T75 00 
60.541,730 77 Base 62 .034 .773 66 182,1149 32 000 182.84932 

WBIR 99XO28056 EURISOR(WESTERN 96 CALL) OCT 96 CALL 
597 14 !lGr Sep 2001 525000 Local 3.90026 -3,37526 

3,600.000 00 48329 Base 3,56308 -3,10710 000 -3.10710 

W81R 99XO28395 EURIBOR(WATERN 95CALL) SEP 95 CALL 
598 85 09 Sep 2001 189.125000 Local 167,45515 21,66985 

21,250,000 00 174,09903 Base 152,97863 19,94818 000 19,94818 

WBIR 99X028403 EURISOR(WESTERN 96 CALL) DEC 96 CALL 
694 302 00 Sep 2001 471,875000 Local 141 .72168 330,15332 

75,500,000 DO 429,42974 Base 128,06281 300,45595 000 300,45596 

W81R 99XO29403 EURIBOR(WESTERN 96 CALL) DEC 96 CALL 
694 CXL -302 (10 Sep 2001 .471,875 000 Local -141,72168 -330.15332 

-75,500,000 00 -429,42974 Base -128,06281 -300.46595 000 -300,45595 

WB1R 99XO28403 EURIBOR(WESTERN 96 CALL) DEC 96 CALL 
696 302 Q8 Sep 2001 471,875000 Local 141.72168 330,15332 

75,500 .DDO 00 429,42974 Base 128.06281 300,45596 000 300,45595 
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WB1R 99X026403 EURIBOR(WESTERN 96 CALL) DEC 96 CALL 
696 CXL -302 QB Sep 2001 -471,875 000 Local -141,72168 -330,16332 

-75,500,000 00 429,42974 Base -128,06281 -300,45595 000 -300,45595 

WBIR 99X028403 EURIBOR(WESTERN 96 CALL) DEC 96 CALL 
697 302 QS Sep 2001 471,GT5 000 Local 141,72168 330,16332 

75,500,000 00 429,42974 Base 128,06281 31)0,455 95 000 300.45595 

99XO29403 Total 
471.875 00 Local 141,72168 330,15332 

429,42974 Base 128,D62 81 300.45595 000 300.45595 

WBIM 99X028601 EURIBOR FUTURES JUN02 
07 15 08 Dec 2001 3,625,6117 500 Local 3,637,000 00 .11,31250 

3,750.000 00 3,231,212 70 Base 3,295,588 41 -10,08170 000 -10,08170 

WB1M 99X028601 EURIBOR FUTURES JUN02 
08 7 08 Dec 2001 1,692,425 000 Local 1,700,575 00 -8,15000 

1,750.000 00 1,508,289 16 Bass 1,522,985 37 -7,26328 0 DO -7,26328 

W81M 99X028601 EURIBOR FUTURES JUN02 
09 8 08 Dec 2001 1,933,500 000 Local 1.943 .187 50 -9.68750 

2.000,000 00 1,723,135 20 Base 1.716,516 00 -8,63350 000 -8,63360 

WB`lM 99XO28601 EURIBOR FUTURES JUN02 
017 1 W Oct 2001 241,875000 Local 241,68750 18750 

250,00000 219,30806 Base 221 .48242 17001 000 17001 

W131M 99XQ28601 EURIBOR FUTURES JUN02 
055 3 = Oct 2001 725,962 50D Local 724,90000 1,06250 

760,00000 652,13211 Base 66S.67505 95444 000 95444 

WBlM 99X028601 EURIBOR FUTURES JUN02 
059 8CWNov2001 1,936,gooooo Local 1,932,725 00 4.17500 

2,000,000 00 1,700,79190 Base 1,778.783 50 3,66607 000 3,66607 
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WBlM 99X028601 EURIBOR FUTURES JUN02 
098 5 09 Dec 2001 1,209,250 000 Local 1,212,125 00 -2,87500 

1,250,00000 1,077,199 90 Base 1,069,895 42 -2,56105 000 -2,56105 

WBlM 99X028601 EURIBOR FUTURES JUN02 
100 3 (D Oct 2001 726,375000 Local 724,57500 1,80000 

750,00000 651,84893 Base 668.13061 1,61532 000 1 .61532 

WBlM 99X028601 EURIBOR FUTURES JUN02 
146 1 (12 Oct 2001 242.150000 Local 241.62500 62500 

250,00000 215.53772 Base 222,71021 55631 000 55631 

WB1M 99XO28601 EURIBOR FUTURES JUN02 
160 5 (10 Nov 2001 1,214,375 000 Local 1,208,100 00 6,27500 

1,250,000 00 1.070,957 31 Base 1.112 .056 05 5,53393 000 5,53393 

W81M 99XO28601 EURIBOR FUTURES JUN02 
160 CXL -5 00 Nov 2001 -1,214,375 000 Local -1,208,100 00 -6.27500 

.1,250.000 00 -1,070,957 31 Base -1,112,056 05 -5.53393 000 -5,53393 

W81M 99X028601 EURIBOR FUTURES JUN02 
161 2 (10 Nov 2001 485,800000 Local 483,12500 2,67500 

500,00000 428.42702 Base 444,57163 2,35908 000 2,35908 

WBlM 99X028601 EURIBOR FUTURES JUN02 
161 CXL -2 00 Nov 2001 -485,8DO 000 Local -483,12500 -2,67500 

-500,00000 -428,42702 Base 4",571 63 -2.35908 000 -2,35908 

WB1M 99XO28601 EURIBOR FUTURES JUN02 
181 2 00 Doe 2001 483,850000 Local 484,400 DO -55000 

600,00000 430,62650 Base 426,80484 -48950 000 -48950 

WB1M 99X028601 FURIBORFUTURES JUND2 
M 2 aO Nov 2001 485,800000 Local 483,25000 2,55000 

500,00000 428.42702 Base 444.83163 2,24885 000 2,24885 
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WBlM 99XO28601 EURIBOR FUTURES JUN02 
183 CXL -2 00 Nov 2001 -48S,800 000 Local -483,26000 -2,55000 

-500,000 00 -428,42702 Base -W.831 63 -2,24885 000 .2,24885 

WB1M 99X02860i EURIBOR FUTURES JUN02 
186 2 00 Nov2001 485,800 ODO Local 483,25000 2.55000 

500,00000 428,42702 Base 444,83163 2,24885 000 2,24885 

WBlM 99XO28601 EURIBOR FUTURES JUN02 
186 CXL -2 00 Nov 2001 485,800000 Local -483,25000 .2,55000 

-500,00000 428,42702 Base 4".831 63 -2,24885 000 .2,24885 

WB1M 99XO28601 EURMOR FUTURES JUN02 
226 11 Q2 Dec 2001 2,662,275 000 Wool 2,662,412 50 -13750 

2,750,000 00 2,343,068 23 Base 2,345,996 77 -12101 000 -12101 

WB1M 99XO28601 EURIBOR FUTURES JUN02 
286 9 98 Doe 2001 2.178,562 500 Local 2,179,112 50 -55000 

2,250.000 00 1,921,056 41 Base 1,937,452 08 48499 000 48499 

WB1M 99X028601 EURISOR FUTURES JUN02 
370 1 CM Oct 2001 242,475000 Local 241,52500 95000 

250,00000 2`19,706 60 awe 222,71020 86080 000 86080 

WBIM 99X028601 EURIBOR FUTURES JUN02 
409 103 Oct 2001 242.137500 Local 241,55000 587 50 

250.00000 222,50015 Base 221.18734 539 85 000 53985 

WB1M 99XO28601 EURIBOR FUTURES JUN02 
543 3 CM Oct 2001 72S,700000 Local 724,68750 1,01250 

750,00000 661,40298 Bass 663.59634 92279 000 92279 

WBIM 99X028601 EUMBOR FUTURES JUN02 
623 3 CID Oct 2001 724,987500 Local T24,68T 50 30000 

750,00000 654,66371 Bass 663,59635 27090 000 271D 90 
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WBlM 99XO28601 EURIBOR FUTURES JUN02 
635 7 00 Dec 2001 1,694,262 600 Local 1,694,650 00 -38750 

1,750,000 00 1,527,716 50 Base 1,498.239 16 -34941 000 -34941 

WSIM 99XO28W? EURIBOR FUTURES JUN02 
645 1 OD Nov 2001 242.212500 Local 241,62500 58750 

250,00000 212,97745 ewe 222,41581 51659 000 51659 

WBlM 99X028601 EURIBOR FUTURES JUN02 
645 CXL -1 OD Nov 2001 -242.212 500 Local -241 .62600 -58750 

-250,D00 00 -212,97745 Base -222,41581 -51659 000 -51659 

WBIM 99X028601 EURIBOR FUTURES JUN02 
647 100 Nov 2001 242,212500 Local 241 .62500 58750 

250,00000 212,75946 Base 222,41581 51606 000 51606 

WBlM 99X028601 EURIBOR FUTURES JUN02 
670 3 02 Oct 2001 725,475000 Local 724,68750 78750 

750,00000 658,87640 Base 663,59634 71521 000 71521 

WBlM 99XO28601 EURIBOR FUTURES JUN02 
670 CXL -3 (IM Oct 2001 -725,475 ODO Local -724,6137 50 -78750 

-75D,000 00 -658,87640 Base -663,59634 -71521 000 -71521 

WBIM 99XO28601 EURIBOR FUTURES JUN02 
689 7 08 Dec 2001 1,694,612 500 Local 1.691 .912 60 2,70000 

1,750,000 00 1,505,154 82 Base 1.547 .809 21 2,39815 000 2,39815 

W61M 99X028601 EURIBOR FUTURES JUN02 
691 3 01 Oct 2001 725,475000 Local 724.66750 78750 

750,00000 659,02149 Base 663.59634 71537 0 DO 71537 

WB1M 99XO28601 EURIBOR FUTURES JUN02 
729 2 CIS Oct 2001 483,800000 Local 483.22500 57500 

500,00000 437,79062 Bass 442,82739 52032 000 52032 
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WBIM 99XO28601 EURIBOR FUTURES JUN02 
730 2 M Oct 2001 483,775000 Local 483.32500 45000 

500,00000 437,76800 Base 442,91903 40721 000 40721 

WB1M 99X026601 EURIBOR FUTURES JUN02 
769 2 CM Oct 2001 483,876000 Local 483,35000 52SOO 

500,00000 438,77785 ewe 442,94195 47607 000 47607 

99X028601 Total 
25,402 .125 00 Local 26,419,450 00 -17,32500 

22,651,46900 Bass 22,9D3,859 80 A5,394 77 000 -15,39477 

WB1M 99X028619 FURIBOR FUTURES SEP02 
317 1 Q9 Nov 2001 241,650000 Local 241,53750 11260 

250.00000 216,39758 Base 212,38393 IDD 74 000 10074 

WBlM 99XO28619 EURIBOR FUTURES SEP02 
425 100 Nov 2001 241 .900000 Local 241.53750 36250 

250.00000 215,82318 Bass 212,38392 32342 000 32342 

WBlM 99X028619 EURIBOR FUTURES SEP02 
$27 103 Dec 2001 241,987500 Local 241,53750 45000 

250.00000 215,63506 Base 212,38393 40100 000 40100 

WB1M 99X028619 EURIBOR FUTURES SEP02 
528 100 Dec 2001 241.962 500 Local 241,53750 42500 

250,00000 215,61278 Bass 212,38392 37872 000 37872 

99X028619 Total 
967,50000 Local 966,15000 1,35000 
863,46860 Base 849,53570 1,20388 000 1,20388 

WBIM 99XO28627 EURIBORFUTURES DEC02 
599 100 Dec 2001 241,112500 Local 240,875 DO 23750 

250,00000 214.97591 Base 211,05468 211 76 000 211 76 
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WBIR 99X029245 EURIBOR(WESTERN95 B75 CALL) SEP 95 875 CALL 
552 19100 May 2001 54,244000 Local 

47,750,000 00 47,51772 Bass 

WBIR 99XO29245 EURIBOR(WESTERN95875 CALL) SEP 95 875 CALL 
553 156 00 May 2001 38,454000 Local 

39,000,000 00 33,68569 awe 

99X029245 Total 
92,69800 Local 
81,20341 Bass 

UNITED KINGDOM Total 
557,504,473 00 Local 
503,377.544 13 Base 

EURO CURRENCY Total 1.197 .143,173 00 Local 
1,075,014,173 25 Bwe 

JAPANESE YEN 

WBIM 99XO15657 EURO YEN FUTURES JUN01 
05 2 (XB Jan 2001 49,846,000 000 Local 

500,00000 425,82583 Base 

WB1M 99XO15657 EUROYENFUTURES JUN01 
014 3 a3 Feb 2001 74.831,250 000 Local 

750,00000 641,22751 Base 

WBIM 99XO15657 EUROYENFUTURES JUN01 
D48 1 CU Jan 2001 24,917,500 000 Local 

250,00000 213,37130 Base 

47,75000 6,49400 
43,12541 5,68874 000 5.6118 74 

39.00000 -54600 
35,22284 47830 000 -47830 

86,75000 5.94800 
78.34825 5,21044 000 5,21044 

555,120,964 39 2,383,508 61 
501,708,736 93 2,159,276 23 000 2,159,276 23 

1,192,282,094 39 4,861,078 61 
1,070,878,469 67 4,433,7`10 10 000 4.433.710 10 

49,782,500 00 62,50000 
443,14136 53394 000 53394 

74.673,750 00 157,50000 
664,71204 1,34961 000 1,34961 

24,891,250 00 26.25000 
221,57068 22478 000 22478 
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WBIM 99XO15667 EUROYENFUTURES JUNOI 
057 6 Q6 Feb 2001149,692,500 000 Local 149.347,600 00 345,00000 

1,500,000 00 1,287,123 82 Base 1,329.424 07 2.96647 000 2,96647 

WBIM 99XO15657 EUROYENFUTURES JUN01 
117 2 CID Feb 2001 49,905,000 000 Local 49,782 .500 00 122,50000 

500,00000 429,33272 Bass 443,14136 1,05387 000 1,05387 

WB1M 99XO15657 FUROYIENFUTURES JUN01 
158 2 0 Feb 2001 49,905.000 000 Local 49,782,500 00 122,50000 

500,00000 425,26630 Base 443,141 36 1.04389 000 1,04389 

WBIM 99XO15657 EUROYIENFUTURES JUN01 
210 6 W Mar 2001149.782,500 000 Local 149,347,500 00 435.00000 

1,500,000 00 1,257,408 50 ewe 1 .329,424 07 3,651 78 000 3,651 78 

WB1M 99XO15657 EUROYENFUTURES JUNOI 
217 6 MI) Jan 2001149,520,000 000 Local 149.347,500 00 172,50000 

1,500,000 00 1,286,746 99 Base 1,329.424 07 1,48451 000 1 .48451 

WBIM 99XO15657 EUROYIENFUTURES JUN011 
245 3 02 Mar 2001 74,898,750 000 Local 74,673,750 00 225,00000 

750,001) OD 629,07460 owe 664,71203 1,88978 0 DO 1 .88978 

WBIM 99XO15657 EUROYENFUTURES JUN011 
275 3 MA Jan 2001 74.703,750 000 Local 74,603,75000 100,00000 

760,00000 642,33663 Base 687,45652 86985 000 85985 

WBIM 99XO15657 EUROYENFUTURES JUN01 
292 2 03 Mar 2001 49.932,500 000 Local 49.782,500 00 150.00000 

500,00000 419.28320 Base 443,14136 1,25955 000 1,25955 

WBlM 99XO15657 EUROYIENFUTURES JUN01 
308 1 02 Feb 2001 24 .9116,2SO 000 LOW 24,891,250 00 25,000 OD 

250,00000 216,94602 Bass 221,57068 21768 000 21768 
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WBlM 99XO15657 EURO YEN FUTURES JUN01 
328 4 05 Mar 2001 99,860,000 000 Local 99,565,000 00 295,00000 

1,000.000 00 839,92246 Base 886,28271 2,48125 000 2,48125 

W81M 99XO15657 EUROYENFUTURES JUN01 
336 20 M5 Jan 2001498,125,000 ODO Local 497.731,250 00 393,75000 

5,000,000 00 4,287,860 00 Base 4,482,723 B7 3,38940 000 3,38940 

WBIM 99XO15657 EUROYENFUTURES JUN01 
368 3 06 Feb 2001 74,760,000 000 Local 74,673,750 00 86,25000 

750.00000 650,11296 Base 654.712 03 75003 000 75003 

WB1M 99XO15657 EUROYENFUTURES JUN01 
W 1 W Mar 2001 24,966 .250 000 L0QW 24.891 .250 00 75.00000 

250,00000 208.76536 Base 2.21,57068 62714 000 62714 

WB`IM 99XO15657 EUROYENFUTURES JUN01 
390 1 W Feb 2001 24,921,250 000 Local 24.891,250 00 30,00 00 

250,00000 214,771 33 Base 221,57068 25854 000 25854 

WB1M 99X015657 EUROYENFUTURES JUN01 
432 17 MD Jan 2001423,448,750 000 Local 423,151,250 00 297,50000 

4,250.000 00 3,637.250 90 Base 3,766,70153 2,65540 000 2,55540 

WBIM 99XO15657 EUROYENFUTURES JUN01 
460 14 OM Jan 2001348,740,000 000 Local 348.477,500 00 262,50000 

3,600,000 00 2,999,164 00 Base 3.101,989 50 2,25750 000 2,25750 

WB1M 99XO15657 EUROYENFUTURES JUN01 
480 2 (10 Feb 2001 49,850,000 DDO Local 49.782,500 00 67,50000 

500,00000 424,67215 Base 443,14136 57503 000 57503 
WBIM 99XO15657 EUROYENFLITURES JUN01 

507 1101 Jan 2001274,065,000 000 Local 273,803,750 00 261 .25000 
2,750,000 00 2,327,911 32 Base 2,437,277 46 2,21906 000 2,219 D6 
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WBIM 99XO16657 EURO YEN FUTURES JUN01 
515 4 Oa Fab 2001 99,730,000 000 Local 99,565.000 00 165,00000 

1,000,000 00 855,98259 Bass 886,28271 1,41620 000 1,41620 

WBIM 99XO15657 EUROYENFUTURES JUN01 
568 5 012 Jan 2001124,581.250 000 Local 124,466 250 00 125,00000 

1,250,000 00 1,055,950 67 Base 1,107.853 39 1 .05950 000 1 .05950 

WBIM 99XD15657 EUROYENFUTURES JUN01 
570 105 Feb 2001 24,932,500 000 Local 24,891 .250 00 41,25000 

250,00000 215,46667 Base 221 .57068 35648 000 35648 

WB1M 99XO15657 EUROYENFUTURES JUN01 
571 4 05 Fab 2001 99,726,000 000 Local 99.565.000 00 160.00000 

1.000,000 00 861,82345 Base 886,28271 1 .38272 000 1,38272 

WBIM 99=5657 EUROYENFUTURES JUN01 
587 7CIM .1an200`1174,422,500000 Local 174,238,750 00 163,75000 

1,750,000 00 1,478,405 11 Base 1,550,994 75 1,55746 000 1,55746 

WB1M 99XO15657 EUROYENFUTURES JUN01 
594 4 (16 Feb 2001 99,725,000 000 Local 99.565,ODD DO 160,000 00 

1,000,000 00 863.41991 Base 886,28271 1 .385 2B 000 1.38528 

WB1M 99XO15667 EUROYENFUTURFS JUN01 
595 80 Oa Mar 2001997,400,000 000 Local 1,991,347.500 00 6,052.500 00 

20,DOO,000 00 16.394,976 61 Base 17,7`18,809 86 49,67989 000 49,67980 

WBIM 99XO15657 EUROYENFUTURES JUN01 
617 6 (Z Jan 200i149,490,G00 000 Local 149,347,500 00 142,50000 

1 .500,OGO 00 1,269,319 59 Base 1,329,424 07 1,20997 0 DO 1,20997 

WB1M 99XO16657 EUROYENFUTURES JUN01 
664 6 W Jan 2001149,49T,500 000 Local 149,347.50000 150,00000 

1.500,000 00 1,266,927 97 ewe 1,329,424 07 1,27119 000 1,27119 
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WBlM 99XO15657 EUROYENFUTURES JUN01 
680 4 M Fab 2001 99,755,000 ODO Local 99,565,000 00 190,ODO 00 

1,000,000 00 855,79815 Base 886,28271 1,63001 000 1 .63001 

WBlM 99XO15657 EUROYENFUTURES JUN01 
697 6 M Jan 2001149,482,500 000 Local 149,347,500 00 135,00000 

1,500.000 00 1,275,230 34 Base 1,329,424 07 1,15168 000 1,15168 

WBlM 99XO15657 EUROYENFUTURES JUN01 
732 2 CID Jan 2001 49 832,500 000 Local 49,782.500 00 50.00000 

500,00000 424.72240 Base 443,14136 42615 000 42615 

WBlM 99XO15657 EUROYENFUTURES JUN01 
735 3 02 Feb 2001 74,827,500 000 Local 74,673,750 DO 163,750 DO 

750,00000 644,56456 Base 664,71203 1,32440 000 1,32440 

W81M 99XO15667 EUROYENFUTURES JUN01 
767 6 M2 Jan 2001149,557,500 000 Local 149,347.500 00 210,00000 

1,500,OGO DO 1,278,050 76 Base 1,329.424 07 1,79457 000 1,79457 

99XO15657 Total 
6,184,545,000 00 Local 6,172,913.750 DD 11,631,250 00 

52,205,012 68 Base 55,016.738 61 97.29456 000 9729456 

WBIM 99X020111 JAPAN GOVT BONDS IOYR FUTURES MAR01 
Oil 103 Jan 2001136,860,000 000 Local 134,590,000 00 2,270,000 00 

100,ODO,000 00 1.169 .194 98 awe 1,214,163 28 19,39261 000 19,39261 

WBlM 99X0201il JAPAN GOVT BONDS 10YR FUTURES MAR01 
220 2 MV Jan 2DO1274,120.000 000 Local 269,180,000 00 4,940,000 00 

200,000.000 00 2.359,036 14 Base 2,428,326 57 42,51291 000 42,51291 

WBIM 99X020ill JAPAN GOVT BONDS 10YR FUTURES MAR01 
250 1 M Jan 2001136,770,000 000 Local 134,590.000 00 2, 1 80,ODO 00 

100.000,000 00 1,181.598 27 Base 1.214,163 28 18,83369 000 18,83369 
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WBIM 99XO20111 JAPAN GOVT BONDS IOYR FUTURES MARDI 
344 105 Mar 2001139,000,000 000 Local 134.590,GOO 00 4,410,000 00 

100,000,000 00 1,169,129 00 Base 1,214,163 28 37,09251 000 37,09251 

WBIM 99X020111 JAPAN GOVT BONDS 10YR FUTURES MARDI 
345 32 05 Mar 209"447,040,000 000 Local 4,349.860,000 00 97,180,000 00 

3,200,000,000 00 37,404,053 Bass 38,315,457 39 M7,380 98 000 817,38098 

WBIM 99XO20111 JAPAN GOVT BONDS 10YR FUTURES MARDI 
345 CXL -32 CB Mar 20Qq447,040,000 000 Local -4,349,860,000 00 -97,180.000 00 

-3,200 .000,000 00 -37,404,053 44 Bane -38,315,457 39 -817,38098 000 -817,380 911 

WBIM 99X020111 JAPAN GOVT BONDS 10YR FUTURES MARDI 
369 32 OB Mar 2094453,760,OGO DOD Local 4,349,860,000 00 103,900,000 00 

3,200,000,000 00 37,460,575 36 Base 38.315,457 39 873,90290 000 873,90290 

WBIM 99XO20111 JAPAN GOVT BONDS IOYR FUTURES MAR01 
437 1 M9 Jan 2001135,350,000 000 Local 134,580,000 00 770,0DO 00 

100,000,000 00 1,162,600 93 Base 1,214,073 07 6,61398 000 6,61398 

WBW 99X02011i JAPAN GOVT BONDS 10YR FUTURES MARDI 
574 1 02 Jan 2001136,150,000 000 Local 134,580,000 00 1,570.DDO 00 

100.000,000 00 1,154,007 40 Bane 1.214,073 08 13,30732 000 13,30732 

WB1M 99X020`111 JAPAN GOVT BONDS 10YR FUTURES MARDI 
618 1 0W Jan 2001136,200,DOO 000 Local 134.580,000 00 1,620,000 00 

100,000,000 00 1.156.474 20 Base 1,214,073 07 13,75542 000 113.755 42 

WBlM 99X020111 JAPAN GOVT BONDS 10YR FUTURES MARDI 
669 1 00' Jan 2001135,900,ODO 000 Local 134,590,000 DO 1,310,000 00 

1()0,000,000 00 1,151,694 92 Base 1,214,163 28 11 .10169 000 11 .10169 

WBIM 99X020111 JAPAN GOVT BONDS 10YR FUTURES MARDI 
T04 I = Jan 2001135.790,000 000 Lowl 134.590.DDO 00 1 .200,000 00 

100,000,000 00 1,158,420 06 Base 1 .214,163 28 10.23716 000 10,23716 
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99X020111 Total 
5,819,900,000 DO Local 5,695,730,000 00 124.170,000 00 

49,122,731 26 Base 50,456.819 58 1,046,750 19 000 1,046,750 19 

WBIM 99XO21804 EURO YEN 3MO FUTURES DECOI 
08 8 M Mar 2001199,690,000 ODO Local 198,910,000 00 780,0()000 

2.000,000 00 1,609,624 38 Bass I.T74,078 29 6,28728 000 6,28728 

WBIM 99XO21804 EURO YEN 3MO FUTURES DEC01 
012 1 M Feb 2001 24,932,500 ODO Local 24 .865 .000 00 67.5W DO 

250,00000 213,64610 Base 221,33701 57841 000 57841 

WB1M 99XO21804 EURO YEN 3MO FUTURES DECOI 
014 3 90 Aug 2001 74,913,750 000 Local 74,910,0DO 00 3,75000 

750,00000 624,95829 Base 621 .70306 3129 000 31 29 

WBIM 99X021804 EURO YEN 3MO FUTURES DEC01 
016 7 08 Sep 2001174,825,000 000 Local 174,783,750 00 41,25000 

1,750,000 00 1 .489 .334 18 Base 1,409,448 48 35141 000 35141 

WBIM 99XO21804 EURO YEN 3MO FUTURES DEC01 
018 1007 Jul 2001 24,963,750 000 Local 24,967,500 00 -3,75000 

250.00000 199,51846 Base 205,90698 -2997 000 -2997 

W81M 99XO21804 EURO, YEN 3MO FUTURES DECOI 
021 2 CU Oct 2001 49,950,000 000 Local 49.930.000 00 20.00000 

500,00000 413,2118 10 Base 403.08388 16548 000 16548 

WBIM 99XO21804 EURO YEN 3MO FUTURES DEC01 
059 106 Feb 2001 24,936,250 000 Local 24,865,000 00 71,25000 

260.00000 214,41316 Base 221.33701 61264 0 DO 61264 
WBIM 99XO21804 EURO YEN 3MO FUTURES DECOI 

061 1 CM Oct 2001 24,975,000 000 Local 24,965.000 00 10,00000 
250,DD0 00 206,456 '15 Base 201,64194 8267 000 8267 
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WBIM 99X021804 EURO YEN 3MO FUTURES DEC01 
062 5 QS Aug 2001124,862.SGO 000 Local 124,843.750 00 18,75000 

1,250,ODO 00 1,046,012 40 Base 1,023,643 59 15707 000 15707 

W61M 99XO21804 EURO YEN 3MO FUTURES DEC01 
077 2 Oe May 2001 49,937.500 000 Local 49,790,000 00 147,50000 

500,00000 403,59487 Base 424,36017 1,19209 000 1,19209 

WBlM 99X021804 EURO YEN 3MO FUTURES DECOI 
094 3 N Sep 2001 74,928,750 000 Local 74,906,260 00 22,50000 

750,00000 626,49457 Base 604.56834 18813 000 188 13 

WBIM 99XO21804 EURO YEN 3MO FUTURES DEC01 
104 2 CW Oct 2001 49,950,000 OGO Local 49.930,000 00 20,00000 

500,00000 411,88770 Base 403,55871 16492 000 16492 

WBIM 99XD21804 EURO YEN 3MO FUTURES DEC01 
114 4 QG Aug 2001 99.895.OGO 000 Local 99.875,000 00 20,00000 

1,D00,000 00 835,92136 Base 819,82394 16736 000 16736 

WB1M 99X021804 EURO YEN 3MO FUTURES DECOI 
144 2 W Sep 2001 49.952,500 000 Local 49.937,600 00 15,00000 

500,00000 418,36265 Base 403,04556 12563 000 12563 

WB1M 99X021804 EURO YEN 3MO FUTURES DEC01 
151 1 G2 Oct 2001 24,973,750 ODO Local 24,963,750 00 10,00000 

250,00000 204,73480 Base 199,43540 8198 000 8198 

W81M 99XO21804 EURO YEN 3MO FUTURES DECOI 
154 2 00 Aug 200t 49,947,500 000 Local 49,937,SDO 00 10,00000 

600,00000 416.26247 Base 410,28660 a3 34 000 8334 

WB1M 99X021804 EURO YEN 3MO FUTURES DEC01 
171 2 (2111 Mar 2001 49,907,500 000 Local 49.737,500 00 170,DDO 00 

500.00000 405.24890 Base 442,79993 1,38040 000 1,38040 
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WBiM 99XO21804 EURO YEN 3MO FUTURES DEC01 
188 2 (1111 Oct 2001 49,947,500 000 Local 49,927,500 00 20,00000 

500,00000 406,02323 Base 398,87080 16258 000 16258 

WBIM 99X0218D4 EURO YEN 3MO FUTURES DEC01 
189 4 09 Aug 2001 99,855,000 000 Local 99,870,000 00 -15,000 DO 

1,000,000 00 B07,327 67 Base 820,70669 -12128 000 -12128 

WBlM 99XO218D4 EURO YEN 3MO FUTURES DEC01 
202 5 (W Oct 2001124,881,250 000 Local 124,823,750 00 57,50000 

1,250,000 00 1,033,357 47 Base 999,08925 47579 000 47579 

W81M 99XD218U EURO YEN 3MO FUTURES DEC01 
216 3 W Jan 2001 74,700,000 000 Local 74.595.000 00 105,00000 

750,00000 642,85714 Base 664,01104 90361 000 90361 

WBIM 99XO218N EURO YEN 3MO FUTURES DEC01 
218 1 (IB Apr 2001 24,966,250 000 Local 24,887 .500 00 78,75000 

250,00000 204,09909 Base 213,77340 64378 000 64378 

WBlM 99X021804 EURO YEN 3MO FUTURES DECOI 
223 2 (27 Mar 2001 49,907,500 000 Local 49,752,500 00 155,00000 

500,00000 409,64869 Bass 430,21210 1,27226 000 1,27226 

WBlM 99X021804 EURO YEN 3MO FUTURES DEC01 
243 1 CU Oct 2001 24,973,750 000 Local 24,965,000 00 8,75000 

250,00000 203.01161 Base 200,39332 71 13 000 71 13 

WBlM 99XO2i8O4 EURO YEN 3MO FUTURES DECOI 
246 1 (12 Oct 2001 24,976,250 000 Local 24,963,750 00 12,50000 

250,00000 206,67149 Bass 200,70855 10343 000 10343 

WBIM 99XO21804 EURO YEN 3MO FUTURES DEC01 
247 1 (KI Jan 2001 24,900,000 000 Local 24,865,000 00 35,00000 

250,00000 215,11879 Base 221,33701 30238 000 30238 
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WBIM 99XO21804 EURO YEN 3MO FUTURES DECOI 
252 1 W Apr 2001 24.967.500 000 Local 24,896,250 00 71,25000 

250,00000 201,72497 Base 211,02061 67566 000 57566 

WB1M 99X02`180.4 EURO YEN 3MO FUTURES DECO'l 
253 5 03 Aug 2001124,818,750 000 Local 1124,838,750 00 -20,00000 

1,260,000 00 1,008,229 00 Base 1,021,780 16 .16165 000 -16155 

WBIM 99XO21804 EURO YEN 3MO FUTURES DECOI 
2a4 2 M6 Oct 2001 49,950,000 000 Local 49.930,000 00 20,00000 

500,00000 407,14245 Base 400,78665 16302 000 16302 

WB1M 99X021804 EURO YEN 3MO FUTURES DEC01 
303 10 GM Oct 2001249,775,000 000 Local 249,646,250 00 128,76000 

2,500.000 00 2.069,136 10 Base 2,017,116 89 1,06657 000 1,06667 

WB1M 99X021804 EURO YEN 3MO FUTURES DEC01 
305 2 02 Fab 2001 49,780,000 000 Local 49,730 .000 00 51),000 00 

500.00000 433,43492 Base 442,67403 43535 000 43535 

WSIM 99XO21604 EURO YEN 3MO FUTURES DECOI 
318 40SSep200I 99,910,000000 Local 99,878,750 00 31,25000 

1,000,000 00 824,33993 Base 819,67983 25783 000 25783 

WBlM 99XO21804 EURO YEN 3100 FUTURES DECOI 
326 1 CE Oct 2001 24,976,250 000 Local 24,965,ODO 00 11,25000 

250,00000 202,85710 Base 200,39332 9137 000 9137 

WB1M 99XO21804 EURO YEN 3MO FUTURES DEC01 
329 1013 Mar 2001 24,9SI,250 000 Local 24,1165,000 00 86,25000 

250,00000 209,86496 Bass 221.33701 72545 000 72545 

WBIM 9SX021804 EURO YEN 3MO FUTURES DEGOI 
337 2 00 May 2001 49,932.500 000 Local 49,791,250 00 141,25000 

500,00000 409,04704 Base 423,39884 1,15712 000 1,15712 
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WBlM 99X021804 EURO YEN 3MO FUTURES DEC01 
342 6 OR Oct 2001149,865,000 000 Local 149,790,000 00 75,00000 

1,500,000 00 1,248,146 91 Base 1,212,949 63 62464 000 62464 

W61M 99XO21804 EURO YEN 3MO FUTURES DEC01 
346 3 (Q Aug 2001 74 .865,000 000 Local 74,913 .750 00 -48,75000 

750,00000 608,80703 Base 612.71956 -39644 000 -39644 

WBIM 99X021804 EURO YEN 3MO FUTURES DEC01 
370 105 Feb 2001 24,896,250 000 Local 24,865,000 00 31,25000 

250,00000 216,49779 ewe 221,33701 27175 000 271 75 

WB1M 99X021804 EURO YEN 3MO FUTURES DEC01 
375 2 C99 Oct 2001 49,950,000 000 Local 49,932,500 00 17,50000 

500,00000 409,44015 Base 400.25892 14345 000 14345 

WBlM 99X021804 EURO YEN 3MO FUTURES DEC011 
382 9 08 Sep 2001224.808,750 000 Local 224,745,000 00 63,75000 

2.250,000 00 1 .853,997 76 ewe 1 .834,518 76 52574 000 52574 

WBIM 99XO21804 EURO YEN 3MO FUTURES DEC01 
388 3 08 Aug 2001 74,876,250 000 Local 74,911,250 00 -35,00000 

750,000 DO 608,00853 Baso 608,30430 -28420 000 -28420 

WBlM 99XO218D4 EURO YEN 3MO FUTURES DEC01 
389 1 W Feb 2001 24,897,500 000 Local 24,86S,000 00 32,50000 

250,00000 214,56666 Base 221,33701 28009 000 28009 

WBIM 99X02l8D4 EURO YEN 3MO FUTURES DEC01 
415 3 (113 Oct 2001 74,928,750 000 Local 74,892,500 00 36,25000 

750.00000 623,03256 Base 604,05797 30142 000 30142 

WB1M 99XO21804 EURO YEN 3MO FUTURES DEC01 
419 3 MA Apr 2001 74,8113.750 ODO Local 74 .64S,G00 00 238.75000 

750,00000 597,871 86 Bass 641,83147 1,90618 000 1,90618 
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WBIM 99XO21804 EURO YEN 3MO FUTURES DEC01 
423 4 W Sep 2001 99,920.000 000 Local 99,880,000 00 40.00000 

1,000,000 00 827,90621 Base 809,07406 33143 000 33143 

WBlM 99XO21804 EURO, YEN 3MO FUTURES DEC01 
430 2 003 Jul 2001 49,935 .000 000 Local 49,932,500 00 2,50000 

500,00000 400.12916 Base 4`10,291 70 2003 000 2003 

WBIM 99XD21804 EURO YEN 3MO FUTURES DEC01 
448 2 CM Oct 2001 49.950,000 000 Local 49,942,500 00 7,50000 

500,00000 410,73885 Base 410,52665 6167 000 6167 

WBlM 99XO21804 EURO YEN 3MO FUTURES DECOI 
455 4 00 Sep 2001 99,920,000 000 Local 99,872 .500 00 47.50000 

1,000,000 00 826,43832 Base 804,16395 39287 000 39287 

WBIM 99X021804 EURO YEN 3MO FUTURES DEC01 
455 3 00 Aug 2001 74,898 .750 000 Local 74,916,250 00 -1 7,5DD 00 

750,00000 615,53871 Base 613,28968 -14382 000 -14382 

WBIM 99XO21804 EURO YEN 3MO FUTURES DECOI 
475 5 006 Jul 2001124,837,500 000 Local 124.835,000 00 2.50000 

1,250,000 00 998,06124 Base 1,024,128 28 1998 000 1998 

WBlM 99X021804 EURO YEN 3MO FUTURES DEC01 
481 4 00 Aug 2001 99,870,000 000 Local 99,892,500 00 -22.50000 

1,000,000 00 817,13634 Base 829,33256 -16410 000 -18410 

WB1M 99XO21804 EURO YEN 3MO FUTURES DEC01 
482 2 MB Apr 2001 49,920,000 ODO Local 49,765.000 00 155.GWOO 

500,00000 402,85440 Bass 427,90198 1 .250 86 000 1,25085 

WBIM 99XO21804 EURO YEN 3MO FUTURES DECOI 
485 1 M Oct 2001 24,976,000 000 Local 24,977,500 00 -2,50000 

250,00000 205,16717 Base M.407 72 -2054 000 -2054 
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W81M 99XO21804 EURO YEN 3MO FUTURES DECOI 
486 3 (10 Sep 2001 74,936,260 000 Local 74,903,750 00 32,50000 

750,00000 631,41294 awe 603,05012 27384 000 27384 

WB1M 99XO21804 EURO YEN 3MO FUTURES DEC01 
467 5 03 Oct 2001124,881,250 000 Local 124,818,750 00 62,50000 

1,250.000 00 1,040,011 05 Base 1,004,790 94 52050 000 52050 

WBIM 99X021804 EURO YEN 3MO FUTURES DEC01 
514 102 Fab 2001 24,916.250 000 Local 24,865,000 00 51,25000 

250,00000 213.85617 awe 221,33701 43988 000 43988 

WB1M 99XO21804 EURO YEN 3MO FUTURES DEC01 
519 4 06 Aug 2001 99,870,000 000 Local 99,892,500 00 -22,50000 

1 .000,000 00 831,90337 ease 830,80586 -18742 000 -18742 

WB1M 99XO21804 EURO YEN 3MO FUTURES DEC01 
519 CXL -4 00 Aug 2001-99,870,ODO ODO Local -99,892,500 00 22,50000 

.1,000.000 00 -831 .90337 awe -830,80586 18742 000 18742 

WB1M 99XO21804 EURO YEN 3MO FUTURES DECOI 
537 1 (10 Mar 2001 24,957,500 000 Loced 24,865,000 00 92,50000 

250,00000 207.821 10 awe 221.33701 77025 000 77025 

WB1M 99X021804 EURO YEN 3MO FUTURES DEC01 
538 4 00 Aug 2001 99,870,000 000 Local 99,893.750 00 -23.75000 

1,000,DDO 00 831,90337 Base 827.71962 -19783 000 -19783 

WBIM 99X021804 EURO YEN 3MO FUTURES DEC01 
546 2 (111) Oct 2001 49,955,ODO DDO Local 49,927,500 00 27,5W 00 

SDO,DDO 00 411,59265 Base 401,91638 22658 000 22658 

WB1M 99X02`1804 EURO YEN 3MO FUTURES DECOI 
548 1 CM Oct 2001 24,976,250 DDO Local 24,963,750 00 12,50D 00 

250,ODO 00 205,78603 Base 200,95819 10299 000 10299 
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WBIM 99X021804 EURO YEN 3MO FUTURES DECOI 
555 14 00 Sep 200`1349,737 .500 000 Local 349,686.250 00 151,26000 

3,500,000 00 2,978,364 55 Base 2,791,88175 1,28805 0 OD 1,28805 

WB1M 99X021804 EURO YEN 3MO FUTURES DEC01 
561 1 CII Apr 2001 24,960,000 000 Local 24,882,500 00 77,50000 

250,00000 200.17920 Bass 21 3,950 99 62155 000 62155 

WB1M 99XO21804 EURO YEN 3MO FUTURES DEC01 
572 2 05 Feb 2001 49,832,500 000 Local 49,730,DOO 00 102,50000 

500.00000 430,65247 Base 442,67403 88581 000 88581 

WB1M 99X0218G4 EURO YEN 3MO FUTURES DECOI 
592 1 aG Feb 2001 24,915,000 000 Local 24,865,000 00 50,00000 

250.00000 215.71429 Base 221.33701 43290 000 43290 

WBIM 99XO21804 EURO YEN 3MO FUTURES DEC01 
593 7 06 Aug 2001174,825,000 000 Local 174.8111 .250 00 13,75000 

1,750,000 00 1,454,7`18 83 Base 1,469.826 58 11441 0 DO 11441 

WBIM 99XO21804 EURO YEN 3MO FUTURES DEC01 
594 29 (191 Mar 2001723,840,000 000 Local 721,085,000 00 2.755,000 00 

7,260,000 00 5,941,393 75 Base 6,418,773 38 22,61348 000 22,61348 

WSIM 99X021804 FURO YEN 3MO FUTURES I DEC01 
606 6 00 Sep 2001149,880,000 000 Local 149,827.500 00 52,50000 

1 .500,000 00 1 .291,289 74 Base 1 .192.41942 45231 000 45231 

WBIM 99X0218114 EURO YEN 3MO FUTURES DEC01 
615 3 012 Apr 2001 74,883,750 000 Local 74,650 .000 00 233,7500() 

750,ODO 00 6GO,511 23 Base 642.34962 1,87450 000 1,87450 

WBIM 99X0211304 EURO YEN 3MO FUTURES DEC01 
616 1 OIL Jan 2001 24,895.000 000 Local 24 .865 .000 00 30,00000 

250.00000 2111,383 45 Base 221,33701 25473 000 25473 
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WB1M 99XO21804 EURO YEN 3MO FUTURES DECOI 
628 2 C13 Oct 2001 49,952,500 000 Local 49,928,750 00 23,75000 

500,00000 411,19937 Base 402,50012 19551 000 19551 

WBlM 99XO21804 EURO YEN 3MO FUTURES DEC01 
633 4 00 Aug 2001 99,900.000 000 Local 99,890,000 00 10,00000 

1,000,000 00 829,73422 Base 833,83178 8305 000 8305 

WB1M 99XO21804 EURO YEN 3MO FUTURES DEG01 
658 6 (10 Sep 2001149,872,500 000 Loral 149,827,500 00 45,00000 

1 .500,000 00 1,284,254 50 Base 1,192,419 42 M 60 000 38560 

WBlM 99XO21804 EURO YEN 3MO FUTURES DECOI 
659 1 05 Nov 2001 24,976,250 000 Loral 24,977,500 00 -1.25000 

250,00000 205,30478 Base 210,40771 -1028 000 -1028 

WBIM 99XO21804 EURO YEN 3MO FUTURES DEC01 
673 1 (12 Oct 2001 24,976,250 000 Loral 24.965.000 00 11,25000 

250,00000 206,73992 Base 201,54194 9312 000 9312 

WB1M 99XG21804 EURO YEN 3MO FUTURES DECOI 
674 3 QO Aug 2001 74,913,750 000 Local 74 .917,500 00 -3,75000 

750,00000 620,73533 Base 623,23868 -3107 000 -3107 

WB1M 99XO21804 EURO YEN 3MO FUTURES DEC01 
67-7 1 CIF Apr 2001 24,962,500 000 Local 24,1187,500 00 75,00000 

250,00000 201 .69700 Base 213,77341 60600 000 60600 

WBIM 99X021804 EURO YEN 3MO FUTURES DEC01 
695 5 0 Sep 2001124.893,750 000 Local 124,852,500 00 41.25000 

1,25000000 1.063,468 58 Base 996.46216 351 24 000 35124 

WB1M 99XO21804 EURO YEN 3MO FUTURES DECOI 
711 100 May 2DO1 24,971,250 000 Local 24,895,000 ()0 76,25000 

250,000 DO 202.64169 Base 212,18009 61877 000 61877 
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WBIM 99XO21804 EURO YEN 3MO FUTURES DEC01 
716 5 00 Aug 2001`124,862,600 000 Local 124,850,000 00 12,50000 

1,250.000 00 1,042,431 96 Base 1.037,503 50 ID4 36 000 10436 

WB`lM 99X021804 EURO YEN 3MO FUTURES DEC01 
732 9 002 Jul 2001224,718,750 000 Local 224,125,000 00 593,75000 

2,250,000 00 1,807,147 17 Base 1,916,212 93 4,77482 000 4,774 B2 

WBIM 99X021804 EURC, YEN 3MO FUTURES DEC01 
733 5 002 Jul 2001124,850,000 000 Local 124,703.750 00 146,25000 

1,250,000 00 1,004,020 91 Base 1,040,021 '17 1,17612 000 1,17612 

WB1M 99XO21804 EURO YEN 3MO FUTURES DEC01 
735 2 CK5 Oct 2001 49,950.000 000 Local 49,930,000 00 20,00000 

500,00000 412.73685 Base 403,08388 16526 000 16526 

WB1M 99X021804 EURO YEN 3MO FUTURES DEC01 
736 1 OM Apr 2001 24,96S,000 000 Local 24,887,600 00 77,50000 

250,00000 205,13558 Base 2`13,773 41 63681 000 63681 

WBIM 99XO21804 EURO YEN 3MO FUTURES DEC01 
739 1 (K5 Oct 2001 23.917,500 000 Local 24,965,000 00 -1 .047,500 00 

250.00000 197,63030 Base 201,54194 -8,65S49 000 -8,65549 

WBIM 99XO21804 EURO YEN 3MO FUTURES DEC01 
739 CXL -1 CM Oct 2001 -23,917,600 000 Local -24,965,000 00 1,047,500 00 

-250,00000 -197,63030 Base -201 .54194 8,65549 000 8,65549 

WB1M 99XO21804 EURO YEN 3MO FUTURES DEC01 
750 5 (19 Mar 2001124,825,000 000 Local 124.323,750 00 501,25000 

1,250,000 00 1,021,817 45 Bass 1 .107,107 84 4.10323 000 4,10323 

WBIM 99XO21804 EURO YEN 3MO FUTURES DEC01 
750 4 012 Aug 2001 99,885,000 000 Local 99,880,000 00 5,00000 

1,000,000 00 830,36828 Base 832,79944 4157 000 41 57 
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WBiM 99XO21804 EURO YEN 3MO FUTURES DEC01 
773 2 CIE Oct 2001 49,950,000 000 Local 49,930,000 00 20,00000 

500,00000 412,57124 Bass 403,08388 16519 000 165 19 

WBIM 99XD21804 EURO YEN 3MO FUTURES DECOI 
783 1 096 Jul 2001 24,963,750 000 Local 24 .967,500 00 -3,75000 

250,00000 201,77619 Base 205,90697 -3031 000 -3031 

WBlM 99X021804 EURO YEN 3MO FUTURES DEC01 
785 2 00 Aug 2001 49,942,500 000 Local 49,940,000 00 2,50000 

500,00000 416.63886 Base 416.39972 2096 000 2086 

WB1M 99XO21804 EURO YEN 3MO FUTURES DECOI 
787 4 003 Jul 2001 99.880.000 000 Local 99,858,750 00 21,25000 

1,000,000 00 802,13628 Base 811,97499 17066 000 17066 

99XO21804 Total 
7.440,380,000 00 Local 7,431,960,000 00 8,420,000 00 

61,567,136 72 Base 61,963,661 49 69.14009 000 69.14009 

WB1M 99X023552 JAPAN GOVT BONDS 10YR FUTURES JUN01 
013 5 OW Apr 2001686.950,000 000 Local 694.850,000 00 -7,900,000 00 

500,000,000 00 5,644,617 91 Base 5,844,383 35 -64,91372 000 -64,91372 

W81M 99XO23S52 JAPAN GOVT BONDS 10YR FUTURES JUN01 
064 1 (22 Mar 2001140,550,000 000 Local 138,970~000 00 1,580,000 00 

100,000,000 00 1,131.,146 40 Base 1,168.876 67 12,71584 000 12,71584 

WBlM 99XO23552 JAPAN GOVT BONDS 10YR FUTURES JUN01 
075 2 (RD Apr 2001274,800.000 000 Local 2T7,940.000 00 -3 .140,000 00 

200,000,000 00 2,239,894 80 Base 2,337.753 34 -25,69414 000 -25,59414 

W81M 99XO23562 JAPAN GOVT BONDS 10YR FUTURES JUN01 
083 3 08 May 2001419,070,000 000 Local 416,570.000 00 2,500,000 00 

300,000.000 00 3,386,923 74 Base 3,442.285 32 20,20500 000 20,20500 
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WBIM 99XO23552 JAPAN GOV7 BONDS 10YR FUTURES JUN01 
107 1 CO Apr 2001138,090.000 000 Local 138,970,000 00 -880,00000 

1 00,000,000 00 1,1311 .143 51 Bass 1,168.876 67 -7,20839 000 -7,20839 

WBIM 99XO23552 JAPAN GOVF BONDS 10YR FUTURES JUN01 
231 1 CM Apr 2001138,620,000 000 Local 138,970,000 00 -350,00000 

100,000,00000 1,133.218 50 Base 1 .168,876 67 -2,861 25 000 -2,86125 

W81M 99XO23552 JAPAN GOVT BONDS 10YR FUTURES JUN01 
256 1 W Apr 20011139,040,000 000 Local 13B,970,000 00 70,00000 

100,000,000 00 1,123.374 00 Base 1,168,876 67 56557 000 S6557 

WBlM 99X023552 JAPAN GOVT BONDS 10YR FUTURES JUN01 
336 1 M2 Apr 2001139,280,000 000 Local 138,970,000 00 310,00000 

100,000,000 00 1,106.714 34 Base 1,168,876 67 2.46325 000 2,46326 

W81M 99X023552 JAPAN GOVT BONDS 10YR FUTURES JUN01 
340 8 W May 2001834,6DO,000 000 Local 833,820,000 00 780.00000 

600,000,000 00 6,837,043 20 Base 7,013.260 02 6,38976 000 6,38976 

WB1M 99X023552 JAPAN GOVF BONDS 10YR FUTURES JUN01 
424 1 IM Apr 20011137,750, 000000 Local 138,970,000 00 -1,220,000 00 

100,000,000 00 1,099.796 00 Base 11 .168,876 67 -9 .740 413 000 .9,74048 

WB1M 99X023552 JAPAN GOVr BONDS 10YR FUTURES JUNI)i 
424 CXL -1 (M Apr 2GO11 37,750,000 000 Local -138,970,000 00 1,220,000 00 

-100.000,ODOOO -1,099,796 00 Base -11,168,876 67 9,74048 000 9,74048 

WBIM 99XO23552 JAPAN GOVF BONDS 10YR FUTURES JUNOi 
415 1 =Apr 2001138,750.000 000 Local 138,970,000 00 -220,00000 

100,000.00000 1,107,780 00 Base 1,168,876 67 -1,75648 000 -1,75648 

WBIM 99XO23552 JAPAN GOVT BONDS 110YR FUTURES JUN01 
4135 1 (96 Apr 2001138,520,000 000 Local 138,970,000 00 -450,00000 

100,000,000 00 1,117,856 40 Base 1,168,876 67 -3,631 50 000 -3,63150 
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WBlM 99X023552 JAPAN GOVT BONDS 10YR FUTURES JUN01 
603 1 W Mar 2001139.210.000 000 Local 138.970,000 00 240,00000 

1 KOMODO 00 1 .142,657 80 Base 1 168,87667 1,96996 000 1,96996 

WBlM 99X023552 JAPAN GOVT BONDS 10YR FUTURES JUN01 
625 1 012 Apr 2001138.490,000 000 Local 138,970,000 00 480,00000 

100,000.000 00 1,110,585 40 Base 1.168,876 67 -3,54924 000 -3,84924 

WBIM 99XO23552 JAPAN GOVr BONDS 10YR FUTURES JUN01 
650 2 0111 Apr 2001274,720,000 000 Local 277,940,000 00 -3,220,000 00 

200,000,000 00 2,205,452 16 Base 2,337,753 34 -25,85016 000 -25,65016 

WBlM 99XO23552 JAPAN GOVF BONDS 10YR FUTURES JUN01 
693 2 011' Apr 2001275,060.000 000 Local 277.940,000 00 -2,880,000 00 

2DO,000,000 00 2,222,484 80 Base 2,337.753 34 -23,27040 000 -23,27040 

WB1M 99XO23552 JAPAN GOVT BONDS 10YR FUTURES JUN01 
720 2 00 May 2001279,700,000 000 Local 277,940,000 00 1,760,000 00 

200,000,000 00 2,269,765 50 Base 2,337,753 34 14.28240 000 14,28240 

WBlM 99X023552 JAPAN GOVT BONDS 10YR FUTURES JUN01 
755 1 09 Mar 2001139,920,000 000 Local 138,970,000 00 950,00000 

100,000,000 00 1 145,38512 Bass 1,168,876 67 7,77670 000 7,77670 

WB1M 99X023552 JAPAN GOVT BONDS 10YR FUTURES JUN01 
762 18 W Jun 20(ZI532,060,000 000 Local 2,521,290,000 00 10,T70,000 00 

1,800,000,000 00 21,112,316 28 Base 20,830,170 74 89,80026 000 89,80026 

WBlM 99X023552 JAPAN GOVr BONDS 10YR FUTURES JUN01 
789 108 May 2001139,850,OGO ODO Local 138,970,000 00 880,00000 

100,000,000 00 1,131,246 65 Base 1,168,876 67 7,11832 000 7,11832 

99X023552 Total 
7,107,280,000 00 Local 7.106,960,000 00 320,00000 

58,299,606 51 Base 59,338,756 16 4,35178 000 4,351 78 
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WB1M 99XO26654 EUROYENFUTURES MAR02 
02 2 00 Apr 2001 49,922,500 000 Local 49,9`1 7,500 00 5,00000 

500,00000 410,20953 Base 409,730 T7 4108 000 4108 

WB1M 99X026654 EURO YEN FUTURES MAR02 
04 103 Jun 2001 24,967,500 000 Local 24,958,750 00 8,75000 

25000000 206,73090 Base 204,86539 7245 000 7245 

WB1M 99X026664 EURO YEN FUTURES MAR02 
010 1 M) Mar 2001 24,960,000 000 Local 24,958,750 00 1,25000 

260,00000 201,19297 Base 204,86539 1008 000 1008 

WB1M 99X026654 EURO YEN FUTURES MAR02 
015 21 08 Dec 2001524,160.000 000 Local 524,362,500 00 -202,50000 

5,250,000 00 4.184,576 08 Base 4,300,293 21 -1,61664 000 -1,61664 

WBIM 99X026654 EURO YEN FUTURES MAR02 
015 1 aS Sep 2001 24,973,750 000 Local 24,972,500 00 1,25000 

250,00000 212,75138 Bass 208,22070 1065 000 1065 

WBIM 99XO26654 EURO YEN FUTURES MAR02 
046 100 May 2001 24,966,250 000 Local 24,958,750 00 7,50000 

250,00000 202,92568 Base 204,86539 6096 000 6096 

WBIM 99X026654 EURO YEN FUTURES MAR02 
048 3 004 Jul 2001 74,906,250 000 Local 74,890,000 00 16,25000 

750.00000 601,57209 Base 608,58120 13051 000 13051 

WBIM 99X026654 EURO YEN FUTURES MAR02 
064 16 CIS Nov 2001399,400.000 000 Local 399.655,000 00 -255,00000 

4000,00000 3,226,171 24 Base 3,362,751 34 -2,05978 000 -2,05978 

WBlM 99X026654 EURO YEN FUTURES MAR02 
064 102 Jun 2001 24,966,250 000 Local 24,958,750 00 7,50000 

25000000 204,74822 Base 204,1165 38 6151 000 6151 
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WB1M 99XO26654 EURO YEN FUTURES MAR02 
065 1 CED Apr 2001 24,960,000 000 Local 24.958.750 00 1,25000 

250,00000 203,44896 Base 204,86539 1019 000 1019 

WB1M 99X026654 EURO YEN FUTURES MAR02 
078 106 May 2001 24,966,250 000 Local 24,958,750 00 7,50000 

250.00000 201,77723 Base 204,86538 6061 000 6061 

W131M 99XO26654 EURO YEN FUTURES MAR02 
081 2 09 Nov 2001 49,937,500 000 LocaJ 49,941,250 00 -375000 

500,00000 415,38013 Base 417.05936 -31 20 000 -31 20 

WBIM 99XO26654 EURO YEN FUTURES MAR02 
102 7 00 Dec 2001174,720,000 000 Local 174,792,500 00 -72,50000 

1.750,00DOO 1,384,908 05 Base 1,423,285 34 -57466 000 -57466 

WBIM 99XO26654 EURO YEN FUTURES MAR02 
104 1 GO Nov 2001 24,962 500 000 Local 24,980,000 00 -17,50000 

250,00000 202,48621 Base 212,72968 -141 95 000 -141 95 

WB1M 99X026654 EURO YEN FUTURES MAR02 
105 10 (27 Nov 2001249,612,500 000 Local 249,790,000 00 .177.50000 

2500,00000 2,024,760 71 Bass 2,119.479 58 -1 .43981 000 -1,43981 

WBIM 99XO26654 EURO YEN FUTURES MAR02 
112 1 @0 May 2001 24,970,ODO 000 Local 24,958,750 00 11,25000 

250,00000 203,13095 awe 204,86539 9162 000 91 52 

WB1M 99X026654 EURO YEN FUTURES MAR02 
118 2 W Jun 2001 49,930,000 000 Local 49,917,500 00 12,50000 

500,00000 410,22488 Base 409,73077 10270 000 10270 

W81M 99X026654 EURO YEN FUTURES MAR02 
132 1 GO Dec 2001 24.963,750 000 Local 24 .968,750 00 -5,00000 

25000000 192,67022 Bwe 205,11583 -3859 000 -3859 
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WBIM 99X026654 EURO YEN FUTURES MAR02 
144 1 CP Apr 2001 24,963,750 000 Local 24.958 750 00 5,00000 

250,00000 204,25340 Base 204.86539 40 91 000 4091 

WB1M 99XO26654 EURO YEN FUTURES MAR02 
163 3 (10 Nov 2001 74,902 .600 000 Local 74,913,750 00 -11,25000 

750,00000 616,59738 Base 624.33`1 19 -9261 000 -9261 

WBIM 99XO26654 EURO YEN FUTURES MAR02 
167 199 May 2001 24,970.000 000 Local 24,958,750 00 11,25000 

250,00000 203,53047 Base 204.86539 9170 000 9170 

WBIM 99X026654 EURO YEN FUTURES MAR02 
173 1 (M Mar 2001 24.953,750 000 Local 24,958 .750 00 -5,00000 

250,00000 202.62445 Bwa 204,86539 -4060 000 -4060 

WB1M 99X026654 EURO YEN FUTURES MAR02 
178 3 CKA Jun 2001 74,902,500 000 Local 74,876,250 00 26.25000 

750,00000 617,34641 Base 614,59616 21635 000 21635 

WB1M 99XO26654 EURO YEN FUTURES MAR02 
185 100 Dec 2001 24,960,000 000 Local 24,971,260 00 -11,25000 

250,00000 197,64035 Base 202,81649 -8908 000 -8908 

WB1lvI 99X026654 EURO YEN FUTURES MAR02 
203 4 (16 Nov 2001 99,835,000 000 Local 99,900,000 00 -65,00000 

1000,00000 610,94143 Base 834,173 71 -52799 000 -52799 

WB1M 99X026654 EURO YEN FUTURES MAR02 
217 2 (25 Apr 2001 49,925.000 000 Local 49,917,500 00 7,50000 

500,00000 406,13688 Base 409,73077 6131 000 61 31 

WB1M 99X026654 EURO YEN FUTURES MARD2 
222 1 CK5 Jun 2001 24 970 000 000 Local 24,958 750 00 11,2SO00 

250,00000 204,22963 Base 204.86538 9201 000 9201 
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W81M 99X026654 EURO YEN FUTURES MAR02 
224 1 V Mar 2001 24,953,750 DOO Local 24,958,750 00 -5,00000 

250,00000 204,82435 Base 204,86S39 4104 000 4104 

WBlM 99XO26654 EURO YEN FUTURES MAR02 
234 8 09 Dec 2001199,690,000 000 Local 199,736,250 00 -4625000 

2.OOD,000 00 1,525,98197 Bass 1,645.357 01 -35344 000 -35344 

WBIM 99XO26654 EURO YEN FUTURES MAR02 
239 1 (10 Nov 2001 24,967,500 000 Local 24,972,500 00 -5,00000 

25QOOO 00 204,26655 Base 210,36560 4091 000 -4091 

WBIM 99XO26654 EURO YEN FUTURES MAR02 
251 3 CU Apr 2001 74,891,250 000 Local 74,876,250 00 15,00000 

750,00000 605.08403 Base 614,59616 12119 000 121 19 

W81M 99XO26654 EURO YEN FUTURES MAR02 
276 100 Dec 2001 24,962,500 000 Local 24,971,250 00 -8,75000 

250,00000 197,33202 Base 202,81649 -6917 000 -6917 

WBIM 99XO26654 EURO YEN FUTURES MAR02 
279 190 May 2001 24,970,000 000 Local 24,958,760 00 11,2000 

250,00000 208,27477 Base 204.86538 9384 000 9384 

WSW 99X026654 EURO YEN FUTURES MAR02 
284 2 aM Jun 2001 49,935,000 000 Local 49,917,500 00 17.50000 

500,00000 405,97155 Base 409.73077 14228 000 14228 

WBIM 99XO26654 EURO YEN FUTURES &IAR02 
287 6 96 Dec 2001149,752,500 000 Local 149.760,000 00 -7,50000 

1,500,000 00 1,141,413 56 Base 1,215,979 22 -5717 000 -5717 

WB1M 99XO26654 EURO YEN FUTURES MAR02 
293 1 W Mar 2001 24,953,750 000 Local 24,958 .750 00 -5,00000 

250,00000 202,84903 Base 204,86539 4065 000 -4065 

Page 557 Prepared by State Street 



t 

Statement 31 2L6d,'G, Reall aii, Ott, E7 cf~ 

~Composj e,,-, STATE SmE 
nu'W~V,pk 20 t 44 Vferv Date . 'Idite 3, 2~O ~ 14~ I Flo 

ase Currency USO - US DOLLAR 
-und Asset 10 Security Name Security Description Close Ex Rate Trd Dts of Ong Trd 

Lot Contracts Trd Date Notional Notional Future Gn/Ls 
Tickor Notional pa Stl Date Proesocis Cost Future Gnks Base Curr Gri/Ls Not Base Future Gn/L 

WBIM 99XO26654 EURC, YEN FUTURES MAR02 
302 8 W Oct 2001 199,810,000 000 Local 199,777,500 00 32,50000 

2,000,000 00 1,655,226 04 Base 1,659,946 98 26924 000 26924 

WBIM 99X026654 GURO YEN FUTURES MAR02 
314 3 (16 Nov 2001 74,902,500 000 Local 74,917,500 00 -15,00000 

750,00000 610,60161 Bass 631,09678 -12228 000 -12228 

WBIM 99XO26654 EURO YEN FUTURES MAR02 
321 3 (0 Jun 2001 74,898,750 000 Local 74,876,250 00 22,50000 

750.00000 605,97694 Base 614.59616 18204 000 18204 

WBlM 99XQ26654 EURO YEN FUTURES MAR02 
339 4 03 May 2001 99,855,ODO 000 Local 99,835,0GO 00 20,00000 

1.000,000 00 818,01216 Base 819,461 54 16384 000 16384 

WBIM 99XO26654 EURO YEN FUTURES MAR02 
340 5 GM Oct 2001124,875,000 000 Local 124,845,000 00 30,00000 

1,250,000 00 1.040 .018 32 Base 1,040,775 98 24986 000 24986 

WBlM 99XG26654 EURO YEN FUTURES MAR02 
355 2 CM Jun 2001 49,930.000 000 Local 49,917,500 00 12,50000 

500,00000 404,98223 Base 409,73077 10139 000 101 39 

WBIM 99XO26654 EURC, YEN FUTURES MAR02 
380 100 May 2001 24,963,750 000 Local 24,958,750 00 6,00000 

250,00000 204,62786 Base 204,86539 4099 000 4099 

WBIM 99X026654 EURO YEN FUTURES MAR02 
397 2 0 Jun 2001 49,932,500 000 Local 49,917,500 00 15,G0000 

500,00000 401,40737 Base 409,73077 12069 000 12059 

WBIM 99XO26654 EURO YEN FUTURES MAR02 
410 5 00 Nov 2001124,831,250 000 Local 124,862 500 00 -31,25000 

1,250,000 00 65,174,395 64 Base 1,051.827 99 .16,31563 000 -16,31563 
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Ticker Notional ps Stl Date proceeds Cost Future GnILs Base Cum Gn/La Not Base Future Gnil. 

WB1M 99X026654 EURO YEN FUTURES MAR02 
410 CXL -5 aG Nov 2004124,831,250 000 Local -124,862,500 00 31,25000 

-1,250,000 00 -65,174,395 64 Base -1,051,827 99 16,31563 000 1631563 

WBIM 99XQ26654 EURO YEN FUTURES MAR02 
426 3 GD Nov 2001 74,880.000 000 Local 74,926,250 00 46,25000 

750,00000 605,53130 awe 619,99380 -37401 000 .37401 

WBiM 99X026654 EURO YEN FUTURES MAR02 
426 CXL -3 00 Nov 2001 -74,880,000 000 Local .74,926,250 00 46,25000 

-75000000 -605 .531 30 Bass -619,99380 37401 000 37401 

WB1M 99X026654 EURO YEN FUTURES MAR02 
428 3 OD Nov 2001 74,880,000 000 Local 74,926,250 00 -46,25000 

750,00000 605.531 30 Base 619,99380 -37401 000 -37401 

WB1M 99X026654 EURO YEN FUTURES MAR02 
438 102 Jun 2001 24,966,250 000 Local 24.958,750 00 7,50000 

250,00000 200,75362 Base 204,06539 6031 000 6031 

WBIM 99X02665.4 EURO YEN FUTURES MAR02 
457 1 (30 May 2001 24,971,250 000 Locaj 24,958,750 00 12,50000 

25000000 207,56103 awe 204,86538 10390 000 10390 

WB1M 99X026654 EURO YEN FUTURES MAR02 
488 2 W Jun 2001 49,935,000 000 Local 49,917,500 00 17,50000 

500,00000 403,17519 Base 409,73077 14129 000 141 29 

WBIM 99XO26654 EURO YEN FUTURES MAR02 
494 100 May 2001 24,971 .250 000 Local 24,958,750 00 12,50000 

250,00000 210,33735 Base 204,86539 10529 000 10529 

WB1M 99XO26654 EURO YEN FUTURES MAR02 
520 1 CS Jun 2001 24,96B.750 DOO Local 24,958,750 00 10,00000 

250,00000 201,57272 Base 204,86538 8073 000 8073 
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WBIM 99X026654 EURO YEN FUTURES MAR02 
524 5 06 Nov 2001124,831,250 000 Local 124.862,500 00 -31.25000 

1,250,000 00 1.012,911 80 Base 1,051,827 99 -25357 000 -25357 

WBIM 99XO26654 EURO YEN FUTURES MAR02 
527 1 OW Apt 2001 24,960,000 000 Local 24,958,750 00 1,25000 

250,00000 200,47872 Base 204,86539 1004 000 1004 

WB1M 99X026654 EURO YEN FUTURES MAR02 
535 3 03 Dec 2001 74 876,250 000 Local 74,926,250 00 -50,00000 

750,00000 603,50004 Base 620,43902 -40299 000 -40299 

WB`IM 99X026654 EURO YEN FUTURES MAR02 
542 1 CC Nov 2001 24,967,500 000 Local 24,968,760 00 -1,25000 

250,00000 205,20788 Base 208,29857 -1027 000 -1027 

WB1M 99X026664 EURO YEN FUTURES MAR02 
565 108 May 2001 24,963,750 000 Local 24,958,750 00 5,00000 

250,00000 204,90246 Base 204,86539 4104 000 41 D4 

WBIM 99XO26654 EURC, YEN FUTURES MAR02 
568 3 W Jun 2001 74,902,500 000 Local 74,876,250 00 26,2000 

750,00000 600,18029 Base 614,59616 21034 000 21034 

WBIM 99X026654 EURO YEN FUTURES MAR02 
597 3 (19 Nov 2001 74,895,000 000 Local 74 921,250 00 -26,25000 

750.00000 610,44095 Base 622,631 51 -21395 000 -21395 

WBIM 99XO26654 EURO YEN FUTURES MAR02 
602 8 02 Nov 2001199,730,000 000 Local 199,758,750 00 .28,75000 

2,000,000 00 1,642.379 79 Base 1,672,336 75 -23642 000 -23642 

WBIM 99XO266,54 EURO YEN FUTURES MAR02 
602 109 Doc 2001 24.961,250 000 Local 24,971,250 00 -10,00000 

250,00000 195,59635 Base 202,81650 -7836 000 -7836 
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WBIM 99X026654 EURO YEN FUTURES MAR02 
603 109 May 2001 24,963,750 000 Loral 24,958,750 00 5.000 GO 

250,00000 204,40318 owe 204,86539 4094 000 4094 

WB1M 99XO26654 EURO YEN FUTURES MAR02 
604 100 Dec 2001 24,957 500 000 Local 24,973,760 00 -16,25000 

250.00000 201,03266 Base 205,57911 -13089 000 -13089 

WB1M 99XO266S4 EURO YEN FUTURES MAR02 
607 1 09 Sep 2001 24,977,500 000 Local 24,965,000 00 12,50000 

260,00000 215,19342 Base 204,26363 10769 000 10769 

WB1M 99XO26654 EURO YEN FUTURES MAR02 
617 1 (MA Jun 2001 24,968,750 ODO Local 24,958,750 00 10,00000 

250,0000 208,66384 Base 204,86538 B3 57 000 8357 

WBIM 99X026654 EURO YEN FUTURES MAR02 
638 9 00 Dec 2001224 628,750 000 Local 224,733,750 00 .105,00000 

2,250,000 00 1,756,821 45 Base 1,843,313 57 -82120 000 -821 20 

WBIM 99X026654 EURO YEN FUTURES MAR02 
641 1 00 May 2001 24,966,250 000 Local 24,958,750 00 7,50000 

250,00000 203.52487 awe 2D4,865 39 61 14 000 61 14 

WB1M 99X026654 EURO YEN FUTURES MAR02 
647 1 CE Jun 2001 24.967,500 000 Local 24,958 .750 00 8,75000 

250,00000 199,864 114 Bass 204,86538 7004 000 7004 

WBlM 99X026654 EURO YEN FUTURES MAR02 
651 2 00 Nov 2001 49,927,500 000 Local 49,948,750 00 -21,25000 

500,00000 407,10883 Base 413,51267 -17327 000 .17327 

WB1M 99XO26654 EURO YEN FUTURES MAR02 
658 2 CIS Jun 2001 49,937,500 000 Local 49,917,500 00 20,00000 

500,00U 00 415,43006 Base 409,73077 16638 000 16638 
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WBlM 99XO26654 EURO YEN FUTURES MAR02 
659 2 QO Sep 2001 49,M,500 000 Local 49,930,000 00 2250000 

500,00000 428,04199 Base 408,52726 19280 000 19280 

WBIM 99XO26654 EURO YEN FUTURES MAR02 
669 100 May 2001 24,970,000 000 Local 24,958,750 00 11,25000 

250,00000 204,22963 Base 204,86538 9201 0 OD 9201 

WBIM 99XD26654 EURO, YEN FUTURES MAR02 
678 1 011' Apr 2001 24,960 000 000 Local 24,958,750 00 1,2SOOD 

250,00000 201,67680 Base 204,B65 39 1010 000 1010 

WBIM 9SX026654 EURO YEN FUTURES MAR02 
693 6 08 Dec 2001149 752,500 000 Local 149,833,750 00 -81,25000 

1 .500 .000 00 1,202,63133 Base 1.239,076 84 -652 6`1 000 -65261 

WBIM 99X026654 EURO YEN FUTURES MAR02 
696 2 a(I Sep 2001 49,952,5W DOO Local 49,938,750 00 13,75000 

500,00000 425,34486 Base 416,iB6 14 11708 000 1 W 08 

WBIM 99XO26654 EURO YEN FUTURES MAR02 
697 2 00 Dec 2001 49.920,000 000 Local 49,937,500 00 -17,50000 

500,00000 389,67552 Base 410,23166 -13661 000 -13661 

WBIM 99XD26654 EURO YEN FUTURES MAR02 
707 1 W Nov 2001 24,963,750 000 Local 24,975,000 00 -11,25000 

260,00000 202,73061 Base 205,96883 -9136 000 -9136 

WB1M 99XO26654 EURO YEN FUTURES MAR02 
712 3 00 May 2001 74,910.000 000 Local 74,876,250 DO 33,76000 

750,00000 60T,894 65 Base 61459616 27388 000 27388 

WBIM 99XO26654 EURO YEN FUTURES MAR02 
734 2 002 Jul 2001 49,937,500 000 Local 49,930,000 00 7,50000 

500,00000 401,58826 Base 408,72698 6031 000 6031 
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Ticker Notional Ph Sit Data Proceeds Cost Future GrWLs Base Curr GrdLs Not Base Future Grill. 

WB1M 99XO26654 EURO YEN FUTURES MAR02 
735 1 0111 Apr 2001 24,961,250 000 Local 24.958,750 00 2,50000 

250,00000 205,10477 Base 20486539 2054 000 2054 

WBIM 99XO26654 EUROYENFUTURES MAR02 
754 2 06 May 2001 49,937,500 000 Local 49,917,500 00 20,00000 

500,00000 404,74344 Base 409,730 T7 16210 000 16210 

WB1M 99XG26654 EURO YEN FUTURES MAR02 
769 1 0V Nov 2001 24,967,500 000 Local 24,970.000 00 -2,50000 

250,00000 206,66749 Base 208,94896 -2069 000 -2069 

WB1M 99XG26654 EURO YEN FUTURES MAR02 
784 106 May 2001 24,966,250 000 Local 24,958,750 00 7,50000 

250,00000 201,95200 Base 204,86538 6067 000 6067 

WBIM 99XO26654 EURO YEN FUTURES MAR02 
796 1 003 Jul 2001 24,968,750 000 Local 24,965 .000 00 3.75000 

250,00000 200,52403 Base 204,36349 3012 000 3012 

99X026654 Total 
5,542,066,250 00 Local 5,542,831,250 00 -765,00000 

44,791,394 21 Base 45,813,334 45 -6,03166 000 -6,03166 

WB1M 99X029997 JAPAN GOVT BONDS 10YR FUTURES SEP01 
06 4 003 Jul 2001559,000.000 000 Local 561.160 000 00 -2,160,ODO 00 

400,000,000 00 4,489,329 00 Base 4.67895208 -1734696 000 -17.34696 

WB1M 99X029997 JAPAN GOVT BONDS 10YR FUTURES SEPOI 
026 S 027 Jul 2001697,250,000 ODO Local 702,380,000 01) -5,130,000 00 

500,000,000 00 5,572,650 26 Base 5769.20612 -4100064 000 -41,00064 

WBIM 99XO29997 JAPAN GOVT BONDS IOYR FUTURES SEPOI 
052 2 004 Jul 200`1279,900.000 000 Local 280 580,000 00 -680,00000 

200,000,000 00 2,247,876 90 Base 2,339,476 04 -5,461 08 000 .5,461 08 

Page 563 Prepared by State Street 



V 

ss,- 0& ~!,StAtliiii~zit 31' ReAli,iied' G'diniX, U& 
omposite 

i ua~y 01, 2001 . to , - 9 0 Vierv q n Decemb r, 1 ;j 1~ Date'-',' June 3, 2002 
STATE STREET 
SeAfnq Imlwdmd iwz~ I%Vdmde- 

Base Currency- USD - US DOLLAR 
Fund Asset ID Security Name Security Description Close Ex Rate Trd Dts of Orig Trds 

Lot Contracts Trd Date Notional Notional Future GnILs 
Tickor Notional p, SO Date Procoods Cost Future Gn/Ls Base Curr Gn(Ls Not Bass Future GnILs 

Page 564 Prepared by State Street 

0 10 0 

WB1M 99X029997 JAPAN GOVT BONDS 10YR FUTURES SEP01 
104 1005 Jul 200`1140,200,000 000 Local 140,290,000 00 -90,00000 

100,000,000 00 1,115,1150 80 Base 1,169.738 02 -71586 000 -71586 

WSW 99X029997 JAPAN GOVT BONDS 10YR FUTURES SEPOI 
255 2 03 Sep 2001279,320.000 000 Locaj 281,360.000 00 -2,040,000 00 

200,000,000 00 2,352,96100 Base 2,287,456 80 .17,18474 000 -17,18474 

WBlM 99XO29997 JAPAN GOVT BONDS I OYR FUTURES SEP01 
280 2 M Sep 2001278,900,000 000 Local 281,360,000 00 -2,460,000 00 

200,000,0W 00 2,317,792 74 Base 2,276,375 40 -20,44378 000 -20,44378 

WBIM 99XO29997 JAPAN GOVT BONDS 10YR FUTURES SEP01 
330 105 Sep 2001139,360,000 000 Local 140,650,000 00 -1,300,000 00 

100,000,000 00 1,149,752 48 Base 1,140,612 16 -10,72607 000 -10,72607 

W81M 99XO29997 JAPAN GOVT BONDS 10YR FUTURES SEPOI 
386 4 08 Sep 2001558,440,DDD 000 Local 562,920,000 00 4,480,000 00 

400,000,000 00 4,605,454 68 Base 4,535,029 72 -36,94656 000 -36,94656 

WB1M 99XO29997 JAPAN GOVT BONDS 10YR FUTURES SEPOI 
387 3108 Sep 20011330,700,000 000 Local 4,329,590.000 00 1,110,000 00 

3,100,000,000 00 35,715,282 90 awe 34,791,482 65 9,15417 000 9,15417 

W81M 99X029997 JAPAN GOVT BONDS 10YR FUTURES SEPOI 
388 35 03 Sep 2004890,550,000 000 Local 4,884,450,000 00 6,100,000 00 

3,500,000,000 00 40,332,365 85 Base 39,830,835 20 50,30670 000 50,30670 

WB1M 99XO29997 JAPAN GOVT BONDS 10YR FUTURES SEPOI 
479 1006 Jul 2001139,560,000 000 Local 140,290,000 00 -730,00000 

100,000,000 00 1,115,765 91 Base 1 169,73802 -5,83626 000 -5,83626 

WBIM 99XC29997 JAPAN GOVT BONDS IDYR FUTURES SEP01 
560 106 Aug 2001140,380,000 000 Local 140,700,000 00 -320,00000 

100,000,000 00 1,170,486 44 Bass 1,150,785 30 -2,66816 000 -2,66B 16 
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WBlM 99XO29997 JAPAN GOVT BONDS 10YR FUTURES SEPOI 
596 1 08 Aug 2001140,570,ODD 000 Local 140,700,DDO 00 -130,00000 

100,000,000 00 1,169,682 97 Base 1,15078S30 -1,081 73 000 -1081 73 

WBIM 99X029997 JAPAN GOVT BONDS 10YR FUTURES SEP01 
636 1 (16 Aug 2001140,600,000 000 Local 140,700,000 00 -100.ODD 00 

100,000,000 00 1,167,774 09 Base 1,150,785 30 -83056 000 -83056 

WB1M 99X029997 JAPAN GOVT BONDS 10YR FUTURES SEP01 
736 2 002 Jul 2001280,780,000 000 Local 280,580,000 00 200,00000 

200 000,000 00 2,257,981 60 Base 2,33947604 1,60836 000 1 60836 

WB1M 99X029997 JAPAN GOVT BONDS 10YR FUTURES SEP01 
737 3 002 Jul 2001421,200,000 000 Local 420,870,000 00 330.00000 

300,000,000 00 3,387,213 51 Base 3,509,214 06 2,65380 000 2,65380 

WBIM 99XO29997 JAPAN GOVT BONDS 10YR FUTURES SEP01 
738 2 002 Jul 2001280,840,000 000 Local 280.580,000 00 260,0D0 00 

200 000,000 00 2,258,464 01 Base 2,339.476 04 2,09087 000 209087 

W81M 99XO29997 JAPAN GOVT BONDS 10YR FUTURES SEP01 
739 1 002 Jul 2001140,430,000 000 Local 140,290,000 00 140,00000 

100,000,000 00 1.129 .312 42 Base 1,169,738 02 1,12585 000 1,12585 

W81M 99XO29997 JAPAN GOVr BONDS 10YR FUTURES SEP01 
791 2 026 Jul 2001277,940,000 000 Local 280,5130 000 00 -2,640,000 00 

200,000,000 00 2.246,524 41 Bass 2,339,476 04 -21,33851 000 -21,33851 

99XO29997 Total 
14,115,910,GWOO Local 14,130,030,000 00 -14,120,000 00 

115,801,823 87 Base 115,138,838 30 -114.641 16 000 -114,641 16 

WBlM 99X03G003 EUROYENFUTURES JUN02 
016 10 00 Dec 2001249,625,000 000 Local 249,618,750 00 6.25000 

2.SDO,000 00 1,992.854 86 Base 2,008,863 32 4990 000 4990 
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WBlM 99X030003 EURO YEN FUTURES JUN02 
020 1007 Jul 2001 24.965,000 000 Local 24,968,750 00 -3,75000 

250,00000 199,52845 Base 203,52028 -2997 000 -2997 

W81M 99X030003 EURO YEN FUTURES JUN02 
079 108 May 2001 24,966,250 000 Local 24,962,500 00 3,750 DO 

250,00000 201,77723 Base 204,89220 3031 000 3031 

WB1M 99X030003 EURO YEN FUTURES JUN02 
079 CXL -108 May 2001 -24 966,250 000 Local -24,962,500 00 -3,75000 

-250,00000 -201,77723 Base -20489220 -3031 000 -3031 

WBIM 99X030003 EURO YEN FUTURES JUN02 
091 1005 Jul 2001 24,968 .750 000 Local 24,966 .250 OD 2,50000 

260,00000 198,60144 ewe 201,95200 ig 89 000 1989 

WBlM 99XO30003 EURO YEN FUTURES JUN02 
135 1 00 Aug 2001 24,965,000 000 Local 24.970,000 00 -5,00000 

250,00000 200,11944 Base 208,27477 4008 000 -4008 

WBIM 99X030003 EURO YEN FUTURES JUN02 
179 1 = Jun 2001 24,968,750 000 Local 24,962 .500 00 6.25000 

250,00000 205,79244 Base 204,1392 20 51 51 000 51 51 

WB1M 99X030003 EURO YEN FUTURES JUN02 
288 7 08 Dec 2001174,755,000 000 Local 174,781,2SO 00 -26,25000 

1,75000000 1,331,9132 61 Base 1,375,797 95 -20008 coo -20008 

WBIM 99X030003 EURO YEN FUTURES JUN02 
389 1 08 Aug 2001 24,957,500 000 Local 24,970,000 00 -12,50000 

260,00000 202,65936 awe 206,90142 -101 so 000 -101 50 

WB1M 99XO30003 EUROYENFUTURES JUN02 
484 1 00 Aug 2001 24,968.750 000 Local 24,971,250 00 -2,50000 

250,00000 204.29431 Bwe 207,96057 -2046 000 .2046 
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WB1M 99X030003 EURO YEN FUTURES JUN02 
517 100 Aug 2001 24 968,750 000 LocaJ 24,970,000 00 -1,25000 

250,00000 207.98626 Base 207,72543 -1041 000 -1041 

WBIM 99X030003 EURO YEN FUTURES JUN02 
569 1 W Jun 2001 24,967,500 000 Local 24,962,500 00 500000 

250,00000 200,06010 Base 204,89220 4006 000 4006 

W81M 99XO30003 EURO YEN FUTURES JUN02 
595 106 Aug 2001 24,975,000 000 Local 24,970,000 00 5,000 w 

250,00000 207,81698 Base 207,72543 4161 000 4`1 61 

WBlM 99XO30003 EURO YEN FUTURES JUN02 
619 1 MA Jun 2001 24,968,750 DOO Local 24,962,500 00 6,25000 

250,00000 208,66384 Base 204,89220 5223 000 5223 

WB1M 99XO30003 EURO YEN FUTURES JUN02 
631 1 09 Aug 2001 24,976.000 000 Local 24,970,000 00 5.00000 

25000000 207,43355 Base 200,53407 41 53 000 41 53 

WBlM 99XO30003 EURO YEN FUTURES JUN02 
631 CXL -109 Aug 2001 -24,975,000 000 LocaJ -24,970,000 00 -5,00000 

-250,00000 -207,43355 Base -200,53407 -41 53 000 -41 53 

W81M 99X030003 EURO YEN FUTURES JUN02 
634 1 00 Aug 2001 24,975,000 000 Local 24,968 750 00 6,25000 

250,00000 207,43355 Base 206,74125 51 91 000 5191 

WB1M 99X030003 EURO YEN FUTURES JUN02 
639 6 08 Doc 2001149,775,000 OGO Local 149 808,750 00 -33,75000 

1,500,000 00 1,171,390 27 Base 1,185.447 02 -26395 000 -26395 

WBIM 99X030003 EURO YEN FUTURES JUN02 
673 1 QO Aug 2001 24,971,250 000 Locw 24,970,000 00 1,25000 

250,00000 206,911 78 Base 200,53407 1036 000 1036 
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WB1M 99X030003 EURO YEN FUTURES JUN02 
715 1 QO Aug 2001 24,972,600 000 Local 24,963,750 OD 8,75000 

250,00000 208,48639 Base 200,95819 7305 000 7305 

W91M 99XD30003 EURO YEN FUTURES JUND2 
718 1 OB4 Jul 2001 24.G63,750 000 Local 24,966,250 00 -2.60000 

250,00000 201,53185 Base 201,77723 -2018 000 -2018 

W81M 99XO30003 EURO YEN FUTURES JUN02 
735 1 002 Jul 2001 24,968,750 000 Local 24,963,750 00 5,00000 

250,00000 200,794 13 Base 204,40318 4021 000 4021 

WBlM 99XO30003 EURO YEN FUTURES JUN02 
748 1 99 Aug 2001 24,971,250 000 Local 24,966,250 00 5,00000 

250,00000 207,59207 Base 201,66599 41 57 000 41 57 

WE31M 99XO30003 EURO YEN FUTURES JUN02 
784 2 003 Jul 2001 49 937,500 000 Local 49.936,250 00 1,25000 

500,00000 401,04806 Base 406,15642 1004 000 1004 

99X030003 Total 1,023,588,750 00 Local 1,023.617,500 00 -28,75000 

8.165,548 19 Base 8,251,081 12 -20429 000 -20429 

WBlM 99X035747 EURO YEN FUTURES SEP02 
013 1 aG Sep 2001 24,966,250 000 Local 24,961,250 00 5,00000 

250,00000 W.687 48 Bass 208,23601 4260 000 4260 

WB1M 99XO35747 EURC, YEN FUTURES SEP02 
019 1 W Oct 2001 24,966,250 000 Local 24,968,750 DO -2,50000 

250,00000 206.57165 Base 207.61516 -2069 000 -2069 

WB1M 99XO35747 EURO YEN FUTURES SEP02 
095 1 Q6 Sep 2001 24,967,500 DOO Local 24,963,750 00 3,75000 

250,00000 208,75836 Base 210,291 89 3135 000 31 35 
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W81M 99X035747 EURO YEN FUTURES SEP02 
103 1 CM Oct 2001 24,965,000 000 Local 24,967,500 00 -2,50000 

250,00000 205,86139 Base 206,22367 -2062 000 -2062 

WB1M 99XO35747 EURO YEN FUTURES SEP02 
143 2 99 Sep 2001 49,932 500 ODO Local 49,936,250 00 -3,75000 

50000000 418,19514 Base 412.79031 -3141 000 -31 4`1 

W81M 99XO35747 EURO YEN FUTURES SEP02 
187 1 CD Oct 2001 24,963,750 000 Local 24,966,250 00 -2,50000 

250,00000 202,93032 Bass 204,67332 -2032 000 -2032 

WBiM 99XO35747 EURO YEN FUTURES SEP02 
203 3 (M Oct 2001 74,898,750 000 Local 74,918,750 00 -20,00000 

750.00000 619,76624 Base 638,24567 -16549 000 -16549 

WB1M 99XO35747 EURO YEN FUTURES SEP02 
245 1 02 Oct 2001 24,968,750 000 Locs] 24,975,000 00 -6,25000 

250,00000 206,60943 Base 215,17188 -5172 000 -51 72 

WBIM 99XO35747 EURO YEN FUTURES SEP02 
250 103 Sep 2001 24,962,500 000 Local 24 943,750 00 18,75000 

250,00000 210,28136 Base 202,84419 15795 000 15795 

WBW 99XO35747 EURO YEN FUTURES SEP02 
320 106 Sep 2001 24,963,750 000 Local 24,966,250 00 -2,50000 

250,00000 205,97153 Base 208,16859 -2063 000 -2063 

WBIM 99XO35747 EURO YEN FUTURES SEP02 
675 1 C12 Oct 2001 24,967.500 000 Local 24,972,500 00 -5,00000 

250,00000 206,66749 Base 206,87219 -4139 000 -41 39 

99X035747 Total 
349,522.500 00 Local 349,540,000 00 -17.5M 00 

2,904,300 39 Base 2,921,132 88 -14037 000 -14037 
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WB1M 99X035937 JAPAN GOVT BONDS 10YR FUTURES DEC01 
023 5 08 Dec 2001697,450,000 000 Local 697,400,000 00 50,00000 

500,000,000 00 5,568,018 52 Base 5,751.457 80 39917 000 399 W 

WBIM 99X035937 JAPAN GOVI- BONDS 10YR FUTURES DECOI 
023 3 GS Sep 2001418,620,000 000 Local 418,440,000 00 180,00000 

300,000,000 00 3,566,223 78 Base 3.450,874 68 1,53342 000 1,53342 

WB1M 99X035937 JAPAN GOVT BONDS 10YR FUTURES DECOI 
025 10 08 Dec 20M394,700,000 000 Local 1,394,830,000 00 -130,00000 

1,000.000,000 00 11,134 .440 36 Base 11,503,163 01 -1,03785 000 .1,03785 

WBIM 99X035937 JAPAN GOVT BONDS MR FUTURES DEC01 
067 6 CM Nm 2001110 740,000 000 Local 836,880,000 00 4,860,000 00 

600,000,000 00 6,799,192 25 Bass 6,901,749 36 39,25687 000 3925687 

WBlM 99XO35937 JAPAN GOVT BONDS 10YR FUTURES DEC01 
107 55 07 Dec 2OM681,300,000 000 Local 7,678,010,000 00 3,290,000 00 

5,500,000,000 00 60,885,383 64 Bass 63,478,467 78 26,07801 000 26,07801 

WBIM 99X035937 JAPAN GOVT BONDS I OYR FUTURES DECOI 
108 8 09 Dec 20CII 1 17,040,000 000 Local 1,120,570,000 00 -3,530,000 00 

800,000,000 00 8,854,153 46 Base 9,121,736 24 -27,98033 000 -27,98033 

WB1M 99XO35937 JAPAN GOVT BONDS 10YR FUTURES DEC01 
109 3 09 Dec 2001418,530,000 000 Local 418,810,000 00 -280,00000 

300,000,000 00 3.317,4S4 03 Base 3,382,367 91 -2,21940 000 -221940 

W01M 99X035937 JAPAN GOVT BONDS I 0YR FUTURES DEC01 
124 2 (V Nov 2001279,720,000 000 Local 278,960,000 00 760.00000 

200,000,000 00 2,268,981 18 Base 2,300,683 12 6,16483 000 6,16483 

WB1M 99XO35937 JAPAN GOVT BONDS 10YR FUTURES DEC01 
441 1 OD Nov 2001139,770,000 000 Local 139,480,000 00 290,00000 

100,000 000 00 1,13027656 Base 1,150,291 56 2,34514 000 2,34514 
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W81M 99XO35937 JAPAN GOVT BONDS 10YR FUTURES DECOI 
441 CXL -1 OD Noy 2001139,770,000 000 Local -139,480 .000 00 -290,ODO 00 

-100,000,000 00 .1 .130,276 56 Base -1,150,29156 -2,34514 000 -234514 

WB1M 99XO35937 JAPAN GOVT BONDS 10YR FUTURES DEC01 
443 100 Nov 2001139,770,000 000 Local 139 480,000 00 290,00000 

1001,000,000 00 1,130,276 56 Base 1 150,29156 2,34514 000 2,34514 

WB1M 99XO35937 JAPAN GOVT BONDS 10YR FUTURES DECOI 
490 1 (ID Oct 2001139,760,OGO 000 Local 139,480,000 00 280,00000 

100,000,000 00 1,163,921 28 Base 1,150,291 56 2,331 84 OGO 2,331 84 

WBIM 99XC35937 JAPAN GOVT BONDS I OYR FUTURES DEM 
490 1 M Oct 2001140.630,000 000 Local 139.480 .000 00 1.150,000 00 

100,000,000 00 1.155,261 64 ewe 1,150,291 56 9,44714 000 9,44714 

W81M 99XO35937 JAPAN GOVT BONDS 10YR FUTURES DEC01 
707 1 0 Sep 2001139,400,000 000 Local 139,480,000 00 -80,00000 

100,000,000 00 1,186.989 10 Bass 1,150,291 56 -681 20 000 -681 20 

W131M 99X035937 JAPAN GOVT BONDS 10YR FUTURES DECOI 
711 1 0 Nov 2001140,140,000 000 Local 139,480,01>0 00 660,000 00 

100,000,000 00 1,138,076 94 Base 1.150,29156 5,35986 000 5,35986 

WB1M 99XO35937 JAPAN GOVT BONDS 10YR FUTURES DEC01 
771 1 09 Nov 2001140,600,000 000 Local 139,480 000 00 1,120.000 00 

100 000,000 00 1,163,810 94 Base 1 .150,291 56 9,27076 000 927076 

99XO35937 Total 
13,689,400.000 00 Local 13,680,780,000 00 8,620,000 00 

109,332,183 68 Base 112,792,149 26 70,26826 000 70,26826 

VVB1M 99XD42438 JAPAN GOVT BONDS 10YR FUTURES MAR02 
198 2 00 Dec 2001275,700,000 000 Local 275,320,000 00 380,00000 

200,000,000 00 2,183,070 71 ewe 2,197,988 18 3,00895 000 3,00895 
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WB1M 99XG42438 JAPAN GOVr BONDS 10YR FUTURES MAR02 
237 2 Q9 Dec 2001277,620,000 000 Local 275.660.000 00 1,960.000 00 

200,00,000 00 2,121 .503 90 Base 2.185,003 17 14,97784 000 14,97784 

WB1M 99XG42438 JAPAN GOVT BONDS IOYR FUTURES MAR02 
284 3 00 Dec 2001414.690,000 000 Local 412,980,000 00 1,710.000 00 

300,000,000 00 3.278,181 82 Base 3,296,982 28 13,51779 000 13,51779 

WBIM 99XD42438 JAPAN GOVT BONDS '10YR FUTURES MAR02 
291 3 08 Dec 2001415,500.000 000 Local 413,550,000 00 1,950,00000 

300,000.000 00 3,166,941 00 Base 3,277.980 34 14,86290 000 14,86290 

WBIM 99XD42438 JAPAN GO\rr BONDS 10YR FUTURES MAR02 
643 5 08 Dec 2001693,450,000 000 Local 689,150.000 00 4,300,000 00 

500,000,000 00 5,423,472 45 Base 5.462 .607 93 33,63030 000 33,63030 

WSlM 99XO42438 JAPAN GOVT BONDS '10YR FUTURES MAR02 
701 1 00 Dec 2001 138,680,000 000 Local 137,e30,000 00 850,000 DO 

100,000,000 00 1,082,536 08 Base 1 .092,501 58 6,63510 000 663510 

99XD42438 Total 
2,215,640,000 00 Local 2.204,490,000 00 11,150,D0000 

17,255,705 96 Base 17,512,963 48 86,63288 000 86,63288 

WB1M 99X0175`13 EURO YEN FUTURES SEPOI 
07 1 MI Jun 2001 24,975,000 000 Local 24,068,750 00 6,25000 

250,00000 206,79300 Bass 204,94747 5175 000 61 75 

WBIM 99XO17513 EURO YEN FUTURES SEPOI 
09 6 (M Mar 2001 '149,812,500 000 Local 149,318,750 00 493.76000 

1,500,000 00 1,207.58101 Base 1,329,602 47 3,97993 0 DO 3,97993 

WBIM 99X0`175`13 EUROYENFUTURES SEP01 
013 103 Feb 2001 24.942,500 ODD Local 24,830,000 00 112,50000 

250,00000 213.731 79 Base 234,09724 96401 000 964 01 
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WB1M 99XO17513 GUROYENFUTURES SE1301 
021 4 007 Jul 2001 99,890,000 000 Local 99,905,000 00 -1 5,ODO 00 

1,000,000 00 798,35358 Bwe 833,00789 -1 19 88 000 -11988 

WB1M 99XO17513 EUROYENFUTURES SEP01 
050 6 DD4 Jul 2001149,857,500 000 Local `149,835,000 00 22,50000 

1,500,000 00 1,203,505 58 Base 1,228,628 35 18070 000 18070 

WB1M 99XO17513 EUROYENFUTURES SEPOI 
058 6 DO Feb 2001149,692,500 000 Local 148,980,000 00 712,50000 

1.500,000 00 1,287,123 82 Base 1,404,583 44 6,12640 000 6,12640 

WBIM 99XD17513 EUROYENFUTURES SEP01 
063 3 080 Jul 2001 74,917,500 000 Local 74,928,750 00 -11,25000 

750,00000 598,51591 Basle 615,61461 -8988 000 -8988 

WB1M 99XO17513 EUROYENFUTURES SEP01 
065 3 02 Jun 2001 74,925,000 000 Local 74,906,250 00 18,7SODO 

750,00000 614,45992 Bass 614,84240 15377 000 15377 

WB1M 99XO17513 EURO YEN FUTURES SEP01 
066 1 (0 Apr 2001 24,971,250 000 Local 24,888,750 00 82,50000 

250,00000 203,54066 Base 221,62734 67246 000 67246 

WBIM 99XO17513 EUROYENFUTURES SEP011 
081 100OMay2DO1249,762,500000 Local 249 58B.750 00 173,75000 

2,500,000 00 2,018,580 52 Bwe 2,082,616 76 1,40425 000 1,40425 

WB1M 99XO17513 EURO YEN FUTURES SEPOI 
092 3 005 Jul 2001 74,928,750 000 Local 74,925,000 00 3,75000 

750,00000 596,98328 Bwe 616,51676 2963 000 2983 

WBIM 99XO17513 EUROYENFUTURES SEPOI 
097 2 001 Jul 2001 49M6,000 000 Local 49,955,000 00 -10,00000 

500,00000 400,90705 Bwe 409,50607 -8027 0 DO -8027 
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WBlM 99XO17513 EURO YEN FUTURES SEPOI 
ill 190 May 2001 24,977,500 000 Loca) 24,968,750 00 8,75000 

25000000 203.19196 Base 204,94747 71 18 000 71 18 

WBlM 99XO17513 EUROYENFUTURES SEP01 
118 1 (17 Feb 2001 24,951,250 000 Local 24,630,000 00 121,25000 

250,00000 214,65560 Base 234,09724 1,04311 000 1,04311 

WBlM 99XO17513 EUROYENFUTURES SEPOI 
136 3 00 Aug 2001 74,921,250 000 Local 74,935,000 00 -13,75000 

750,00000 600,56874 Base 607,38870 -11022 000 -11022 

WBlM 99XO17513 EUROYENFUTURES SEP01 
146 1 CP Apr 2001 24,972,500 000 Local 24,892,5W 00 110,000 00 

25000000 204,32500 Base 221,56209 65456 000 65456 

W81M 99XO17513 EUROYENFUTURES SEP01 
157 123 Feb 2001 24.951,250 000 Local 24,830,000 00 121,25000 

250,00000 212,62250 Base 234.09724 1,03323 000 1,03323 

WBIM 99XO17513 EURO YEN FUTURES SEP01 
168 190 May 2001 24,977,500 000 Local 24,968.750 00 8,75000 

250,00000 20359160 Base 204,94747 7132 000 71 32 

W81M 99XO17513 EUROYENFLITURES SEP01 
177 3 CW Jun 2001 74,932,500 000 Local 74,906,250 00 26,25000 

750,00000 617,59367 Base 614,84240 21635 000 21635 

WBIM 99XO17513 EUROYENFUTURES SEP01 
209 8 110 Mar 2001199,7DO,000 000 Local 198,771,250 00 928,75000 

2,000,000 00 1,676 460 7`1 Base 1,842,416 26 7,79676 000 7,79675 

WBIM 99XO17513 EUROYENFUTURES SEP01 
219 2 CIE Apr 2001 49,947.600 000 Local 49,782,500 00 165,00000 

500,00000 408,32081 Base 437,99686 1,34886 000 1,348 8B 
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WBlM 99XO17513 EUROYENFUTURES SEP01 
225 1 (27 Mar 2001 24,963,750 ODO Local 24,887,500 00 76,25000 

250,00000 204,90643 Base 221,97162 62587 000 62587 

W81M 99XO17513 EUROYENFUTURES SEP01 
244 2 02 Mar 2001 49,930,000 DOO Local 49,763,750 00 166,25000 

500,00000 419,36207 awe 448,17219 1,39633 000 1.39633 

WBIM 99XO17513 EUROYENFUTURES SEPOI 
253 1 CU Apr 2001 24.976 250 000 Local 24,901,250 00 75,00000 

250,00000 201 .795 67 Base 2`14,112 21 60596 000 60596 

WB1M 99XO17513 EURO YEN FUTURES SEP01 
257 103 Aug 2001 24,973 .750 000 Local 24,977,500 00 -3.75000 

250,00000 201,72658 Base 198,78631 -3029 000 -3029 

WBlM 99XO17513 EUROYENFUTURES SEP01 
283 1 CKB Jun 2001 24,976,250 000 Local 24,968,750 00 7,50000 

250,00000 203,05691 Base 20494747 6098 000 6098 

WBlM 99XO17513 EUROYrNFUTURES SEP01 
290 4 03 Mar 2001 99,860,000 000 Local 99 495,000 00 365,00000 

1,000,0GO 00 838,52442 Bwe 898,86169 3,064 91 000 306491 

WB1M 99XO17513 EUROYENFUTURES sEpol 
323 1 CM Jun 2001 24.976,250 000 Local 24,968,750 00 7,50000 

250,00000 20207322 Base 204,94747 6068 000 6068 

W81M 99XO17513 EUROYENFUTURES SEPOI 
330 4 05 Mar 2001 99,860,000 000 Local 99,525,000 00 335,00000 

1,000,000 00 1139,922 46 Bwo 897.71494 2.81769 000 2,81769 

WBIM 99XO17513 EUROYENFUTURES SEPOI 
338 70OMay2DO1174,833,750000 Local 174,336,250 00 497,50000 

11,760,000 00 1,432,238 08 Base 1,493,531 90 4,07552 000 4,07552 
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WB1M 99XO17513 EUROYENFUTURES SEP01 
348 3 001 Jul 2001 74,928,750 000 Local 74,930,000 00 -1,25000 

750,00000 602,90272 awe 615,57484 -1006 000 -1006 

WB1M 99XO17513 EURO YEN FUTURES SEPOI 
356 4 CM Jun 2001 99,900,000 000 Local 99,875,000 00 2500000 

1,000,000 00 810.28890 Base 819,78987 20276 000 20278 

WBIM 99XO17513 EUROYENFUTURES SE1301 
369 1 015 Feb 2001 24,913,750 000 Local 24 830,000 00 83,75000 

250,00000 216,64997 Bass 234,09724 72829 000 72829 

WB1M 99XO17513 EUROYENFUTURES SEPOI 
379 6 02 May 2001149,850,000 000 Local 149,477,500 00 372,50000 

1,500,000 00 1,228,320 45 Base 1 .273,896 36 305338 000 305338 

WBIM 99XO17513 EUROYENFLITURES SE1301 
387 2 (U Mar 2001 49,932,500 000 Local 49,771,250 00 161,25000 

500,00000 W.530 73 Base 446,06813 1,3483S 000 1 34835 

WB1M 99XO17613 EURO YEN FUTURES SEP01 
398 2 0 Jun 2001 49,950,000 000 Local 49,937,500 00 12,50000 

500.00000 401,548 05 Bwe 409,89494 10049 000 10049 

WB1M 99XO17513 EUROYENIFUTURES SEP01 
431 5 003 Jul 2001124,875,000 000 Local 124,687,500 00 -12,50000 

1,250,000 00 1,000,623 38 Base 1,019,431 69 -10017 000 -10017 

WB1M 99XQ17513 EUROYENFUTURES SEP01 
433 1 (13 Jan 2001 24,903,750 000 Local 24,830,000 00 73,7.5000 

250,00000 213,91299 Swe 234,09724 63348 000 63348 

WBW 99XO17513 EURO YEN FUTURES SEPOI 
439 5 ME Jun 2001124,875,DOO 000 LocaJ 124,843,750 00 31,25000 

1,250,000 00 1 .004,119 B8 Base 1,024,737 34 25128 000 25128 
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WBIM 99XO17513 EUROYENFUTURES SEP01 
459 2 CM Jan 2001 49,807,500 000 Local 49,660,ODO 00 147,50000 

500,00000 428,34450 Base 468,19448 1,26850 000 1,26850 

WBlM 99XO17513 EURCYIENFUTURES SEP01 
476 4 006 Jul 2001 99,900,000 000 Local 99,906,250 00 -6,25000 

1,000,000 00 798,68884 Base 813,31185 4997 000 -4997 

WB1M 99XO17513 EUROYENFUTURES SEP01 
489 4 M5 Jun 2001 99,900,000 000 Local 99,877,500 00 22,50000 

1,000,0DO 00 806,59260 Bwe 818,10449 18166 000 181 66 

WBlM 99XO17513 EUROYENFUTURES SEP01 
512 3 007 Jul 2001 74,921,250 000 Local 74,933,750 00 .12,50000 

750,00000 598,99539 Base 617,45438 -9994 000 -9994 

W81M 99XO17513 EUROYENFUTURES SEPOI 
513 2 ag Feb 2001 49 862,500 000 Local 49.660,000 00 202,50000 

500,00000 427,969 B4 Base 468,19448 1,73806 000 1,73806 

WB1M 99XO17513 EUROYENFUTURES SEPOI 
521 4 CM Jun 2001 99.900,000 000 Local 99,880,000 00 20,00000 

1,000,000 00 806,49270 Base 808.32884 16146 000 16146 

WB1M 99XO17513 EUROYENFUTURES SEP01 
536 1 (10 Mar 2001 24,967,500 000 Local 24,886,250 00 81,25000 

250,00000 20790437 Owe 221,52617 67657 000 67657 

WBlM 99XO17513 EUROYENFUTURES SEP01 
550 2 028 Jud 2001 49,945 000 000 Local 49.960,ODO 00 -15,00000 

500,00000 401,55780 Base 413,96856 .12060 000 -12060 

WBIM 99XO17513 EUROYENFUTURES SEP01 
566 2 W Jun 2001 49,950,000 000 Local 49,938,750 00 11,25000 

500,00000 400,24038 Base 404.02257 9014 000 9014 

Page 577 Prepared by State Street 



-Reali 8tateni6t 31 zed'G4,hi/,'Lo~s' Tuttir'e's Gbnt~aot§ 
comoosit~ 

to. .'January 01, 2001 -~be-ce'mber 3,2`2001 View Date: lune X 2002 
SWE SrREFE. 

lase Currency USD - US DOLLAR 
~und Asset ID Security Name Security Description Close Ex Rate Trd Dts of Ong Trd 

Lot Contracts Trd Onto Notional Notional Future GrdLs 
Ticker Notional Pa Stl Oats Proceeds Cost Future GrVLs Bass Curr GnILs Not Base Future Gn/L 

WBIM 99X0175`13 EUROYENFLITURES SEP01 
567 3 DO May 2001 74 925,000 000 Local 74,748,750 00 176,25000 

750,00000 614,98440 Base 639,58066 144666 000 144666 

WBIM 99XO17513 EUROYENFUTURES SEPW 
567 1 012 Jan 2001 24,911,250 000 Local 24,830,0130 DO 81,25000 

250,00000 211.14775 Base 234,09724 68867 000 68867 

WGIM 99XO17513 EUROYENFUTURES SEP01 
573 2 05 Feb 2001 49,860,000 000 Local 49 660,000 00 200,00000 

500,00000 430,89012 Base 468,19448 1,72840 000 1,72840 

WBIM 99XO17513 EUROYENFUTURES SEP01 
593 2 W Feb 2001 49,857,500 000 Local 49,660,D00 00 197,50000 

500,00000 431,66667 Base 468,19448 1,70996 000 1,70996 

W81M 99XO17513 EUROYENFUTURES SEPOI 
600 1009 Jul 2001 24,973,750 000 Local 24,980,ODO 00 -6,25000 

250,00000 202,21245 Base 206,03344 -5061 000 -5061 

W61M 99XO17513 EUROYENFUTURES SEP01 
617 1 012 Apr 2001 24 968,750 000 Local 24,887,500 00 81,25000 

250,00000 200,23055 Base 221,97161 65166 000 65156 

WBjM 99XO17513 EUROYENFUTURES SEP01 
645 4 CM Jun 2001 99,900.000 ODD Local 99,877,500 00 22,50000 

1,000,000 00 799.69950 Bass 798,18742 18011 000 18011 

WBIM 99XO17513 EUROYENFUTURES SEPI)i 
659 3 65 Jun 2001 74,928,750 DOO Local 74,906,2SO 00 22,50000 

750,00000 623,33227 Bass 614,64240 18718 000 187 18 

W81M 99XO17513 EUROYENFUTURES SEPOI 
676 4 003 Jul 2001 99,895,000 OW Local 99,920,000 DO -25,00000 

1.000,000 00 BD4,154 75 Base 83608962 -201 26 000 -201 26 
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W81M 99XO17513 EUROYENFUTURES SEP01 
677 1003 Jul 2001 24,972 .500 000 Local 24,980 .000 00 -7,50000 

25000000 201,02863 Base 210,41105 -6038 000 -6038 

WB1M 99XO17513 EUROYENFUTURES SEP01 
679 4 0 Feb 2001 99,750,000 000 Local 99,320,000 00 430,00000 

1 .000,000 00 855,75525 Base 936,38896 3,68897 000 3,68897 

WBIM 99XO17513 EUROYENFUTURES SEPOI 
709 7 00 May 2001174,833.750 000 Local 174,410,000 00 423,75000 

1,750,000 00 1,418,775 88 Base 1.501,318 89 3,43873 000 3,43873 

WB1M 99XO17513 EUROYENFUTURES SEPOI 
719 3 094 Jul 2001 74,921,250 000 Local 74,937.500 00 -16,25000 

75000000 60483773 Base 628,90057 -131 18 000 -131 18 

WB1M 99XO17513 EURO YEN FUTURES SEP01 
731 13 002 Jul 2001324,675,000 000 Local 324,602,500 00 72,50000 

3.250,000 00 2610,97708 Base 2,598,718 15 58303 000 58303 

WB1M 99XO17513 EUROYENFUTURES SEPOI 
746 3 095 Jul 2001 74,917,500 000 Local 74 .932.500 00 -15,00000 

750,00000 606,23241 Base 626,21090 -121 38 000 -121 38 

WB1M 99XO17513 EUROYENFUTURES SEP01 
749 3 (19 Mar 2001 74 910,000 000 Local 74,658,750 00 251,25000 

750,00000 613,21326 ease 664.57851 2,05673 000 2,05673 

WB1M 99XO17513 EUROYENFLITURES SEP01 
752 106 May 2001 24,976,250 000 Local 24,910 000 00 66,25000 

250,00000 202,43251 Base 216,89160 53696 000 53696 

WBIM 99XO17513 EUROYENFUTURES SEPOI 
768 3 (RE Jw 2001 74,760,000 000 Local 74,490,000 00 270,00000 

750,00000 638,86515 Base 702,29172 2,30730 000 2,30730 
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WB1M 99XO17513 EUROYENFUTURES SEP01 
782 3 026 Jul 2001 74,917,500 000 Local 74,930.000 00 -12,50000 

750,00000 605,54074 Base 624,36674 -10103 000 -10103 

WBIM 99XO17513 EUROYENFUTURES SEP01 
783 3 06 May 2001 74,925,000 000 Local 74,728,750 00 196,26000 

750,00000 606,06833 Base 650,64502 1,58747 000 1,S8747 

WBIM 99XO17513 EUROYENFUTURES SEP01 
785 6 003 Jul 2001149,857,500 000 Local 149,835,000 00 22,50000 

1,50000000 1,203,505 58 am& 1,231,183 24 1110 70 000 18070 

99XQ17513 Total 
5,318,220,000 00 Local 5,310,028,750 00 8,191,250 00 

43,492,247 05 Base 45.371,722 50 68,43617 000 68,43617 

WB1E 99X031894 JAPAN GOVT BONDS FUTURES SEP01 
210 100 Aug 2001139,882,000 000 Local 139,870.000 00 12,00000 

100,000,000 00 1,165,683 33 Bass 1,163,885 93 10000 000 '100 00 

JAPANESE YEN Total 68,946,334,500 00 Local 68,788,751,250 00 157,563,250 00 
564,103,373 85 Base 575,741,083 76 1,321,956 45 000 1,321,956 45 

POUND STERLING 

WB1M 99XO13488 U KTREAS BONDS FUTURES SEP01 
068 3 000 Jul 2001 343,380 ODO Local 338,22000 5,16000 

300,00000 489,17915 Base 477,32989 7,35094 000 7,36094 

WBIM 9OX013488 U K TREAS BONDS FUTURES SEP01 
103 2 001 Jul 2001 2211,800 000 Local 225,49000 3,31000 

200,00000 327,64160 Base 318,23404 4,73992 coo 473992 
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WB1M 99XO13488 U KTREAS BONDS FUTURES SEPOI 
104 1001 Jul 2001 114,450000 Local 113,54000 91000 

100,00000 163,89240 Base 159,46693 1,30312 000 1,303 12 

W81M 99XO13488 U KTREAS BONDS FUTURES SEP01 
146 100 Aug 2001 114,190000 Local 113,49000 70000 

100,00000 163,52008 Base 162,44959 1,00240 000 1,00240 

WBIM 99XG13488 U K TREAS BONDS FUTURES SEP01 
147 100 Aug 2001 114,200000 Local 113,73000 47000 

100,00000 163,53440 Base 162,611 16 67304 000 67304 

WB1M 99XO13488 U KTREAS BONDS FUTURES SEP01 
315 1000 Jul 2001 112,870000 Local 112,59000 28000 

100,000 DO 159,29343 Base 158,33532 39516 000 39516 

WB1M 99XO13488 U KTREAS BONDS FUTURES SEPOI 
316 1000 Jul 2001 112,880000 Local 112,59000 29000 

100,00000 159,30754 Base 156,33531 40928 000 40928 

WB1M 99XO13488 U KTREAS BONDS FUTURES SEP01 
317 2 000 Jul 2001 225,820000 Local 225.20000 62000 

200,00000 318,69977 Base 316,69876 87501 000 87501 

WGIM 99XO13488 U KTREAS BONDS FUTURES SEP01 
318 1000 Jul 2001 112.920000 Local 112,80000 12000 

100,00000 159,36400 Base 158,63064 16936 000 16936 

WB1M 99XO13488 U KTREAS BONDS FUTURES SEPOI 
319 1060 Jul 2001 112,930000 Local 112,82000 11000 

100,WOOO 159,37811 ease 158,65877 15524 000 15524 

WB1M 99XO13488 U K TREAS BONDS FUTURES SEP01 
398 1 002 Jul 2001 113.590000 Locaj 112.85000 74000 

100,00000 159.71890 Base 15870096 1,D40 51 000 1,04051 
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WBlM 99XO13488 U KTREAS BONDS FUTURES SEPOI 
399 1 002 Jul 2001 113,470000 Local 112,89000 58000 

100,00000 159,550 '17 Base 158,75721 81554 000 81554 

WGIM 99XO13488 U K TREAS BONDS FUTURES SEPOI 
400 1 0@2 Jul 2001 113,630000 Local 112,89000 74000 

100,00000 159,77514 Base 158,75720 1,04051 000 1,04051 

WBIM 99XO13468 U KTREAS BONDS FUTURES SEP01 
401 1 002 Jul 2001 113,640000 Local 112,90000 74000 

100,00000 159,78920 Base 158,77127 1 .040 51 000 1,04051 

WBIM 99XO13488 UKTREAS BONDS FUTURES SEPOI 
402 2 002 Jul 2001 227,300000 Local 225,83000 1,47000 

200,00000 M9,606 S3 Base 3`17,584 73 2,06697 000 206697 

WBIM 99XO13488 U K TREAS BONDS FUTURES SEP01 
403 1 002 Jul 2001 113,350000 Local 112,94000 41000 

100,00000 159,38144 Base 158,82752 57650 000 57650 

WBlM 99XO13488 U KTREAS BONDS FUTURES SEP01 
440 3 003 Jul 2001 339.540000 Local 338,83000 71000 

300,00000 475,59368 Bass 476,49664 99450 000 99450 

WB1M 99XO13488 UKTREAS BONDS FUTURES SEP01 
441 1003 Jul 2001 113,160000 Local 112,95000 21000 

'1 00,000 00 158,50321 Base 158,841 58 294 15 000 29415 

WBIM 99XO13488 U KTREAS BONDS FUTURES SEPOI 
442 1 003 Jul 2001 1 '13,090 000 Local 112,95000 14000 

100,000 00 156,40516 Base 158,84159 19610 000 19610 

WBIM 99XO13488 U KTREAS BONDS FUTURES SEP01 
4114 1006 Jul 2001 113,230000 Local 112,9SO00 28000 

100,00000 158,51068 Base 158,841 58 391 97 000 ~191 97 
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Ticker Notional Pa Stl Date Proceeds Cost Future GnILs Base Curr GFVLs Not Bass Future GrVLs 

WB1M 99XO13488 U KTREAS BONDS FUTURES SEP01 
485 1006 Jul 2001 113.220000 Local 113,00000 22000 

100,00000 158,49668 Base IS8,91190 30798 000 30798 

WB1M 99XO13488 U KTREAS BONDS FUTURES SEP01 
486 1006 Jul 2001 113250000 Local 113,09000 16000 

10000000 158,53868 Base 159,03847 22398 000 22398 

WB1M 99XO13488 U K TREAS BONDS FUTURES SEP01 
487 1006 Jul 2001 113,210000 Local 113,12000 9000 

100,00000 158,48268 Base 159,08066 12599 000 12599 

WBIM 99XO13488 U K TREAS BONDS FUTURES SEPOI 
524 2 007 Jul 2001 226,640000 Local 225,33000 1,31000 

200,00000 317,38666 Base 318,00823 1 .83452 000 1,83452 

WB1M 99XO13488 U KTREAS BONDS FUTURES SEPOI 
561 1008 Jul 2001 113,570000 Local 112,68000 89000 

100,00000 '160,735 62 Base 159,02528 1,25962 000 1,25962 

WB1M 99XO13488 U K TREAS BONDS FUTURES SEPOI 
690 2 093 Jul 2001 227960000 Local 225,36000 260000 

200,00000 32306492 Base 318,05057 3,66472 000 3.6B4 72 

WB1M 99XO13488 U KTREAS BONDS FUTURES SEP01 
695 2 002 Jul 2001 223,980 000 Local 225,12000 -1,14000 

200,00000 317,02129 Base 317,17157 -1,61356 000 -1,61356 

WB1M 99XO13488 U KTREAS BONDS FUTURES SEP01 
696 2 002 Jul 2001 224,100000 Local 225,23000 .1,13000 

200,00000 317,19114 Base 317,32655 -1,59940 000 .1,69940 

INSIM 99XD13488 UK TREAS BONDS FUTURES SEPOI 
727 1 004 Jul 2001 114,170000 Local 112,69000 1 480 00 

100,00000 162,13282 Base 159,03940 2,101 75 000 2,101 75 
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WBiM 99XO13488 U KTREAS BONDS FUTURES SEP01 
728 1 024 Jul 2001 114,1180000 Local 112,70000 1,48000 

100,00000 162,14702 Base 159,05351 210175 000 2,101 75 

WBIM 99XD13488 U K TREAS BONDS FUTURES SEP01 
756 1095 Jul 2001 113,870000 Local 112,70000 1,17000 

100,00000 162,56081 Base 159,05351 1,67029 000 1 67029 

WBIM 99XO134B8 U KTREAS BONDS FUTURES SEP01 
757 1025 Jul 2001 113,890000 Local 112,72000 1,17000 

100,00000 162.58936 Base 159,08174 1,67029 000 167029 

99XO13488 Total 4,878,480 00 Local 4,852,190 00 26.29000 

6,892,992 27 Base 6,838,012 07 37,29866 000 37,29866 

WBlM 99XO17265 LIBORFUTURES JUN02 
026 105 Sep 2001 1 '19,350 000 Local 117,50000 1,85000 

125,00000 175,40870 Base 166,16860 2,71895 000 2,71895 

WBIM 99)(017265 LIBOR FUTURES JUN02 
027 1 OU Oct 20011 119,375000 Local 117,SOOOO 1,87500 

125,00000 173,23700 Base 166,16850 2,72100 000 2,72100 

WB1M 99XO17265 LIBORFUTURES JUN02 
030 1108 Dec 2001 1,314,087 500 Local 1 .31711250 -3,02500 

1,375.000 00 1,880.196 40 Base 1 .884,787 99 -4.32818 000 -4,32818 

VVBlM 99XD17265 LIBORFUTURES JUN02 
031 6 06 Doc 2001 716,850000 Local 718,22500 -1,37500 

750,00000 1,025,668 98 Base 1,026,020 46 -1,96736 000 -1,96736 

WBIM 99XO17265 LIBORFUTURES JUN02 
063 1 CO Oct 2001 119,412500 Local 117,58750 1,82500 

125.00000 172,60330 Base 165,95124 2,63640 000 2,63640 
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WBIM 99XO17265 LIBORFUTURES JUN02 
070 8 08 Nov 2001 958,500000 Local 947,75000 10.75000 

1,000,000 00 1 .353,689 55 Base 1,373,537 37 15,18223 000 15 .1 B2 23 

WB1M 99XO17265 LIGORFUTURES JUN02 
112 1 OM Oct 2001 119,500000 Local 117,73750 1,76250 

125,00000 171,86490 Base 166,69275 2,53483 000 2,53483 

WB1M 99XO17265 LIBORFUTURES JUN02 
127 3 Q7 Nov 2001 358,837500 Local 357,07500 1,76250 

375,00000 508,29332 Base 524,53385 2.49658 000 2,49658 

WB1M 99XO17265 LIBORFUTURES JUN02 
128 1 07 Nov 2001 119.637500 Local 119,27500 36250 

125,00000 16946652 Base 176,33616 51348 000 51348 

WBIM 99XO17265 LIBORFUTURES JUN02 
190 1 CO Oct 2001 119,487500 Local 117,55000 1 93750 

125,00000 169,76784 Base 165,61620 2,75280 000 2,75280 

WB1M 99XO17265 LIBORFUTURES JUN02 
191 1 00 Nov 2001 120,225 DOO Local 117,80000 2,42500 

125,00000 173,32838 Base 166,94617 3,49612 000 3,49612 

WB1M 99XO17265 LIBOR FUTURES JUN02 
239 2 99 Dec 2001 238,775000 Local 239,17500 40000 

250,0G0 00 345,22090 Base 346,73200 -57832 000 -57832 

WB1M 99XO17265 LIBORFUTURES JUN02 
246 3 0 Oct 2001 358.987500 Local 352,35000 6,63750 

37500000 610,04944 Base 498,71619 9,43056 000 9,43056 

WB1M 99XO17265 LIBORFUTURES JUN02 
246 CXL -3 M Oct 2001 -358,987 500 Local -352,35000 -6,63750 

-375,00000 -510,04944 ewe 498.71619 -9.43056 000 .943056 

Page 585 Prepared by State Street 



Statemi~nt 31' Re'alized,Gdin/L~'o§~--'-Fifttr"'es,,Co,nd-d~,c,,',,,, -i- 
C v OMP.OSI 

ianutry~oj~, june~3, 2002 -M01 ~to 31,' Vim Date. 
STME &FREET 
ScAingIvrjudmeft ~.Ktddhde- 

lase Currency USID - US DOLLAR 
und AssetfD Security Narne Security Description Close Ex Rate Trd Ots of Orig Trd 
Lot Contracts Trd Date Notional Notional Future Gn/Ls 
Ticker NWonal Pa St! Date Proceeds Cost Future Gn/Ls Base Curr Gn/Ls Not Base Future Grill. 

WBIM 99XO17265 LIBORFUTURES JUN02 
254 9 QQ Doc 2001 1 .074,600 000 Local 1,075,837 50 -1.23750 

1,125,000 00 1,553,656 68 Base 1553,97680 -1,78918 000 -178918 

WBIM 99XO17265 LIBORFUTURES JUN02 
259 3 (KA Oct 2001 358,987500 Local 352,35000 6,63750 

375,00000 510,69562 Base 498,71619 9,44251 000 9,44251 

WBlM 99XO17265 LIBORFUTURES JUN02 
260 4 00 Aug 2001 473,400000 Local 470,32500 307500 

50QOOO 00 676,63062 Base 652,88049 439510 000 439510 

WB1M 99XO17265 LIBORFUTURES JUN02 
291 6 C5 Oct 2001 7`18,725 000 Local 705,60000 13,12500 

750,00000 1,027,417 39 Base 991,426 34 18,76219 000 18,76219 

WBIM 99XO17265 LIBORFUTURES JUN02 
295 1 Q8 Dec 2001 119,387500 Local 119,48750 -10000 

125,00000 172,92085 Base 171,93056 -144 84 000 -14484 

WBIM 99XO17265 LIBORFUTURES JUN02 
323 2 08 Aug 2001 236,825000 Local 235J25 00 1.70000 

250,00000 335.24947 Base 328,881 13 2,40653 000 2,40653 

W81M 99XO17265 LIBORFUTURES JUN02 
331 3 CO Oct 2001 359,137500 Local 353,18750 5,95000 

375,00000 514,60812 Ba3e 498,19320 8,52575 000 8,52575 

WBIM 99XO17265 LIBORFUTURES JUN02 
351 109 Nov 2001 119,675000 Local 119,27500 40000 

125,00000 170,22572 Base 176,33616 56896 000 56B 96 

W81M 99XO17265 LIBOR FUTURES JUN02 
377 1 C1111) Oct 2001 119,775000 Local 117,80000 1,97500 

125,00000 173,87737 Base 166,94816 2,86711 000 2,86711 
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WBIM 99XO17265 LIBORFUTURES JUN02 
391 106 Sep 2001 118,600000 Local 117,57500 1,02500 

125,00000 '172 .242 78 Base 164,616 76 1,48861 000 1,48861 

WBIM 99XO17265 LIBORFUTURES JUN02 
425 1 W Sep 2001 118,800000 Local 11757500 1,22500 

125,00000 173,72124 Base 16461675 1,79132 000 1,79132 

W81M 99XO17265 LIBORFUTURES JUN02 
445 1 00 Nov 2001 119,775000 Local 119.30000 47500 

125,00000 170,47576 Base 174,92959 67607 000 67607 

WB1M 99XO17265 LIBORFUTURES JUN02 
460 100 Sep 2001 118,900000 Local 117.58750 1,31260 

125,00000 173,39187 Base 165,02230 1,91402 000 1,91402 

WBIM 99XO17265 LISORFUTURES JUN02 
538 7 03 Dec 2001 839,037500 Local 835,06250 3,97500 

875,00000 1,192,356 20 Base I 219,B59 14 5,648 B8 000 564888 

W81M 99XO17265 LIBORFUTURES JUN02 
558 6 all Sep 2001 715,125000 Local 705,63750 9,46750 

750,00000 1,045,655 78 Base 990,221 22 13,87262 000 13,87262 

WBIM 99XO17265 LISORFUTURES JUN02 
604 2 (10 Nov 2001 239,600000 Local 235,66250 3,93750 

250.00000 338.89024 Base 334,32270 5,56920 000 5,56920 

WB1M 99XO17265 LIBORFUTURES JUN02 
614 6 00 Dec 2001 719,325000 Local 71962500 -30000 

750,00000 1,022,952 08 Bwe 1,054,429 89 -42662 000 -42662 

WB1M 99XO17265 LIBORFUTURES JUN02 
614 2 00 Sep 2001 238,250 OW Local 235,10000 3,15000 

250,00000 349,77483 Base 329,58669 4,62452 000 462452 
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WB1M 99XD17265 LIBORFUTURES JUN02 
646 9 08 Dec 2001 1,075,500 000 Local 1,076,062 50 -56250 

1,125,000 00 1,566,895 95 awe 1,560,935 81 _8`19 51 000 -81951 

WBIM 99XO17265 LIBORFUTURES JUN02 
646 1 000 Jul 2001 117,725000 Local 117,61250 11250 

125,00000 168,14662 Base 162,17588 16068 000 16068 

WBIM 99XO17266 LIBORFUTURES JUN02 
656 5 (20 Nov 2001 599,43T 500 Local 589,50000 9,93750 

625,00000 649,64271 Bwe 841,87575 14,08542 000 1408542 

WBIM 99XD17265 LIBORFUTURES JUN02 
664 3 Q.0 Sep 2001 357,600000 Local 352,65000 4,95000 

37500000 524,13432 ewe 492,01728 7,25522 000 725522 

WBIM 99XG17265 LIBORFUTURES JUN02 
698 9 00 Doc 2001 1,076,062 500 Local 1,081,450 00 .5,38750 

1,125,000 00 1,529.838 06 Base 1,570,914 69 -7,65943 000 -7,65943 

WBIM 99XO17265 LIBORFUTURES JUN02 
713 4 0 Nov 2001 478,950000 Local 4Z2,667 50 6,26250 

500,00000 676.90003 Base 675,24605 885078 000 685078 

W61M 99XO17265 LIBOR FUTURES JUN02 
750 2 W Sep 2001 238,600000 Local 234,97500 3,62500 

250,0000 349,45356 Base 332,30165 5,30918 000 5,309 1 B 

WBIM 99XO17265 LIBORFUTURES JUN02 
787 2 (23 Nov 2001 239,525000 Local 236,78750 2,73750 

250,00000 339.50274 Base 335.26740 3,1380 14 000 3,660 14 

WB1M 99XO17265 LIBORFUTURES JUN02 
788 3 90 Nov 2001 359,325000 Local 355,28750 4,03750 

375,0D0 00 509,30726 Base 510,24814 5,T22 75 000 5,72275 
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WBIM 99XO17265 LIBORFUTURES JUN02 
789 3 03 Nov 2001 359.362500 Louil 355,07500 4,28750 

375,00000 509,36041 awe Si 3,710 41 6.077 1 1 000 607711 

99XQ117265 Total 
16,134,050 00 Local 16,028,487 50 10556250 
23,116,570 07 Base 22,961,076 32 151,23362 000 151,23362 

WB1M 99XO17273 LIBORFUTURES MAR02 
025 3 W Oct 2001 358,875000 Local 352,95000 5,92500 

375,00000 520,79940 Base 498,61266 8,59836 000 859836 

WB1M 99XO17273 LIBOR FUTURES MAR02 
026 2 OU Oct 2001 239.275000 Local 235,27500 4,00000 

250,00000 347,23588 Base 331,10251 580480 000 5,80480 

WB1M 99XO17273 LIBORFUTURES MAR02 
027 8 05 Sep 2001 957,400000 Local 941,80000 15,60000 

1,D00,000 00 1,407,090 78 Bme 1,314,788 12 2292733 000 22,92733 

WBIM 99XO17273 LIBORFUTURES MAR02 
088 2 09 Nov 2001 240,725000 Local 237,46000 3,27500 

250,00000 350.95298 Base 342.99653 4,77462 000 477462 

W81M 99XO17273 LIBORFUTURES MAR02 
089 S 09 Nov 2001 601,750000 Local 593,18750 8,56250 

625,1300 00 877,29133 Base 858,99482 12.48327 000 1248327 

WB1M 99XO17273 LIBORFUTURES MAR02 
099 1001 Jul 2001 118,375000 L~l 118,21250 16250 

125 000 OD 169,51300 Base 167,71989 23270 000 23270 

WBIM 99XO17273 LIBORFUTURES MAR02 
099 1 QS Sep 2001 119,600000 Local 117,67500 1,92500 

125,00000 176,39604 Base 166,41599 2,83918 000 2,83918 
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WBIM 99XO17273 LIBORFUTURES MAR02 
'100 1 GB Sep 2001 119,587500 Local 117,67500 1,91250 

125,00000 176,3T9 60 ewe 166,41599 2,82075 000 2,82075 

WBiM 99XO17273 LIBORFUTURES MAR02 
142 2 W Aug 2001 236,625000 Local 236,61250 1250 

250,00000 338,84700 ewe 334,52312 1790 000 1790 

WB1M 99XO17273 LIBORFUTURES MAR02 
156 1 (K2 Oct 2001 119,762500 Local 117,82500 1,93750 

125,00000 170,98492 ewe 165,69730 2,76617 000 2,76617 

W81M 99XO17273 LIBORFLITURES MAR02 
157 1 M Oct 2001 119.775000 Local 117,93750 1,83750 

125,00000 171,00277 ewe 166,44619 2,62340 000 262340 

WB1M 99XO17273 LISORFUTURES MAR02 
169 4 aa Nov 2001 481,300000 Local 474,68750 6,61250 

500,00000 693,89021 ease 688,201 45 9,53324 000 953324 

W131M 99XO17273 LIBORFUTURES MAR02 
170 1 (10 Nov 2001 120,225000 Local 118,70000 1,52500 

125,00000 173,32638 Bass 171,91321 2,19859 000 2,19859 

W81M 99XO17273 LIBORFUTURES MAR02 
170 CXL -100 Nov 2001 -120,225 000 Local -118,70000 -1,52500 

-125,00000 -173,32838 Base -171,91321 -2,19869 000 -219859 

WB1M 99XD17273 LIBOR FUTURES MAR02 
173 8 aG Nov 2001 962,500000 Locaf 950,50000 12,00000 

1,000,000 00 1,387,636 25 Base 1,377,536 18 17,30040 000 17.30040 

WB1M 99XO17273 LISORFUTURES MAR02 
173 CXL -8 00 Nov 2001 -962,500 000 Local -950.50000 -12,00000 

.1,000,000 00 -1 387,636 25 Bwe -1 3T7,536 16 -17,30040 000 -17,30040 

Page 590 Prepared by State Street 

is Is 0 



ReMe'd Ga.in__'/Los''s'-- Ritures -CohtracN 
(tomposite 

J~nu~ry Q1, ~001 ' ~b 'Decemb&jI, NO-, 

Statem~~t 31 

- .View Dille- 
SM E STREET 

2002 

ase Currency USD - US DOLLAR 
und Asset ID Security Narne Socunty Description Close Ex Rate Trd Ole of Orig Trd 
Lot Contracts Trd Date Notional Notional Future Gn/Ls 
Ticker Notional Pa Stl Date Proceeds Cost Future Gn[Ls Base Cum GrdLs Not Base Future GnIL 

WBlM 99XO17273 LIBORFUTURES MAR02 
190 8 60 Nov 2001 962,500000 Local 950,35000 12,15000 

1,000,000 00 1,387,636 25 Bass 1,377.164 43 17,51665 000 17,51665 

WBIM 99XO17273 LIBORFUTURES MAR02 
191 5 MB Oct 2001 598,750000 Local 589,75000 9,00000 

625,0W 00 850,70400 Base 827,05409 12,78720 000 12,78720 

WB1M 99XO17273 LIBORFUTURES MAR02 
245 7 (11 Oct 2001 839,300000 Local 825,61260 13,68750 

875,000 DO 1,192,477 44 Base 1,173,099 86 19,44T 20 000 19,44720 

WB1M 99XO17273 LIBORFUTURES MAR02 
245 5 00 Noy 2DOI 600,687500 Loaal 594 1 25 00 6,56250 

625,00000 86655179 Base 86197954 9,46707 000 946707 

WBlM 99XO17273 LIBORFUTURES MAR02 
245 CXL -7 CM Oct 2001 -839,300 000 Local -825,61250 -13,68750 

-875,00000 -1,192,477 44 Base -1,173 .099 86 -1944720 000 -19,44720 

WBIM 99XO17273 LISORFUTURES MAR02 
246 1 0@ Nov 2001 120.150000 Local 11871250 1,43750 

125,I)DO 00 173,32839 Base 172,45365 2,07374 000 207374 

WBlM 99XO17273 LIBORFUTURES MAR02 
247 1 MI. Nov 2001 120,162500 Local 119.12500 1,03750 

125,00000 173,34642 Base 173,71999 149670 000 1,49670 

WBIM 99XO17273 LIBORFUTURES MAR02 
248 5 00 Nov 2001 600,625000 Local 597,03760 358750 

625,I)DO 00 866,46163 Base 875,28918 5.17534 000 6,17534 

W81M 99XO17273 LIBORFUTURES MAR02 
267 7 (MI Oct 2001 839.300000 Local 82561250 13,68750 

875,00000 1,193,988 18 Base 1,173,099 86 19,47184 000 19471 84 
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WBIM 99XO17273 LIBORFUTURES MAR02 
263 120GAug2001 1,424,100000 Local 1,416,787 50 7,31250 

1,500,000 00 2,035,466 13 Base 1,967,510 56 10,45176 000 10,451 76 

WBIM 99XO17273 LIBORFUTURES MAR02 
290 10CMOct2001 1,199,375000 Local 1,180,875 00 18.50000 

1,260,000 00 1.714,506 56 Base 1,682,416 90 26,44576 000 26,44576 

W81M 99XO17273 LIBORFUTURES MAR02 
322 6 08 Aug 2001 712,426000 Local 706.42500 6,00000 

750.00000 1,008,508 83 Base 978,44526 8,49361 000 849361 

WB1M 99XO17273 LIBORFUTURES MAR02 
323 2 05 Nov 2001 239,925000 Local 239,05000 87500 

250,00000 343.33268 Base 353,411 52 1,25213 000 1,252 '13 

WBIM 99XO17273 LISORFUTURES MAR02 
328 5 (16 Oct 2001 59g.3T5 000 Local 592,91250 6.46250 

625,00000 858,84444 Base 844,75699 9,26012 000 9,26012 

WBIM 99XO17273 LISORFUTURES MAR02 
379 2 03) Oct 2001 239,850000 Local 237,41250 2,43750 

250,00000 348,19025 Base 336,15234 3,53862 coo 3,53852 

WB1M 99XO17273 LIBOR FUTURES MAR02 
380 3 CM Oct 2001 359.737500 Local 356,26750 3,45000 

375,00000 522,23093 Base -104,67011 500837 000 5,00837 

WBIM 99XO17273 LIBOR FUTURES MAR02 
393 2 00 Sep 2001 237,750000 Local 235.45000 2,30000 

250,0W DO 34528433 Base 329,0`17 83 3,34029 000 3,34029 

WBIM 99XO17273 LIBOR FUTURES MAR02 
394 1 01) Sep 2001 118.887500 Local 117,72500 1,16250 

'125,000 00 172,66032 Base 164,50692 1.68830 000 1,68830 
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WBIM 99XO17273 LIBORFUTURES MAR02 
413 1 (16 Nov 2001 119,962500 Local 119,52500 43750 

125,00000 62,63242 Base 17670576 22842 000 22842 

WB1M 99XO17273 LIBORFUTURES MAR02 
413 CXL -1 (16 NOV 2001 -119,962 500 Local .119.62500 43750 

-1 25,ODO 00 -62,63242 Base -176,70576 -22842 000 -22842 

WBlM 99XO17273 LIBORFUTURES MAR02 
417 4 aG Nov 2001 479,800000 Local 478,21250 1,58750 

500,00000 250,50358 Base 702,42291 82884 0()0 82684 

W81M 99XO1 7273 LIBOR FUTURES MAR02 
417 CXL -4 (16 Nov 2001 479,800000 Local -478,21250 -1 .58750 

-500,000 00 -250.50358 Base .70242291 -82884 000 -82884 

W81M 99XO17273 LIBORFUTURES MAR02 
426 107 Sep 2001 119,037500 Local 117,72500 1,31250 

125,00000 174,068 54 Base 164,50891 1,91927 000 1,91927 

WB1M 99XO17273 LIBORFUTURES MAR02 
491 5 WO Oct 2001 597,687600 Local 588,42500 9,26250 

625,00000 876,56849 Base 832,15063 13,58438 000 13,59438 

WB1M 99XO17273 LIBORFUTURES MAR02 
492 2 (10 Oct 2001 240,050000 Local 237,82500 2,22500 

250,00000 354,33781 Base 339,30493 3.28432 000 3,28432 

WB1M 99XO17273 LIBORFUTURES MAR02 
527 1 06 Nov 2001 119,962500 Local 119,52500 43750 

125,00000 171,43841 Base 176,70576 62523 000 62523 

WBIM 99XO17273 LIBORFUTURES MAR02 
531 4 (36 Nov 2001 479,800000 Local 478,20000 1,60000 

500,00000 685,68218 Base 702,40445 2,28656 000 2,28656 
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W81M 99XO17273 LIBORFUTURES MAR02 
602 6 (10 Nov 2001 720,150000 Local 717,70000 2,45000 

750,DOO 00 1,018,580 16 awe 1,056,837 61 3,46528 000 3,46528 

WBIM 99XO17273 LIBORFUTURES MAR02 
605 13 (30 Nov 2001 1,560,162 500 Local 1,553,800 00 6,36250 

1,626,000 00 2,206,693 84 Base 2,260.078 61 8,99912 000 8,99912 

WB1M 99XO17273 LIBORFUTURES MAR02 
611 1 02 Nov 2001 120,062500 Local 118,91250 1,15000 

125,00000 175,67545 Bass 169,08169 1,68268 000 1,68268 

WBIM 99XO17273 LIBORFUTURES MAR02 
613 8 00 Sep 2001 955,800000 Local 941,95000 13,85000 

1,000,000 00 1,403,209 98 Base, 1,318,188 48 20,33319 000 20,33319 

WBIM 99XO17273 LIBORFUTURES MAR02 
630 7 M Oct 2001 835,887500 Local 824,68750 11,20000 

875,00000 1,206,520 03 Base 1,165,413 53 16,16609 000 16,16609 

WBlM 99XO17273 LIBORFUTURES MAR02 
631 4 CU Oct 2001 477,700000 Local 470,95000 6,75000 

500,00000 689,512 19 Bass 665,59330 9,74296 000 9,74296 

WBlM 99XO17273 LIBORFUTURES MAR02 
659 11 (211 Nov 2001 1,320,687 500 Local 1,318,162 50 2,52500 

1,375,000 00 1,871,942 46 Base 1,906,83198 3,57893 000 3,57893 

WBIM 99XO17273 LISORFUTURES MAR02 
665 1 GO Sep 2001 119,562500 Local 117,75000 1,81250 

125,00000 175.24276 Base 164,66178 2.65658 000 2,65658 

WBIM 99XO17273 LIBORFUTURES MAR02 
666 7 QO Sep 2001 836,850000 Local 824,32500 12,52500 

875,00000 1,22657105 Base 1,156,469 13 18,35709 000 1835789 
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WBIM 99XO17273 LIBORFUTURES MAR02 
706 3 Q0 Sep 2001 358,950000 L~l 353,38750 5,56250 

375,00000 525,68228 awe 496,01470 8,14628 000 8,14628 

WB1M 99XO17273 LIBORFUTURES MAR02 
713 7 00 Nov 2001 841,312500 Local 831,08750 10,22500 

875,00000 1 .227,054 29 Base 1,194,337 85 14,91317 000 1491317 

WB1M 99XO17273 LIBORFUTURES MAR02 
748 6 (M Sep 2001 717,750000 Local 706,78750 10,96250 

750,00000 1,051,216 65 ewe 991905 7`1 16,05568 000 16,05568 

WB1M 99XO17273 LIBOR FUTURES MAR02 
749 6 Q0 Sep 2001 717,825000 Local 706,35000 11,47500 

750,DDO 00 1,051,326 50 Base 990,23206 16,80629 000 16,80629 

WBIM 99XO17273 LIBORFUTURES MAR02 
750 1095 Jul 2001 118,037500 Local 118.21250 -17500 

125,00000 168,51034 ewe 167,71990 -24983 000 -24983 

WBIM 99XO17273 LIBORFUTURES MAR02 
773 1 OOr Nov 2001 120.262500 Local 1 18 .750 00 1,51260 

125,00000 176,17254 Base 171,48687 2,21566 000 2,21566 

99XO17273 Total 
24,064,187 50 Local 23,803,437 50 260,75000 
34,697 .432 99 Base 33,913,692 62 377,45885 000 377,45885 

WBIM 99XO17679 LIBORFUTURES SEP01 
028 4 007 Jul 2001 473,900000 Local 473,12500 77500 

500,00000 674.64404 Base 66290766 1,10330 000 1 10330 

WBIM 99XO17679 LIBORFUTURES SEP01 
067 4 000 Jul 2001 473,950000 Local 473,35000 60000 

500,00000 675,18917 awe 665,67210 85476 000 85476 
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589,98750 2,01250 
858,45430 2,99863 000 299863 
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WBIM 99X(317679 UBORFUTURES SEP01 
102 4 001 Jul 2001 474,050000 Local 

500,00000 678,83960 Base 

WB1M 99XO17679 LIBORFUTURES SEP01 
145 4 W Aug 2001 473,900000 Local 

500,00000 678,62480 Base 

W61M 99XO17679 LIBORFUTURES SEP01 
159 3 M2 Jan 2001 354.562500 Local 

375,00000 534,14B 41 Base 

WBIM 99XO17679 LIBORFUTURES SEP01 
207 1 OQ Aug 2001 118,725000 Local 

125,00000 169,361 21 Base 

WBIM 99XO17679 LISORFUTURES SEP01 
208 6 00 Jan 2001 709,425000 Local 

750,00000 1,067,613 68 Base 

WBIM 99XO17679 LIBORFUTURES SEP01 
284 6 OR Jan 2001 709,875000 Local 

750,00000 1,059,985 35 ease 

WBIM 99XO17679 LIBORFUTURES SEP01 
314 2 000 Jul 2001 236,700000 Local 

250,00000 334,05471 Base 

WBIM 99XO17679 LIBORFUTURES SEPOI 
348 6 03 Jan 2001 710,100000 Local 

750,00000 1,062.238 60 Base 

WBIM 99XO17679 LIBORFUTURES SEPOI 
377 5 MB Jan 2001 592.000000 Local 

625,00000 882,08001 Base 

473,35000 70000 
666,26380 1,00240 000 1,00240 

473,43750 46250 
665,74766 66230 000 66230 

351,62500 2,93750 
508,61357 4,42534 000 442534 

118,37500 35000 
166,257 69 49927 coo 49927 

705,65000 3,77500 
1,017,976 74 5,68100 000 5,68100 

707,70000 2,17500 
1,02496191 3,24771 000 324771 

236,45000 25000 
331,47926 35283 000 35283 

707,82500 2,27500 
1,025,851 02 340317 000 3,40317 
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WB1M 99XG17679 LIBORFUTURES SEPOi 
397 4 002 Jul 2001 473,400000 Local 472.90000 50000 

500,00000 665.64774 Bwe 662,95851 70305 000 70305 

WBlM 99XO17679 LIBORFUTURES SEP01 
439 5 003 Jul 2001 591 .625000 Local 591,12500 50000 

625,00000 828,68914 Base 826,32181 70035 000 70035 

WBlM 99XO17679 LIBORFUTURES SEP01 
439 4 WD Jan 2001 473,250000 Local 471,75000 1,50000 

500,00000 705,94703 awe 693,47250 2,23755 000 2,23755 

W81M 99XO17679 LIBORFUTURES SEP01 
467 1 CM Jan 2001 118,325000 Local 117,93750 38750 

125,00000 176,38708 Bwe '173,368 13 57765 000 57765 

WBlM 99XO17679 LIBORFUTURES SEP01 
483 4 006 Jul 2001 473,350000 Local 472,95000 40000 

500,00000 662,64267 Bwe 659,85984 55996 000 55996 

WBlM 99XO17679 LIBORFUTURES SEP01 
523 1007 Jul 2001 118,337500 Local 118,23750 10000 

125,00000 165,71984 Bwe 164,96496 14004 000 14004 

WBlM 99XO17679 LIBORFUTURES SEP01 
558 2 008 Jul 2001 236,725000 Local 236,43750 28750 

250,00000 335,03689 Bwe 332,12340 40690 000 40690 

WB1M 99XO17679 LIBOR FUTURES SEP01 
559 1008 Jul 2001 118,350000 Local 118,20000 15000 

125,00000 167,50076 Base 167,15844 21230 000 21230 

WBlM 99=7679 LIBORFUTURES SEP01 
576 4 (12 Jan 2001 473,100000 Local 471,75000 1,35000 

500,00000 699,66759 Base 693,47250 1,99652 000 1,99652 
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707,62500 2,17500 
1,040,208 75 3,21661 000 321661 

118,20000 15000 
167,15644 21471 000 21471 

1,061,437 50 3,60000 
1,560,313 '13 5,30100 000 5,301 00 

472,83750 61250 
668,68679 87484 000 87484 

235,90000 62500 
346,44270 92069 000 92069 

118,27500 12500 
166,921 51 177 '15 000 17715 

354,82500 33750 
500,76452 47831 000 47831 

118,28750 -7500 
166,04016 .10616 000 -10616 

1,182.812 50 -56250 
1,660,101 11 -79616 000 .79616 
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WB1M 99XO17679 LIBORFUTURES SEP01 
592 6 CM Jan 2001 709600000 Local 

750,D00 00 1,049,723 22 Base 

W81M 99XO17679 LIBORFUTURES SEP01 
610 1 009 Jul 2001 118,350000 1-ccal 

125,0GO 00 '169,406 19 Base 

WBIM 99XO17679 LIBOR FUTURES SEP01 
619 9 OM Jan 200`1 1,065,037 500 Local 

1,125,000 00 1,568,267 03 Base 

W81M 99XO17679 LIBORFUTURES SEP01 
644 4 OBO Jul 2001 473,450000 Local 

500,00000 676,228 64 Base 

WBIM 99XO17679 UBORFUTURES SEP01 
670 2 W Jan 2001 236,525000 Local 

250,00000 348,42498 ewe 

WBlM 99XO17679 LIBOR FUTURES SEPOI 
687 1093 Jul 2001 118400000 Local 

125.DOO 00 167,79648 Base 

WBIM 99XO17679 LIBORFUTURES SEP01 
689 3 093 Jul 2001 355,162500 Local 

375,00000 503,33630 Base 

WB1M 99XO17679 LIBORFUTURrS SE1301 
700 1 002 Jul 200`1 118,212500 Local 

125,00000 167,31797 Bass 

WBIM 99XO17679 LIBOR FUTURES SEP01 
701 100MM20011 1,182,250000 Local 

1,250,000 00 1,673,356 65 Base 
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3,20 SCAIN W=-IM111 kW~ 1*&KWf- 

aso Currency USID - US DOLLAR 
Asset It) Security Name Security Description Close Ex Rate Trd Dts of Ong Trd 

Lot Contracts Trd Date Notional Notional Future GnfLs 
Ticker Notional Pa St! Date Proceeds Cost Future Gn(L9 Base Cum Gn1Ls Not Base Future Gn/L 

WB1M 99XO17679 LIBORFUTURES SEP01 
M 4 094 Jul 2001 473,650000 Local 473,27500 37500 

500,00000 672,63037 Base 669,66048 532 54 000 53254 

WBIM 99XO17679 LIBORFUTURES SEP01 
755 4 005 Jul 2001 473600000 Local 473,18750 41250 

500,000 DD 676,111 36 Base 669,12269 59889 000 58889 

W81M 99XO17679 LIBORFUTURES SEP01 
792 3 026 Jul 2001 355,237500 Local 354,71250 52500 

37500000 507.91858 awe 499,37613 75065 000 75065 

99XO17679 Total 
14,083,325 00 Local 14,053,537 50 29,78750 

20,404 536 09 Base 20,082 .682 21 43.91810 000 43,91810 

WB1M 99XO19626 LIBORFUTURES DEC01 
017 7 00 Aug 2001 831,425000 Local 826,96250 4,46250 

875,00000 1,202,573 12 Base 1,170,270 22 6,45456 000 6,45456 

WBIM 99XO19826 LIBOR FUTURES OEC01 
024 3 017 Oct 2001 358,950000 Local 354,675 OD 4,27500 

375,00000 520,90824 awe 502,64542 6,20388 000 6,20388 

WB1M 99XO19626 LIBOR FUTURES DEC01 
025 8 C16 Sep 2001 957,600000 Local 945,01250 12.58750 

1,000,000 00 1,407,394 72 Base 1 .323,880 22 18,49985 000 18,49985 

WB1M 99XO19626 LIBORFUTURES DEC01 
DrA 1 CM Oct 2001 119,67SO00 Local 118,22500 1,45000 

125,00000 172,88251 Base 167,54847 2,09467 000 2,09467 

WBIM 99XO19626 LIBOR FUTURES DEC01 
066 1 CIE Oct 2001 119,662500 Local 118,22500 1,43750 

125,00000 172,86445 awe 167,W 47 2,07661 000 2,07661 
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C6MPOS SMESTREET 

0 ViezvQal~',' . june3,2002 --Ja.nua 1- . W, De~'~m6eK, 420 SwrIft 

lase Currency USD -US DOLLAR 
und Asset ID Security Name Security Description Close Ex Rate Trd We of Ong Trd 
Lot Contracts Trd Date Notional Notional Future GrdLa 
Ticker Nollional Pa Stl Data Proceeds Cost Future Gn/Ls Base Cuff Gn/Ls Not Base Future Gn/L 

WBIM 99XO19626 LIBORFUTURES DEC01 
069 6 26 Aug 2001 712,950 DOO Local 708,57500 4,37500 

750,00000 1,032,565 49 Base 1 .001,027 91 6,33631 000 6,33631 

WBIM 99XO19626 LIBORFUTURES DEC01 
101 4 QG Sep 2001 478,450000 Local 472,45000 6,00000 

500,00000 705,66591 Base 661,61898 8,849 4D 000 8,84940 

WBIM 99XO19626 LIBORFUTURES DEC01 
108 1 CG Oct 2001 119,712500 Local 118,22500 1,48750 

12500000 172,17052 Base 167,54847 2,13932 000 2,13932 

WB1M 99XO19626 LIBOR FUTURES DEC01 
119 6 Q9 Aug 2001 713,250000 Local 707,96250 5,28750 

750,00000 1,035,567 68 Base 997,25973 7,67692 000 7,67692 

WBIM 99XO19626 LIBORFUTURES DEC011 
144 1 00 Aug 2001 118,462500 Local 117.98750 47500 

12500000 169,63830 Base 165,58366 68020 000 68020 

WBlM 99XO19626 LIBORFUTURES DEC01 
147 1 09 Sep 2001 119,637500 Local 118,11260 1,52500 

125,00000 176,54906 Base 165,40475 2,25044 000 2.25044 

WBIM 99XO19626 LIBOR FUTURES DEC011 
155 2 M2 Oct 2001 239,450000 Local 236,55000 2.90000 

250,00000 341,86277 Base 335.92466 4,14033 000 4,14033 

WB1M 99XO19626 LIBORFUTURES OEC01 
175 2 00 Aug 2001 237,825000 Local 235,812 5D 2,01250 

250,00000 344,70356 Base 331,85893 2.91692 000 2,91692 

WB1M 9SX019626 LIBORFUTURES DEC01 
176 4 00 Aug 2001 475,700000 Local 471,65000 4,05000 

500.00000 689,47958 Bass 663,75305 5,87007 000 5,87007 
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COM~osite 

JanuarYDZ,2001 tor Dedember-j4,-,'2001 Viewdate june 3, 2002 
STATE STREET. 

ase Currency USD - US DOLLAR 
und Asset ID Security Narno Security Description Close Ex Rate Trd Dts of Ong Trd 
Lot Contracts Trd Date Notional Notional Future Gn/1 .9 
Ticker Notional pa SO Date proceeds Cost Future Gn1Ls Base Curr GrdLs Not Base Future Gn/L 

WB1M 99XO19626 LIBORFUTURES DEC01 
192 3 CKB Oct 2001 359,137500 Local 354,75000 4,38750 

375,00000 510,26256 ewe 506,441 10 6,23376 000 6,23376 

W81M 99XO19626 LIBORFUTURES DEC01 
206 5 09 Aug 2001 593,750000 Local 590.00000 3,75000 

625,1300 00 846,98437 Base 828,00600 5,34937 000 5,34937 

WBIM 99XO19626 LIBORFUTURES OEC01 
206 3 60 Jan 2001 354,487500 Local 353,75000 73750 

37500000 533,46824 Base 513,39737 1.10987 000 1,10987 

WB1M 99XO19626 LIBORFUTURES DEC01 
208 3 W Oct 2001 358,650000 Local 354,40000 4,25000 

375,00000 530,22816 awe 498,06219 628320 000 6,28320 

W81M 99XO19626 LIBORFUTURES DEC01 
247 2 M Oct 2001 239,675000 Local 236,57500 3,10000 

250,00000 34053024 Base 338,25494 4,40448 000 4,40448 

WBIM 99XO19626 LIBORFUTURES DEC01 
247 CXL -2 = Oct 2001 -239,675 000 Local -236,57500 -3,10000 

.250,00000 -340,53024 awe -338,25494 -4,40448 000 -440448 

WB1M 99XO19626 LIBOR FUTURES DEC01 
256 3 03 Sep 2001 356,962500 Local 353,73750 3,22500 

375,00000 517.45284 Base 497,81478 4,67496 000 4,67496 

WB1M 99XO19626 LIBORFUTURES DEC01 
257 1 QM Oct 2001 119,537500 Local 118,15000 1,38750 

125,D00 00 175,277114 Base 167,21770 2,03449 000 2,03449 

WB1M 99XO19626 LIBORFUTURES DEC01 
258 2 W Oct 2001 239.675000 Local 236,57500 3.10000 

250,00000 34096166 Base 338,25494 4,41006 000 441006 
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"u, Stat,b~nent 31 -dJ3 ~'I' ,T&C6fi 't-r, Reahz~ -4h/,Lo§8' Ful 
d6mp~`Bite~ Yf 9WE SIREET 

066 . 2 JqnuqTy'*'01,,T"' ece View Date- june-3,1602 

a" Currency USD - US DOLLAR 
und Asset ID Security Name Security Description Close Ex Rate Trd We of OrIg Trd 
Lot Contracts Trot Date Notional Noflonal Future GnILs 
Ticker Notional Pa Stl Date Proceeds Cost Future Gn/Ls Base Curr Gn/1-9 Not Base Future GnIl . 

WBIM 99XO19626 LIBORFUTURES DEC01 
261 100BAug2001 1,188,625000 Local 1,180,175 00 8,45000 

1 .250,000 00 1,698,90171 Base 1,656.363 94 12.07759 000 12,07759 

WBIM 99XO19626 LIBORFUTURES DEC01 
262 7 03 Aug 2001 832,125000 Local 826.26250 5,862SO 

875,00000 1,189,366 26 Base 1,159,1124 67 8,37927 000 8,37927 

WGIM 99XO19626 LIBORFUTURES DEC01 
281 5 0@ Sep 2001 594.750000 Local S89,78750 4,96260 

625,00000 860,06798 Base 826,28014 7.17628 000 7,17628 

WBlM 99XO19626 LIBORFUTURES DEC01 
282 1 00 Sep 2001 118,787500 Local 117,97500 81250 

125.00000 171,77860 Base 165,09422 1,17496 000 1,17496 

WBiM 99XO19626 LIBORFUTURES DECOI 
285 7 M Jan 2001 827,225000 Local 825,27500 1,95000 

875,00000 1,235,212 37 Base 1,206,538 66 2,911 74 000 2,911 74 

W81M 99XO19626 LIBORFUTURES DEC01 
289 2 MS Oct 2001 239,750000 Local 236,57500 3,17500 

250,00000 342,72263 Base 338.26493 4,53866 000 463866 

WBW 99XO19626 LISORFUTURES DEC01 
309 2 02 Oct 2001 239.150000 Loral 236,30000 2.85000 

260,00000 353.10498 Bass 334,43539 4,20803 000 4,20803 

WBIM 99=9626 LIBORFUTURES DEC01 
321 4 06 Aug 2001 475,650000 Local 472,15000 3,50000 

50000000 673,33014 Base 662,75695 4,95460 000 4,95460 

WBIM 99XO19626 LIBOR FUTURES DEC01 
329 1 (ME Oct 2001 119,825000 Local 118.28750 1,53750 

125,00000 171 697 24 Base 169,12747 2,20308 000 2,20308 
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-statement Realilld' 'C~ziin"-/Uosg',---FU'ffires'.Confta:ct5 
Cdm~pb'site SMESTREET 
january0l,2001- to' De'~_einb~r3l,2001 View Date June 3,2002 

ase Currency USO - US DOLLAR i, 
und Asset ID Security Name Security DQscnptlcn Close Ex Rate Trd Dts of Ong Trd 
Lot Contracts Trd Date Notional Notional Future GnILs 
Ticker Notional Fa Still Data Proceeds Cost Future GntLs Base Curr GnILs Net Base Future Gn/L 

1,35000 
1,93442 

4,27500 
6,21030 

1,51250 
2,23381 

62500 
93494 

30000 
"7 00 

1.350 DO 
1,95980 

6,23750 
9,05873 

3.01250 
4.46031 

4,81250 
7,03732 

000 

000 

000 

000 

000 

000 

4,46031 000 
I 

000 7,03732 
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WB1M 99XO19626 LIBORFLITURES 
I 

DECOI 
330 1 (26 Oct 2001 119,812500 Local 118,46250 

125,00000 171,67933 Base 168,64322 

WB1M 99XO19626 LIBORFUTURES DECOI 
331 5 05 Sep 2001 594,187500 Local 589,91250 

62500000 863,17619 Base 825,52356 

WBIM 99XG19626 LIBORFLITURES DFC01 
346 1 = Oct 2001 119,662500 Local 118,15000 

125,00000 17672955 Base 167,21770 

WBIM 99XO19626 LIBORFUTURES DEC01 
347 2 M5 Jan 2001 236,375000 LWA 235.76000 

250,00000 353,59336 Base 346,55250 

WB1M 99XO19626 LIBORFLITURES DEC01 
378 3 W Jan 2001 354,750000 Local 354,45000 

37500000 528,57751 Base 533,97893 

WBIM 99XO19626 LIBORFLITURES DEC01 
378 1 CD Oct 2001 119.837500 Local 118,48750 

125,00000 173,96810 Base 168,79729 

WBIM 99XO19626 LIBORFUTURES DEC01 
392 7 08 Sep 2001 832,650000 Local 826,41250 

875.00000 1 .209,257 60 Base 1,159,741 56 

WB1M 99XO19626 LIBORFLITURES DEC01 
419 2 W Oct 2001 239,250000 twat 236,23750 

250,00000 354,23355 Base 336,24814 

WB1M 99XO19626 LIBORFUTURES DECOI 
427 5 07 Sep 2001 595,375000 Local 59056250 

625,00000 870,61686 Base 83050804 

000 

1,93442 

6,21030 

2,23381 

93494 

44700 

195980 

9,05873 



Stafeirient 31 Rezd1,ie'd, .GaiA'/'L,, 
COM~jbsiie 

jantia ' 01".260, - 4o"'ID'e", ry Itine 3, 2002 
STATE STREET 

lase Currency USID - US DOLLAR 
~und Asset ID Security Name Security Description Close Ex Rate Trd Dts of Orig Trd 
Lot Contracts Trd Date Notional Notional Future Gr9Ls 
Ticker Notional Ph Sit Data Proceeds Cost Future Gn/La Bass Curr GrdLs Not Base Future Gn/L 

WB1M 99XO19626 LIBORFUTURES DEC01 
427 4 00 Aug 2001 475,900000 Local 471,88750 4,01250 

500,00000 676,44426 Base 661,751 56 5,70337 000 5,70337 

WBIM 99XO19626 LIBORFUTURES DEC01 
438 3 003 Jul 2001 354.337500 Local 353,96250 37500 

375,00000 496.32054 Base 496,75097 52526 000 52526 

WBIM 99XO19626 LIBORFUTURES OEM 
449 1 (M Oct 2001 119,612500 Local 118,08750 1,52500 

125.00000 175,62703 Base 169,03045 2,23916 000 2,23916 

WB1M 99XO19626 LIBORFUTURES DEC01 
451 2 GM Oct 2001 239,1100 000 Local 237,42500 2,37500 

250,00000 349,24472 Base 342,08546 3.45896 000 3,45896 

WB1M 99XO19626 LIBORFUTURES DEC01 
457 2 00 Aug 2001 238,025000 Local 235.90000 2,12500 

250,0DO 00 339,59027 Base 330,70821 3,03174 000 3,031 74 

WBIM 99XO19626 LIBOR FUTURES DEC01 
460 4 00 Aug 2001 476,000000 Local 471,80000 4,20000 

500,00000 679,ID920 Base 661,41642 5.99214 000 5,99214 

WB`IM 99XO19626 LIBORFUTURES DEC01 
461 100 Sep 2001 119,137500 Local 118,11250 1,02500 

125,00000 173,73822 awe 166,10161 1,49476 000 1,49476 

WBIM 99XO19626 LIBORFUTURES DEC01 
482 '1 006 Jul 2001 118.150000 Local 117,98750 16250 

125,00000 165,39819 Base 165,58366 22748 000 22748 

WRIM 99XO19626 LIBORFUTURES DEC01 
486 3 00 Aug 2001 357,037500 Local 353,85000 3,18750 

375,00000 507,67162 Base 496,06232 453231 000 4,53231 
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Fdtuies witfid ate,ment 31 
e C61hPbSit 

January 01, 2001 to . 'Dedinber 31, 2001 View bate- June 3, 2002 - 
San STREn 
SeAlfq hm-f a u&~dkw-~ I *A Amkl 

ase Currency USD - US DOLLAR 
und Asset ID Security Name Security Description Close Fx Rate Trd Dts of Orig Trd 
Lot Contracts Trd Date Notional Notional Future Gn(Ls 
Ticker Notional pe Stl Data Proceeds Cost Future Gn/Ls Base Curr Gn/Ls Not Base Future Gn/l. 

W81M 99XO19626 LIBORFUTURES DEC01 
487 2 00 Aug 2001 238,000000 Local 235,91250 2.08750 

250,DDO 00 338,41220 Bass 329,93538 2,96822 000 2,96822 

WBIM 99XO19626 LIBORFLJTURES DEC01 
493 1 M Oct 2001 119,887500 Local 119,56250 32500 

125,00000 176,96594 Base 173,41345 47973 000 47973 

WBlM 99XO19626 LIBORFUTURES DEC01 
494 4 MB Oct 2001 478,300000 Local 472,38750 5.91250 

500,00000 701,47478 Base 676,17546 8,67128 000 8,671 2B 

WBIM 99XO19626 LIBORFUTURES DEC01 
523 6 06 Aug 2001 713,550000 Local 707,77500 5,77500 

750.00000 1013,81184 Base 987.48768 8,20512 000 820512 

WBIM 99XG19626 LIBORFUTURES DEC01 
524 1 00 Aug 2001 118,937600 Local 117,96250 97500 

'125,00000 168,98640 Base 164,58128 1,38528 000 1,38528 

WB1M 99XG19626 LIBORFUTURES DEC01 
560 1100 Sep 2001 1,314,637 500 Local 1,299,362 50 15,27600 

1 375,00000 1,922,262 95 Base 1,827,293 48 2233511 000 22,33511 

WB1M 99XO19626 LIBORFUTURES DEC01 
561 5 08 Aug 21101 594,000 000 Local 589,B12 50 4,18750 

625,00000 857,43900 Base 822,90640 6.1344 66 000 6,04466 

WB1M 99XO19626 LIBOR FUTURES DEC01 
561 4 06 Sep 2001 478,DOO ODO Local 472,50000 5,50000 

500,00000 698,93160 Base 664,47675 8,04210 000 8,042 '10 

WB1M 99XO19626 LIBORFUTURES DEC01 
562 8 08 Sep 2G01 955,900000 Local 94482500 1107500 

1,000,000 00 1,397,716 9B Base 133284090 16.19387 000 16,19387 
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7- Statemeht 3 Reallii&d,G~ih/bo`s~ -~Tultiufe§~C_ gicts-~ 
Composite STMF-, 
-,JanualY011,,2001',-t61 '6e VJWLMMffr~ 3,"2002 1 ceh& Z-view ~ate June 

ase Currency USD . US DOLLAR 
Lind Asset ID Security Name Security Description Close Ex Rate Trd Dts of Orig Trd 
Lot Contracts Trd Date Notional Notional Future GrVLs 
Ticker Notional pe Stl Date Proceeds Cost Future GnILs Base Curr Gn/Ls Not Base Future Gn/L 

WB1M 99XO19626 LIBORFUTURES DECOI 
599 3 06 Aug 2001 356,400000 Local 353,86250 2,53750 

375,00000 514,320 114 Base 495,94977 3 661 B6 000 3,661 86 

WBlM 99XO19626 LIBORFUTURES DEC01 
603 106 Aug 2001 118,787500 Local 117,93750 85000 

125,00000 171.42224 Base 166,78721 1,22664 000 1,22664 

WBIM 99XO19626 LIBORFUTURES OECOI 
612 9 09 Sep 2001 1,075,837 500 Local 1,063,012 50 12,826 DO 

1,125,000 00 1,57943703 Base 1,500,229 55 18,82839 000 1882839 

WB1M 99XO19626 LIBORFUTURES DECOI 
634 6 M Oct 2001 717,076000 Local 708,65000 8,42500 

750,0W 00 1,035,026 06 Base 1,01436161 12,160 65 000 12,16065 

WB1M 99=9626 LIGORFUTURES DECOI 
639 4 00 Aug 2001 475,450000 Local 471,75000 3.70000 

500,00000 686,59735 Base 687,14886 5,34317 000 5,34317 

WBIM 99XO19626 LIBORFUTURES DECM 
667 10 00 Sep 2001 1,196.125 000 Local 1,181,950 00 14,17500 

1,250,000 00 1,753,160 41 Base 1,664,066 3B 20,77629 000 20,77629 

WB1M 99XQ19626 LIBORFLITURES DECOI 
677 100 Aug 2001 118,826000 Local 117,95000 87500 

125,00000 171,64271 Base 166,80489 1,26304 000 1,26394 

W81M 99XO19626 LIBORFUTURES DECOI 
678 1 QO Aug 2001 118,837500 Loral 117,95000 88750 

125,00000 171,66077 Base 166,804 B9 1,28199 000 1,28199 

WB1M 99XO19626 LIBOR FUTURES DEC01 
678 1 C12 Oct 2001 119,562500 Local 118,11250 1,45000 

125,00000 173,42541 Base 169,06623 2,10323 000 2,10323 
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CO'M t6 POS, 
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STATE STREET 
5M1,j)Mr1wftW 1~.~ 1*4dvat. 3, 2002 im 

ass Currency USD - US DOLLAR 
und Asset ID Security Name Security Description Close Ex . Rate Trd One of Ong Trd 
Lot Contracts Trd Date Notional Notional Future Gn/La 
Ticker Notional pa SO Date Proceeds Cost Future Gn/Le Sam Curr Gn[Ls Not Bass Future Gn/L 

WBIM 99XO19626 LIBORFUTURES DEC01 
679 4 90 Aug 2001 475,250000 Local 471,80000 3,45000 

500,00000 686,49863 Base 667,21956 4,98353 000 4,98353 

WB1M 99XO19626 LIBORFUTURES OEC01 
702 8 002 Jul 2001 943,300000 Local 943,80000 -50000 

1,000,000 00 1,335.146 82 Base 1 .321,414 38 -70770 000 -70770 

WB1M 99XO19626 LIBORFUTURES DEC01 
703 5 002 Jul 2001 589.625000 Local 589,88750 -26250 

625,00000 834,55523 Base 826,29085 -371 54 000 -371 54 

WB1M 99XO19626 LIBORFUTURES DEC01 
705 6 W Sep 2001 718,125000 Local 709,35000 8,77500 

750,00000 1.051 .694 07 Base 996,28208 12,85099 000 12,85099 

W81M 99XO19626 LIBORFUTURES DEC01 
723 4 90 Aug 2001 475,150000 Local 472,10000 3,05000 

500,ODO 00 688,06472 Base 666,27473 4,41671 000 4,41671 

WBIM 99XO19626 LIBOR FUTURES DEC01 
747 11 a@ Sep 2001 1,316,287 500 Local 1,300,475 00 15,81250 

1,375,000 00 1,927,834 68 Base 1,826,517 14 23,15899 000 23,15899 

WBIM 99XO19626 LIBORFUTURES DEC01 
749 1 OM Oct 2001 119,587500 Local 118,11250 1,47500 

125.00000 173.05507 Base 169,06624 2,13447 coo 2,13447 

W51M 99XO19626 LIBORFUTURES DEC01 
754 8 QQ Aug 2001 950,100 DOO Local 944,53750 5,56250 

1,000,000 00 1.383J55 58 Base 1,334,017 93 6,09789 000 809789 

WB`1M 99XO19626 LIBOR FUTURES DECOi 
757 1 99 Aug 2001 118,750000 Local 118,11250 63750 

125.00000 172,87625 Base 167,02289 92807 000 92807 
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Ian Currency USD - US DOLLAR 
und Asset 10 Security N2M& Security Description Close Ex Rate Trd Me of Orig Trd 
Lot Contracts Trd Date Notional Notional Future GrdL9 
Ticker Notional Pa Stl Date Proceeds Cost Future Gn/1-8 Base Cuff Gn/Ls Not Base Future Gn/L 

WB1M 99X019626 LIBOR FUTURES DEC01 
779 2 CM Oct 2001 239,175000 Local 236,28750 2,88750 

260,00000 346,22973 Base 337.85558 4,17995 000 4,17995 

WBIM 99XO19626 LIBORFUTURES DEC01 
789 4 QO Aug 2001 475,300000 Local 472,52500 2,77500 

500,00000 687,66404 ewe 66B,599 31 4,01487 000 4,01487 
2 

99XO19626 Total 34,059,500 00 Local 33,770,275 00 289,22500 
49,380,068 92 Base 47,687,335 76 420,04897 000 420,04897 

WB`1M 99XO22885 LIBORFUTURES SEP02 
024 1 QG Sep 2001 118,912600 Local 118,11250 80000 

126,00000 174,76570 Bass 167,45990 1,17576 000 1 17576 

WBIM 99XO22885 LIBOR FUTURES SEP02 
087 1 09 Nov 2001 120,012500 Local 118,26250 1,75000 

125,00000 174,96622 Base 171,409 67 2,65133 000 2,551 33 

WB`IM 99XD22885 LIBOR FUTURES SEP02 
292 3 CM Oct 2001 358,162500 Local 354,68750 3,47500 

3T5,000 00 511,99329 Base 503,96456 4,96751 000 496751 

W81M 99XO22885 LIBOR FUTURES SEP02 
332 2 OE Oct 2001 238,675000 Local 236,06250 2,61250 

250,00000 341 .99741 ewe 340,70901 3,74345 000 3,74345 

W131M 99XO22885 LIBOR FUTURES SEP02 
381 1 (211 Oct 2001 119,437500 Local 118,11250 1,32500 

125,00000 173,38742 Base 170,61351 1,92350 000 1,92350 

WBlM 99X022885 LIBOR FUTURES SEP02 
452 2 M) Oct 2001 239,225000 Local 236,02500 3,20000 

250,00000 348,40729 Base 342,69622 4,66049 000 4,66049 
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tatem' ent 31 oh-tracts 
C OMPOSite- STAI E STREET 

jar~udry 01, 2001 to - -Dec'e ttber)i, 2bOl -Ju e View Date- n 3,2002 

as& Currency USD - US DOLLAR 
und Asset ID Security Name Security Description Close Ex Rate Trd Dis of Orig Trd 
Lot Contracts Trd Date Notional Notional Future GrJL9 
Ticker Notional pa SO Date proceeds Cost Future GnfLs Bass Curr GrULs Not Base Future Gn[L 

WBlM 99XO22985 LIBOR FUTURES SEP02 
494 10 Oct 2001 119,575000 Local 118,00000 1,57500 

125,00000 176,50466 Bwe 170,67520 2,32486 000 2.32486 

WB1M 99X022885 LIBOR FUTURES SEP02 
537 1 00 Dec 2001 119487500 Local 118,27500 1,21250 

125,00000 169,80369 Base 171,45144 1,72308 000 1,72308 

WB1M 99X022885 LIBORFUTURES SEP02 
550 103 Nov 2001 119,637500 Local 118,05000 1,58750 

125,DOO 00 174,98181 Base 170,97182 2,32188 000 2321 88 

WB1R 99XO22885 LIBOR FUTURES SEP02 
600 4 00 Sep 2001 474,590000 Local 465,01000 9,58000 

500,00000 698,50171 Base 684,401 86 1409985 000 14,09985 

WB1R 99X022885 LIBOR FUTURES SEP02 
601 120 (10 Sep 2001 14,236,200 000 Local 13,950,300 00 285,90000 

15,000,000 00 20.952,1143 52 awe 20,532,055 81 420.78771 000 42078771 

WBIM 99X022885 LIBOR FUTURES SEP02 
662 1 05 Nov 2001 119,762500 Local 118.16250 1,60000 

126,00000 174,47001 Bwe 171,56013 2,33088 000 2,33088 

WBIM 99XO22885 LIBOR FUTURES SEP02 
663 1 QO Sep 2001 118,725000 Local 118,00000 72500 

125,00000 174,01523 ewe 168,32700 1,06263 000 1,06263 

WB1M 99XO22885 LIBOR FUTURES SEP02 
697 2 05 Doc 2001 2311,300 000 Local 236,48750 1,81250 

250.00000 338,791 11 Base 343,17843 2,57683 000 2,57683 

W81M 99XO22885 LIBOR FUTURES SEP02 
761 1 CM Sep 2001 118850000 Local 118,07500 77500 

125,00000 174,06771 Bwe 168,76460 1,13507 000 1,13507 
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99XO22885 Total 
16,859 .552 50 Local 16,541,622 50 317,93000 
24,759,496 78 Base 24,278,239 16 467,38483 000 467.3B4 83 

WBIR 99XO34831 STERLING SHORT (WEST 93 CALL) SEP01 
592 76 W Sep 2001 158,935000 Local 136,32500 22.610 00 

9,500,000 00 232,53789 Base 196,04896 33,08070 000 33,08070 

WB1R 99XO34831 STERLING SHORT (WEST 93 CALL) SEP01 
593 21 00r Sep 2001 44.703750 Local 37,66875 7,03500 

2,625,000 00 65,40608 Bass 54,17142 10,29291 000 10,29291 

WBIR 99XD34831 STERLING SHORT (WEST 93 CALL) SEP01 
594 5 OV Sep 2001 10,393750 Local 8,96875 1,42500 

625,00000 15,207 10 Base 12,89796 2,08492 000 2,0114 92 

WBlR 99XO34831 STERLING SHORT (WEST 93 CALL) SEP01 
595 12 W Sep 2001 25,245000 Local 21,52500 3,72000 

1 500,00000 36,93597 Base 30,95510 5,44273 000 5,44273 

WBIR 99XO34831 STERLING SHORT (WEST 93 CALL) SEP01 
596 5 00 Sep 2001 12.687500 Local 8,96675 3,71875 

625.00000 18,67347 Base 12,89796 6,47326 000 5,47326 

99XO34831 Total 
251,96500 Local 213.45625 38,50875 
368,76051 Base 306,97140 56,37452 000 56,37452 

POUND STERLING Total 110,331,060 00 Local 109,263,006 25 1.068,053 75 
159,619,857 63 Base 156.068,009 53 1,553,717 55 000 1,553,717 55 

US DOLLAR 
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WBIY 280993999 EURODOLLAR FUTURES JUN02 
062 132 096 Jul 2001 31,571,760 000 Local 31,574,197 38 -2,43738 

33,000,000 00 31,571,760 00 Base 31,574,197 38 -2,43738 000 -2,43738 

WBIY 280993999 EURODOLLAR FUTURES JUN02 
062 CXL -132 026 Jul 2001 -31,571,760 000 Local -31,574,197 38 2,43738 

-33,000,000 00 -31,571,760 00 Base -31,574,197 38 2,43738 000 243738 

WBlY 280993999 EURODOLLAR FUTURES JUN02 
063 132 026 Jul 2001 31,580,340 000 Local 31,574,197 38 6,14262 

33,000,000 00 31,580,340 00 Bass 31,574,197 38 6,14262 000 6,14262 

WBIM 280993999 EURODOLLAR FUTURES JUN02 
079 10 06 Aug 2001 2,400 803 000 Local 2.390,100 00 10,70300 

2,500,000 00 2,400,803 00 Base 2,390,100 00 10,70300 000 10,70300 

WB1M 280993999 EURODOLLAR FUTURES JUN02 
107 108 Sep 20011 242,592800 Local 239,50000 3,09280 

25000000 24259280 awe 239,50000 3,09200 000 3,09280 

WBlM 280993999 EURODOLLAR FUTURES JUN02 
124 1 Q9 Aug 2001 240,380300 Local 239,46250 91780 

250,00000 240,38030 Base 239,46250 91780 000 91780 

W81M 280993999 EURODOLLAR FUTURES JUN02 
128 5 M Dec; 2001 1,217,107 000 Local 1,197.437 50 19,66950 

1,250,000 00 1,217.107 00 Base 1,197,437 50 19,66950 000 19,66950 

WBlM 280993999 EURODOLLAR FUTURES JUN02 
129 3 09 Dec 2001 730,189200 Local 718,46250 11,72670 

750,00000 730,18920 Base 718,46250 11,72670 000 11,72670 

WBlM 280993999 EURODOLLAR FUTURES JUN02 
190 10 99 Dec: 2001 2,436,839 000 Local 2,427.393 20 9,44580 

2,500.000 00 2,436,839 00 Base 2,427,393 20 9,44580 000 9,44580 
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WBIM 280993999 EURODOLLAR FUTURES JUN02 
214 8 00 Doe 2001 1,949,171200 Local 1,915,675 00 33,49620 

2,Q00,000 00 1,949,17120 Base 1,915,675 00 33,49620 000 33,49620 

WBIZ 280993999 EURODOLLAR FUTURES JUN02 
242 163 (28 Nov 2001 39,671,347 500 Local 39,787,077 50 -115,73000 

40,750,000 00 39.671,347 50 Bass 39,787,077 50 -115,73000 000 -115,73000 

WBIZ 280993999 EURODOLLAR FUTURES JUN02 
242 CXL -163 (W Nov 2001 -39,671,347 500 Local -39,787,077 50 115,73000 

-40,750,ODO 00 -39,671,347 50 Base -39,787,077 50 115,73000 000 115,73000 

WBIZ 280993999 EURODOLLAR FUTURES JUN02 
244 163 GO Nov 2001 39,671,347 500 Local 39,787,077 50 .115,73000 

40,750.000 00 39,671,347 50 ewe 39,707.077 50 -115,73000 000 -115,73000 

WB1M 280993999 EURODOLLAR FUTURES JUN02 
263 6 GO Dec 2001 1,462,628 400 Local 1,458,737 50 3,89090 

1,500,000 00 1,462,628 40 Base 1,458,737 60 3.89090 000 3,89090 

W81M 280993999 EURODOLLAR FUTURES JUN02 
286 1 M Sep 2001 240,530300 Local 239,46250 1,06780 

250.00000 240,53030 Base 239,46250 1,06780 000 1,06780 

WBIM 280993999 EURODOLLAR FUTURES JUN02 
287 6 00 Sep 2001 1,442,956 800 Local 1,436,775 00 6,18180 

1,500,000 00 1,442,956 80 Base 1,436,775 00 6,18180 000 6,18180 

WBIM 280993999 EURODOLLAR FUTURES JUN02 
312 1 M3 Oct 2001 243,292600 Local 239,50000 3,79280 

250,00000 243,29280 Base 239.50000 3,79280 coo 3,79280 

WBlM 280993999 EURODOLLAR FUTURES JUN02 
339 2 05 Sep 2001 480,160600 Local 47892500 1,23560 

500,00000 480,16060 Base 478,92500 1,23560 000 1,23560 
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WB1M 280993999 EURODOLLAR FUTURES JUN02 
340 2 aG Nov 2001 487,017800 Local 479,02500 7,99280 

500,00000 487,01780 Bass 479.025 OD 7,99280 000 7,99280 

WB1M 280993999 EURODOLLAR FUTURES JUN02 
350 2 W Oct 2001 486,560600 Local 479,00000 7,56060 

5()0,00000 486.56060 Base 479,00000 7,56060 000 756060 

W81M 260993999 EURODOLLAR FUTURES JUN02 
359 9 07 Aug 2001 2,155,997 7DO Local 2,137,825 00 18,17270 

2,250,000 00 2,155,997 70 ewe 2,137,825 DD 18,17270 000 18,17270 

W81M 280993999 EURODOLLAR FUTURES JUN02 
399 1 08 Aug 2001 239,626500 Local 238,06250 1 .56400 

250,00000 239,62650 Base 238,06250 1,564 00 000 1,56400 

W81M 280993999 EURODOLLAR FUTURES JUN02 
403 4 08 Aug 2001 958.700000 Local 952,21250 6,48750 

1 000,00000 95870000 Base 952,21250 648750 000 648750 

W81M 280993999 EURODOLLAR FUTURES JUN02 
406 2 08 Sep 2001 480,785600 Local 478,92500 1,86060 

500,00000 480,78560 Base 478,92500 1,86060 000 1,86060 

WB1M 280993999 EURODOLLAR FUTURES JUN02 
426 1 (13 Oct 2001 243,355300 Local 239,50000 3,85530 

250,00000 243,35530 Bass 239,50000 3,85530 000 3,85530 

WBIM 280993999 EURODOLLAR FUTURES JUN02 
427 1 ME Oct 2001 243,342800 Local 239.50000 3,84280 

250,00000 243,34280 ewe 239,50000 3.1142 80 000 384280 

W81M 280993999 EURODOLLAR FUTURES JUN02 
430 4 00 Sep 2001 963,S71 200 Local 957,85000 5,721 20 

1,000,000 00 963,57120 Base 957,85000 5,721 20 000 5,721 20 
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WBIM 280993999 EURODOLLAR FUTURES JUN02 
432 2 09 Aug 2001 479,910600 Local 476,35000 3,56060 

500,00000 479,91060 Base 476,35000 3,56060 000 3,56060 

WB1H 280993999 EURODOLLAR FUTURES JUN02 
438 130 006 Ad 2001 31,101,850 0130 Local 31,095,800 13 6,04987 

32,500,000 00 31,101,850 00 Base 31 .095,800 13 6,04987 000 6,04987 

INSIM 280993999 EURODOLLAR FUTURES JUN02 
440 3 06 Nov 2001 729,139200 Local 718,60000 10,53920 

750,00000 729,13920 Bus 718.60000 10,53920 000 10,53920 

WBlM 280993999 EURODOLLAR FUTURES JUN02 
463 2 (10 Aug 2001 480,110600 Local 47685000 3,26060 

500,00000 480,11060 Base 476,85000 3,26060 000 3,260 60 

WB1M 280993999 EURODOLLAR FUTURES JUN02 
466 3 00 Sep 2001 722,865900 Local M.387 50 4,47640 

750,00000 722,86590 Base 718,38750 4,47840 000 4,47840 

WBIM 280993999 EURODOLLAR FUTURES JUN02 
471 2 00 Sep 2001 481,960600 Local 478,92500 3,03560 

500,00000 481,96060 Bus 478,92500 3,03560 0 C0 3,03560 

WBIM 280993999 EURODOLLAR FUTURES JUN02 
504 2 Ell Oct 2001 486.585600 Local 479,00000 7,58560 

500,00000 486,68560 Base 479,00000 7,58560 000 7,58560 

WB1M 280993999 EURODOLLAR FUTURES JUN02 
512 13 611 Sep 2001 3,147,631 400 Local 3,113,137 50 34,39390 

3.250,000 00 3,147,531 40 Base 3,113,137,50 34,39390 coo 34,39390 

WBlM 280993999 EURODOLLAR FUTURES JUN02 
513 33 60 Sep 2001 7,969,474 900 Local 7,902,675 00 66,79990 

8,250,000 00 7,989,474 90 Base 7,902,675 00 86.79990 000 86,79990 
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WBlY 280993999 EURODOLLAR FUTURES JUN02 
546 28 CM Nov 2001 6,814,710 000 Local 6,834,590 00 -19,88000 

7,000,000 00 6,814,710 00 Base 6,834.590 00 -19,88000 000 -19,880 00 

WBlY 280993999 EURODOLLAR FUTURES JUN02 
546 CXL -28 CIO Nov 2001 -6 .814,710 000 Local -6,834,590 00 19,88000 

-7,000 000 00 -6,814,710 00 Base -6,834,590 00 1988000 000 19,88000 

WBlY 280993999 EURODOLLAR FUTURES JUN02 
548 28 0 Nov 2001 6,814,710 000 Local 6834,59000 -1988000 

7,000,000 00 6,814,710 00 awe 6,834,590 00 -19,88000 000 .19,88000 

WBIM 280993999 EURODOLLAR FUTURES JUN02 
557 19 (M Oct 2001 4,621,375 700 Local 4,550,662 50 70,71320 

4,750,DDO 00 4.621 .375 70 Bam 4,5SO,662 50 70,71320 000 7071320 

WB1M 280993999 EURODOLLAR FUTURES JUN02 
569 1 06 Aug 2001 239,792800 Local 238,57500 1,21780 

250,00000 239,79280 Base 238,57500 1,21780 000 1,21780 

WBlM 280993999 EURODOLLAR FUTURES JUN02 
571 1 (16 Sep 2001 242,242800 Loczj 239,47500 2,76780 

25000000 242,24280 Base 239,47500 2,76780 000 2,76780 

WBIM 280993999 EURODOLLAR FUTURES JUN02 
572 2 06 Sep 2001 484,385600 Local 47896250 5,42310 

500.00000 484,38560 Bass 478,96250 5,42310 000 5,42310 

WBIM 280993999 EURODOLLAR FUTURES JUN02 
590 5 00 Nov 2001 1.215,857 000 Local 1,197,875 00 17,98200 

1,250,000 00 1,215,857 00 Bass 1,197,875 00 17,98200 000 17,98200 

WB1H 280993999 EURODOLLAR FUTURES JUN02 
599 28 98 Nov 2001 6,814.710 000 Local 6,834,590 00 -19,88000 

7.000,000 00 6,814,710 00 Base 6834,59000 .19,88000 000 -19,88000 
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WBlH 280993999 EURODOLLAR FUTURES JUN02 
599 CXL -28 (M Nov 2001 -6,814,710 000 Local -6,834,59000 19,88000 

-7,00D.D00 00 -6,814,710 00 Base -6,834,590 00 19,88000 000 1988000 

WBIH 280993999 EURODOLLAR FUTURES JUN02 
601 28 08 Nov 2001 6,814,710 000 Local 6,834,590 00 -19,88000 

7,000,000 00 6,814,710 00 Base 6,834,590 00 -19,88000 000 .19,88000 

WBIM 280993999 EURODOLLAR FUTURES JUN02 
609 3 08 Aug 2001 719,603400 Local 716,12500 3,47840 

750,00000 7`19,603 40 Base 716,12500 3,47840 000 3,47840 

WB1M 280993999 EURODOLLAR FUTURES JUN02 
609 2 09 Dec 2001 487,100000 Local 478,82500 8,27500 

500,00000 487,10000 Bass 478,82500 8,27500 000 827500 

WBIM 280993999 EURODOLLAR FUTURES JUN02 
609 CXIL -2 09 Dec 2001 -487,100 000 Local -478,82600 -8,27500 

.500,00000 -487,10000 Bass -478.62500 -8,27500 000 -8,27500 

WB1Z 280993999 EURODOLLAR FUTURES JUN02 
615 290 096 Jul 2001 69,381,050 000 Local 69,367,898 50 13,15150 

72,500,000 00 69,381,050 00 Base 69,367,898 50 13,151 50 000 13,15150 

W81M 280993999 EURODOLLAR FUTURES JUN02 
620 2 09 Dec 2001 487,092800 Local 478,82500 8,26780 

500,0D0 OD 487,09280 ewe 478,82500 8,26780 000 8,26780 

WEIM 280993999 EURODOLLAR FUTURES JUN02 
623 1009 Jul 2001 239,005300 Local 238,27500 73030 

250,00000 239.00530 Bass 238,27500 73030 000 73030 

WBIM 280993999 EURODOLLAR FUTURES JUN02 
625 5 09 Sep 2001 1,211,708 800 Local 1,197,450 00 14,25680 

1,250,000 00 1,21 1,706 80 Base 1,197,450 00 14,25660 000 14.25680 
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Ticker Notional Pa SU Data Proceeds Cost Future GnILs Base Cuff GnILs Not Base Future Grdl . 

WBlM 280993999 EURODOLLAR FUTURES JUN02 
644 6 09 Aug 2001 1.440,481 800 Local 1,430,814 60 9,66720 

1,500,000 00 1,440.481 80 Base 1,430,814 60 9,66720 000 966720 

WBlM 280993999 EURODOLLAR FUTURES JUN02 
650 1 020 Jul 2001 239.180 3DO Local 238,27500 90530 

260,00000 239,18030 B~e 238,27500 90530 000 90530 

WBIM 280993999 EURODOLLAR FUTURES JUN02 
656 5 08 Dec 2001 1,215,794 500 Local 1,197,750 00 18,04450 

1,250,000 00 1,215,794 50 Base 1,197,750 00 18.04450 000 18,04450 

WBIM 280993999 EURODOLLAR FUTURES JUN02 
657 1108 Dec 2001 2,674.885 400 Local 2,634,787 50 40,09790 

2,750,000 00 2,674,885 40 Base 2,634,787 50 40,09790 000 40,09790 

WBIM 280993999 EURODOLLAR FUTURES JUND2 
662 7 QD Nov 2001 1,704,124 800 Local 1,676,937 50 27,18730 

1,750,000 00 1,704.124 80 Base 1,676,937 50 27,18730 000 27,18730 

WBIM 280993999 EURODOLLAR FUTURES JUN02 
669 3 08 Dec 2001 731 .426700 Local 718,23750 13,18920 

750,00000 731,42670 Base 718.23750 13,18920 000 13,18920 

WBlM 280993999 EURODOLLAR FUTURES JUN02 
670 9 00 Dec 2001 2 194,392 600 Local 2,169,112 50 25,28010 

2,250,000 00 2,194,392 60 Bass 2.169,112 50 25.28010 000 25,28010 

WBlM 280993999 EURODOLLAR FUTURES JUN02 
674 1 QO Sep 2001 242,455300 Local 239,50000 2,95530 

250.00000 242,45530 Base 239,50000 2,95530 000 2,95530 

WBlM 280993999 EURODOLLAR FUTURES JUN02 
686 190 Aug 2001 240,080300 Local 238,02240 2,05790 

250,00000 240.08030 Base 23802240 2,05790 000 2,05790 
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WBIM 280993999 EURODOLLAR FUTURES JUN02 
686 CXL -1 120 Aug 2001 -240,080 300 Local -238 .02240 -2,05790 

-250,00000 -240,08030 Base .238,02240 -2,05790 000 -205790 

WBlM 280993999 EURODOLLAR FUTURES JUN02 
694 1 W Aug 2001 240,092800 Local 238,02240 2,07040 

250,00000 240,09280 Base 238,02240 2,07040 000 2,07040 

WBIM 280993999 EURODOLLAR FUTURES JUN02 
695 1 90 Aug 2001 240,080300 Local 238,02240 2,05790 

260,00000 240,08030 Base 238,02240 2,05790 000 2,05790 

WGIM 260993999 EURODOLLAR FUTURES JUN02 
726 190 Aug 2001 239,955300 Local 237,93750 201780 

250,00000 239,95530 Base 237,93750 2,01780 000 201780 

WB1M 280993999 EURODOLLAR FUTURES JUN02 
741 8 05 Dec 2001 1,945,471200 Local 1,916,350 00 29.121 20 

2,000,000 00 1,94547120 Base 1 .916,350 00 29,12120 000 29,121 20 

WB1M 280993999 EURODOLLAR FUTURES JUN02 
742 23 08 Dec 2001 5,593,517 200 Local 5,510,212 60 83.30470 

5,750,000 00 5,593.617 20 Base 5,510,212 50 83,30470 000 83,30470 

WB1M 280993999 EURODOLLAR FUTURES JUN02 
746 1 W Oct 2001 243,117800 Local 239,51250 3,60530 

250,000 DO 243,11780 Base 239,51250 3,60530 000 3,60530 

WBIM 280993999 EURODOLLAR FUTURES JUN02 
758 2 09 Aug 2001 480,060600 Local 475,87500 4,18560 

600,00000 480,06060 Base 475,87500 4,18560 000 4,18560 

WB1M 280993999 EURODOLLAR FUTURES JUNG2 
795 2 QB Nov 2001 483,017800 Local 479,12500 3,89280 

500,00000 483,01780 Base 479,12500 3,89280 000 3,89280 
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W81M 280993999 EURODOLLAR FUTURES JUN02 
795 CXL -2 (26 Nov 2001 483,017800 Local 479,12600 -3,89280 

-500,000 00 483,01780 Base 479,12SOO -3,89280 000 -3,89280 

WBlM 280993999 EURODOLLAR FUTURES JUN02 
796 3 90 Aug 2001 720,315900 Local 714.43750 5,87840 

750,00000 72031590 Base 714,43750 5,87840 000 5,87840 

WBlM 280993999 EURODOLLAR FUTURES JUN02 
797 7 (213 Nov 2001 1 700,362 300 Local 1 .676,912 50 23,44980 

1,750,000 00 1,700.362 30 Base 1,676,912 50 23,44980 000 2344980 

280993999 Total 
250,533,972 20 Local 249.930.331 11 603,64109 
260,533,972 20 Base 249,930,331 11 603,64109 000 603,641 09 

WBIZ 28099X910 EURODOLLAR FUTURES SEP02 
076 539 00 Aug 2001128 851,992 500 Local 128,781,03180 70,96070 

134,750,000 00 128,851,992 50 Base 128,781,031 80 70,96070 000 70,96070 

W81Z 28099X910 EURODOLLAR FUTURES SEP02 
114 8 M Apr 2001 11,1197,972 500 Local 1,902,251 10 -4,27860 

2,000,000 00 1,897,972 50 Base 1,902,251 10 -4,27860 000 427860 

WB1M 28099X910 EURODOLLAR FUTURES SEP02 
133 5 09 Dec 2001 1,207,857 000 Local 1,197,462 50 10,39450 

1,250,000 00 1,207,857 00 Base 1,197,462 50 10,39450 000 10.39450 

WBlM 28099X910 EURODOLLAR FUTURES SEP02 
144 2 QG Dec 2001 484,789200 Local 482,BB7 50 1,90170 

50QDOO 00 484,78920 Bwe 482,88750 1,90170 000 190170 

WBIM 28099X910 EURODOLLAR FUTURES SEP02 
144 CXL -2 90 Dec 2001 -484789200 Local -482,88750 -1,90170 

-500,00000 484,78920 Base -482 .88750 -1 .901 70 000 -1 901 70 
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WBlM 28099X910 EURODOLLAR FUTURES SEP02 
145 2 GO Dec 2001 484,792800 Local 482,88750 1,90530 

600,00000 484,79280 Base 482,68750 1,90530 000 1,90530 

W81Y 28099X910 EURODOLLAR FUTURES SEP02 
154 W7 00 Aug 2001 42,313,177 SOO Local 42,289,872 35 23,30515 

44.2S0,000 00 42,313,177 50 ease 42,2139.872 35 23,30515 000 23,30515 

WBIM 28099X910 EURODOLLAR FUTURES SEP02 
170 2 all Nov 2001 483,1142000 Local 479.37500 4,46780 

500,00000 483,84260 awe 479,37500 4,46780 000 4,46780 

WB1M 28099X910 EURODOLLAR FUTURES SEP02 
188 1 aG Nov 2001 243,283900 Local 239,68750 3,59640 

250,00000 243,28390 Base 239,68750 3,59640 000 3,59640 

WBIM 28099X910 EURODOLLAR FUTURES SEP02 
191 6 GO Dec 2001 1.462,428 400 Local 1,450,375 00 2,05340 

1 .500,000 00 1.452 .428 40 Base 1 .450,375 01) 2,05340 000 2,05340 

WBIZ 28099X910 EURODOLLAR FUTURES SEP02 
213 70 90 May 2001 16,574,815 000 Local 16.588,113 88 -13,29888 

17,500 000 00 16,574 .815 00 Base 16.588,113 88 -13,29888 000 -13,29888 

WBIM 28099X910 EURODOLLAR FUTURES SEP02 
213 4 00 Dec 2001 967,685600 Local 957,66250 10,02310 

1,000,000 00 967,68560 Bass 957,66250 10,02310 000 10,02310 

WBiZ 28099X910 EURODOLLAR FUTURES SEP02 
213 CXL -70 90 May 2001 -16,574,81 5 000 Local .16,588,113 88 13,29888 

.17.500,000 00 -16,574.815 00 Base -16,588,113 88 13,29888 000 13,29888 

WB1Z 28099X910 EURODOLLAR FUTURES SEP02 
214 70 GO May 2001 16,574 .775 000 Local 16,588,113 88 -13,33888 

17,5W,00000 16,574,775 00 Bass 16,588,113 88 -13,33888 000 .13,33888 
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WBIM 28O99X910 EURODOLLAR FUTURES SEP02 
215 100 Dec 2001 241,933900 Local 239,50000 2,43390 

250,00000 241,93390 Base 239,50000 2,43390 000 243390 

WB1Y 28099X910 EURODOLLAR FUTURES SEP02 
228 130 08 Sep 2001 31,145,725 ODO Local 31,110,574 86 35,15014 

32,500,000 00 31.145,725 00 Base 31,110,574 86 35,15014 000 3515014 

WBlZ 28099X910 EURODOLLAR FUTURES SEP02 
241 25 99 May 2001 5,918,000 0GO Local 5,914,012 50 3,98750 

6,250,000 00 5,91800000 Base 5,914,012 50 3,98750 000 3,98750 

WB1M 28O99X910 EURODOLLAR FUTURES SEP02 
253 2 00 Dec 2001 484,442800 Local 479,48750 4,95530 

500,01)0 00 484,44280 Base 479,48750 4,95530 000 495530 

WBlM 28099X910 EURODOLLAR FUTURES SEP02 
254 2 00 Dec 2001 484,567800 Local 480,06250 4,50630 

500,00000 494,56780 Base 480,06250 450530 000 450530 

WBlM 28099X910 EURODOLLAR FUTURES SEP02 
264 106 Dec 2001 242,258900 Local 241 .87500 3113 90 

250,00000 242,25890 Base 241,87500 38390 000 38390 

WBIE 28099X910 EURODOLLAR FUTURES SEP02 
283 75 00 Aug 2001 17,972,944 500 Local 17,792,812 50 180,13200 

18,750,000 00 17,972,944 50 Base 17,792,812 50 180,13200 000 180,13200 

WBlM 28099X910 EURODOLLAR FUTURES SEP02 
289 1 09 Nov 2001 241,871400 Local 239,68750 2,18390 

250,00000 241,87140 Base 239,68750 218390 000 2,18390 

WB1M 28099X910 EURODOLLAR FUTURES SEP02 
290 1 (29 Nov 2001 241,883900 Local 239,63750 2,24640 

25000000 241,88390 Base 23963750 2,24640 000 2,24640 
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WBIH 28099X910 EURODOLLAR FUTURES SEP02 
297 88 OEB Apr 2001 20,881,960 000 Local 20,924,855 16 42,89516 

22,000,000 00 20,881.96000 Base 20,924,855 16 42.89516 000 -42,89516 

WB1Z 28O99X910 EURODOLLAR FUTURES SEP02 
310 279 00 Doc 2001 67,638,667 $00 Local 68,029,207 50 -390,54000 

69,750,000 00 67,638,667 50 Base 68,029,207 50 -390,54000 000 -390,54000 

WBIH 28099X910 EURODOLLAR FUTURES SEP02 
324 75 M Apr 2001 17,793 .525 000 Local 17,768.722 28 24,80272 

18,750,000 00 17,793,525 00 Base 17,768,722 28 24,80272 000 24,80272 

WSIM 28099X910 EURODOLLAR FUTURES SEP02 
329 2 OQ Doc 2001 485,267800 Local 480,15000 5,11780 

500,00000 485,26780 Base 480,15000 5,11780 000 511780 

WB1Z 28099X910 EURODOLLAR FUTURES SEP02 
350 663 00 Sep 2001158,843,197 500 Local 158.627,727 47 215,47003 

165,750,000 00 158,843,197 50 Base 158,627,727 47 216,47003 000 215,47003 

WBIZ 28099X9110 EURODOLLAR FUTURES SEP02 
390 300 06 Dec 2001 72,684,750 000 Local 72,621,296 25 163,45375 

75,000,000 00 72,694,750 00 Base 72,521,296 25 163,45375 000 163,45375 

W81M 28099X910 EURODOLLAR FUTURES SEP02 
401 2 OU Dec 2001 485,267800 Local 482.20000 3,06780 

500,00000 485,26780 Base 482,20000 3,06760 000 3,06780 

WB1M 28O99X910 EURODOLLAR FUTURES SEP02 
401 CXL -2 09 Dec 2001 -465,267 800 Local -482,20000 -3,06780 

-500,00000 -485,26780 Base 482.20000 -3,06780 000 -3,06780 

WBIM 28099X910 EURODOLLAR FUTURES SEP02 
426 100 Dec 2001 242,083900 Local 241,10000 98390 

250,00000 242,08390 Base 241,10000 98390 000 98390 
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W81M 28099X910 EURODOLLAR FUTURES SEP02 
429 100 Dee 2001 242,008900 Local 241,1100 00 90890 

250,00000 242,00890 Bass 241,10000 90890 000 90890 

WBIE 28099X910 EURODOLLAR FUTURES SEP02 
478 75 00 Sep 2001 16,065,757 000 Local 17,766,562 50 299,19450 

18,750,000 00 18,065,757 00 Base 17,766,562 50 299,19450 000 299,19450 

WB1M 28099X910 EURODOLLAR FUTURES SEP02 
511 18 09 Sep 2001 4,338 320 400 Local 4,295,200 00 43,12040 

4,500,000 00 4,338,320 40 Base 4,295,200 0) 43,12040 000 4312040 

WB1M 28O99X910 EURODOLLAR FUTURES SEP02 
542 2 03 Dec 2001 494,642800 Local 479,37500 5,26780 

500,00000 484,64280 Bass 479.37500 5,26780 000 5,26780 

WB1Y 28099X910 EURODOLLAR FUTURES SEP02 
552 46 MB Apr 20011 10,913,357 S20 Local 10,937,966 48 .24,60896 

111,500,000 00 10,913 .357 52 Base 10 937,966 48 .24,60896 000 -24,60896 

WBlM 28099X910 EURODOLLAR FUTURES SEP02 
558 14 CKI) Oct 2001 3,391,049 200 Local 3,347,487 50 43,561 70 

3,500,000 00 3,391,049 20 Base 3,347,487 50 43,561 70 000 43.561 70 

WBIM 2809OX910 EURODOLLAR FUTURES SEP02 
558 CXL -14 CM Oct 2001 -3,391.049 200 Local -3,347 .487 50 -43,56170 

.3,500 000 DO -3,391 049 20 Base -3.347,487 50 -43,56170 000 -43,56170 

WB1M 28099X910 EURODOLLAR FUTURES SEP02 
559 14 CID Oct 2001 3,390,874 200 Local 3,346,200 00 ".674 20 

3,500,000 00 3390,87420 Base 3,346,200 00 4467420 000 44,67420 

WBlM 28O99X910 EURODOLLAR FUTURES SEP02 
559 CXL -14 OKI) Oct 2001 -3,390,874 200 Local -3,346,200 00 -44,67420 

-3,500,D00 00 -3,390,874 20 Base -3,346,200 00 -44,67420 000 -" .674 20 
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WBIM 28099X910 EURODOLLAR FUTURES SEP02 
560 4 CM Oct 2001 968,771200 Local 956,66250 12,10870 

1,000,000 00 968,771 20 Base 956,66250 12.10870 000 12,10870 

WB1M 28O99X910 EURODOLLAR FUTURES SEP02 
560 CXIL -4 CM Oct 2001 -968,771 200 Local -956,66250 -12,10870 

-1,000,000 00 -968,77120 Base -956,66250 .12,10870 000 -12,10870 

WB1M 28099X910 EURODOLLAR FUTURES SEP02 
561 10 CM Oct 2001 2.421,678 000 Local 2.390,637 50 31,04050 

2,500,ODD 00 2,421,678 00 Base 2,390,637 50 31,04050 000 31,04050 

WBIM 28099X910 EURODOLLAR FUTURES SEP02 
561 CXL -10 CM Oct 2001 -2,421,678 000 Local -2,390.637 50 -31,04050 

-2,500,000 00 -2,421,678 00 Base -2 .390,637 50 -31,04060 000 -3`1,040 50 

WB1M 28099X910 EURODOLLAR FUTURES SEP02 
562 18 CID Oct 2001 4,359,245 400 Local 4,305,687 50 53,55790 

4,500,000 00 4,359,245 40 Base 4,305,687 50 53,55790 000 53,55790 

WBIM 28099X910 EURODOLLAR FUTURES SEP02 
562 CXL -18 013) Oct 2001 .4,3S9 .245 400 Local 4,305,687 50 -53,55790 

4,500,000 00 -4,359,245 40 Base -4,305,687 50 .53,55790 000 -53,55790 

WBIE 28099X910 EURODOLLAR FUTURES SEP02 
567 75 008 Jul 2001 17,849.194 500 Local 17,785,312 50 63,88200 

18,750,000 00 17,849,194 50 Base 17,785,312 50 63,88200 000 63,88200 

WBIM 28099X910 EURODOLLAR FUTURES SEP02 
568 106 Sep 2001 241,005300 Local 238,75000 2,25530 

260.00000 241,M 30 Base 238,75000 2,25530 000 2.25530 

WB1M 28099X910 EURODOLLAR FUTURES SEP02 
568 CXL -108 Sep 2001 -241,005 300 Local .238,75000 -2,25530 

-2SO,00000 -241,00S30 Bass .238,750 D0 -2,25530 000 -2,25530 
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WBIM 28099X910 EURODOLLAR FUTURES SEP02 
570 1 all Sep 2001 241,005300 Local 238,76000 2,25530 

250,00000 241.00530 Base 238,75000 2,25530 000 2,25530 

W81M 28099X910 EURODOLLAR FUTURES SEP02 
574 14 CM Oct 2001 3,391,049 200 Local 3,347,487 50 43,561 70 

3,500,000 00 3,391,049 20 Base 3,347,487 50 43,56170 000 43,561 70 

WBlM 28099X910 EURODOLLAR FUTURES SEP02 
574 CXL -14 (10) Oct 2001 -3,391,049 200 Local -3,347,487 50 -43,561 70 

-3,500,000 00 .3,391,049 20 Base -3,347,487 50 .43,561 70 000 -43,561 70 

WB1M 28099X910 EURODOLLAR FUTURES SEP02 
575 14 01D Oct 2001 3,390,874 200 Local 3,346,200 00 44,67420 

3,500,000 00 3,390,874 20 Base 3,346,200 00 ",674 20 000 44,67420 

WBlM 28099X910 EURODOLLAR FUTURES SEP02 
575 CXL -14 OW Oct 2001 -3,390,874 200 Local -3,346,200 00 -44,67420 

-3,500 000 00 -3,390,874 20 Base -3,346,200 00 -44,67420 000 -44,67420 

WBlM 28O99X910 EURODOLLAR FUTURES SEP02 
576 4 CID Oct 2001 968,771200 Local 956,66250 12,10870 

1,000,000 00 968.77120 ewe 956,66250 12,10870 000 12,108 70 

WBIM 28099X910 EURODOLLAR FUTURES SEP02 
576 CXL -4 00) Oct 2001 -968,771 200 Local -956,66250 -12,10870 

-1,000,000 00 -968,77120 Base -956,66250 -12.10870 000 -12,10870 

WBlM 28099X910 EURODOLLAR FUTURES SEP02 
577 10 00) Oct 2001 2,421,678 000 Local 2,390,637 50 31,04050 

2,500,000 00 2,421,678 00 ewe 2,390,637 50 31,04050 000 31,04050 

WB1M 28099X910 EURODOLLAR FUTURES SEP02 
577 CXL -10 CID Oct 2001 -2 421,678 000 Local .2,390,637 50 .31,04050 

-2,500,000 00 .2 421,678 00 Base -2,390,637 60 -31,04050 000 -31,04050 
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WB1M 28099X910 EURODOLLAR FUTURES SEP02 
578 18 OM Oct 2001 4,359,245 400 Local 4,305,687 50 53,5S790 

4,500,000 00 4.359,245 40 Base 4,305,687 50 53,55790 000 53,55790 

WBIM 28O99X910 EURODOLLAR FUTURES SEP02 
578 CXL .18 CIE Oct 2001 4,359,245 4DO Local -4,305,687 50 -53,5S790 

-4,500,000 00 4,359.245 40 Base -4,305,687 50 .53,55790 000 -53,55790 

W81M 28099X910 EURODOLLAR FUTURES SEP02 
582 14 CID Oct 2001 3.391,049 200 Local 3,347,487 50 43,561 70 

3,500,000 00 3.391,049 20 Base 3,347,487 50 43,56170 000 43 561 70 

WB1M 28099X910 EURODOLLAR FUTURES SEP02 
582 CXL - 14 OM Oct 2001 -3,391 .D49 200 Local -3,347,487 50 -43,561 70 

-3,500,000 00 -3,391,049 20 Base -3 .347,487 50 43,56170 000 .43,&51 70 

W91M 28099X910 EURODOLLAR FUTURES SEP02 
583 14 Oa) Oct 2001 3,390 874 200 Local 3,346,200 00 44,67420 

3,500,000 00 3,390,874 20 Bass 3,346,200 00 44,67420 000 44,67420 

WBIM 28099X910 EURODOLLAR FUTURES SEPD2 
583 CXL -14 CM Oct 2001 .3,390,874 200 Local -3,346,200 00 -44,67420 

-3,500,000 00 .3,390,874 20 Base -3,346,200 00 44,67420 000 .44,67420 

WB1M 28099X910 EURODOLLAR FUTURES SEP02 
584 4 CM Oct 2001 968,771 200 Local 956,66250 12,10870 

1,000,000 00 968,77120 Base 956,66250 12,10870 000 12,10870 

WBIM 28099X910 EURODOLLAR FUTURES SEP02 
584 CXL -4 CKI) Oct 2001 -968,771 200 Local -956,66250 -12,10870 

-1,000,000 00 -968,771 20 Base .956,66250 -12.10670 000 -1210870 

W81M 28099X910 EURODOLLAR FUTURES SEP02 
585 10 (XV Oct 2001 2,421 678 000 Local 2.390,637 50 31,04050 

2,500,000 00 2,421,678 00 Base 2,390,637 50 31,04060 000 311,04050 
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WBlM 28O99X910 EURODOLLAR FUTURES SEP02 
585 CXL -10 OM Oct 2001 -2,421,678 000 Local -2,390,637 50 -31,04050 

-2 .500,000 00 -2,421,678 00 Base -2,390,637 50 -31,04050 000 -31,04050 

WBIM 28099X910 EURODOLLAR FUTURES SEP02 
586 18 OM Oct 2001 4,359,245 400 Local 4,305,687 50 53.55790 

4,SOO,000 00 4,359,245 40 Base 4,305,687 50 63,55790 000 53,55790 

WBIM 28099X910 EURODOLLAR FUTURES SEP02 
586 100 Doc 2001 242.046400 Local 241,10000 94640 

250,000 DO 242,04640 Base 241,10000 94640 000 94640 

W81M 28099X910 EURODOLLAR FUTURES SEP02 
586 CXL -18(Kl)Oct2G01 4,359,245 400 Local -4,305,687 50 .5355790 

4,500,000 00 4,359,245 40 Base -4,305,687 50 .53,55790 000 -53,55790 

W81Y 28099X910 EURODOLLAR FUTURES SEP02 
589 47 00 Dec 2001 11,394 327 500 Local 11,461,185 00 -66,85750 

11,750.000 00 11 .394,327 50 ease 11,461 .185 00 .6685750 000 -66,86750 

W81M 28099X910 EURODOLLAR FUTURES SEP02 
589 14 011) Oct 2001 3,391,D49 200 Local 3,347,487 50 43,561 70 

3.500,000 00 3,391.049 20 Bwe 3,347,487 50 43.56170 000 43561 70 

WBIM 28099X910 EURODOLLAR FUTURES SEP02 
590 14 CKD Oct 2001 3.390,874 200 Local 3,346,200 00 44,67420 

3,500,000 00 3,390,874 20 awe 3,346,200 00 ",674 20 000 44,67420 

WBlM 28099X910 EURODOLLAR FUTURES SEP02 
591 4 = Oct 2001 968.771200 Local 956,66250 12J08 70 

1,000,000 00 968,77120 Bwe 956,66250 12,10870 000 1210870 

WBlM 28099X910 EURODOLLAR FUTURES SEP02 
592 10 CM Oct 2001 2,421,678 000 Local 2,390,637 50 31,04050 

2,500,000 00 2421,67800 awe 2,390,637 50 31 04050 000 31,04050 
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WB1M 28099X910 EURODOLLAR FUTURES SEP02 
593 18 OM Oct 2001 4,359,245 400 Local 4.305,687 50 53,55790 

4,500,000 DO 4,359,245 40 Base 4,305,687 50 53,55790 000 53,55790 

WBIH 28099X910 EURODOLLAR FUTURES SEP02 
607 176 06 Aug 2001 42,074,120 000 Local 42,050,942 12 23,17788 

44,000,000 GO 42,074,120 00 Base 42,050,942 12 23.17788 000 23,17788 

WBlY 28099X910 EURODOLLAR FUTURES SEP02 
610 50 00 Doc 2001 12,114,125 000 Local 12,086,835 86 27,28914 

12,500,000 00 12,114.125 00 Base 12,086,835 86 27,28914 000 2728914 

WBIM 28099X910 EURODOLLAR FUTURES SEP02 
610 1 07 Doc 2001 241,850000 Local 241,15000 70000 

250,00000 241,85000 Base 241,15000 70000 000 70000 

W81M 28099X910 EURODOLLAR FUTURES SEP02 
610 CXL 1 09 Dec 2001 -241 .850 000 Local -241,15000 -70000 

-250,00000 -241.85000 Base .241 .15000 -70000 000 -70000 

WB1M 28099X910 EURODOLLAR FUTURES SEP02 
619 1 09 Dec 2001 241,846400 Local 241,15000 69640 

250,00000 241,84640 Base 241,15000 69640 000 69640 

W81E 28099X910 EURODOLLAR FUTURES SEP02 
634 100 007 Jul 2001 23,862,676 000 Local 23.716,250 00 146,42600 

25.000,OOD 00 23,862,676 00 Base 23.716,250 00 146,42600 000 146,42600 

WBIY 28099X910 EURODOLLAR FUTURES SEP02 
653 327 90 May 2001 77,427,877 500 Local 77,494,148 36 -66,27086 

81,750,000 00 77 .427,877 50 Base TT,494 .148 36 -66,27086 000 .66,270 B6 

WB1M 28099X910 EURODOLLAR FUTURES SEP02 
658 8 06 Dec 2001 1,933,371 200 Local `1,9`17,350 00 '16,02120 

2,000,000 00 1,933,371 20 Base 1,917,350 00 16,02`120 000 16,02120 
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VVB1Y 28099X910 EURODOLLAR FUTURES SEP02 
669 133 99 May 2001 31,483,760 000 Local 31,462,627 30 21 .13270 

33,250,000 00 31,483,760 00 Base 31,462,627 30 21,13270 000 21,13270 

WB1M 28099X910 EURODOLLAR FUTURES SEP02 
675 4 Oe Dec 2001 968,935600 Local 964,90000 4,03560 

1,000,000 00 968,93560 Base 964,90000 4,03560 000 403560 

WB1M 28099X910 EURODOLLAR FUTURES SEP02 
691 100 Aug 2001 240,092800 Local 238,75000 1,34280 

250,00000 240,09280 Base 238,75000 1,34280 000 1,34280 

WBIM 28099X910 EURODOLLAR FUTURES SEP02 
691 CXL -190 Aug 2001 -240,092 800 Local -238,75000 -1,34280 

-250,00000 -240,D92 80 Base -238,75000 -1,34280 000 -1,34280 

W81H 28099X910 EURODOLLAR FUTURES SEP02 
703 77 98 May 2001 18,232,252 500 Local 18,238,797 50 -6,545 GO 

19,250,000 00 18,232,252 50 Base 18,238,797 50 -6,54500 000 -6,54500 

WBIH 28099X910 EURODOLLAR FUTURES SEP02 
711 47 00 Dec 2001 11,394,327 500 Local 11,461,185 00 -66,85750 

11,750 000 DO 11,394,327 50 Base 11,461,185 00 -66,85750 000 .66,85750 

WB1M 28099X910 EURODOLLAR FUTURES SEP02 
716 4 00 Dec 2001 970,285600 Local 965,35000 4,93560 

1,000,000 00 970,28S60 Base 965,35000 4,93560 000 493560 

WB1H 28099X910 EURODOLLAR FUTURES SEP02 
744 107 00 Sep 2001 25,635,327 500 Local 25,600,547 42 34.78008 

26,750,000 00 25,635.327 50 Base 25,600,547 42 34,78008 000 34,78008 

WB1M 28099X910 EURODOLLAR FUTURES SEP02 
744 108 Dec 2001 241,633900 Local 239.66250 1,97140 

250,W000 241,63390 Base 239,66250 1,97140 000 1,97140 
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WBlH 28099X910 EURODOLLAR FUTURES SEP02 
746 132 09 May 2001 31,247,040 000 Local 31,226,022 30 21,01770 

33,000,000 00 31,247,040 00 Base 31,226,022 30 21,01770 000 

WBIM 28099X910 EURODOLLAR FUTURES SEP02 
771 2 QO Dec 2001 484,542800 Local 482,48750 2,05530 

500,00000 484,54280 Base 482,48750 2,05530 000 

WBlZ 213099X910 EURODOLLAR FUTURES SEP02 
798 500 00 Aug 2001119,610 000 000 Local 119,527,500 DO 82,50000 

125,000,000 00 119,610,000 00 Base 119,527,500 00 82,50000 000 

28099X910 Total 1,066,245.287 T2 Local 1,065,168.409 99 1,076,877 73 

1,066,245,287 72 Base 1,065,168,409 99 1,076,877 73 000 

W81Q 28099X928 EURODOLLAR FUTURES DEC02 
04 12 (M Fab 2001 2,1334,052 000 Local 2,827,522 98 6,52902 

3,000,000 00 2,834,052 00 Base 2,827,522 98 6,62902 000 

WB10 28099X928 EURODOLLAR FUTURES DEC02 
025 17 CM Feb 2001 4,017,329 500 Local 4,008,075 74 9,25376 

4,250,000 00 4,017,329 50 Base 4,008,075 74 9,25376 000 

WBIQ 2809SX928 EURODOLLAR FUTURES DEC02 
478 22 a8 Nov 2001 5,299,332 500 Local 5,313,425 50 .14,09300 

5,500,000 00 6,299,332 50 Base 5,313,425 50 .14,09300 000 

WBIO 213099X928 EURODOLLAR FUTURES DEC02 
483 21 00 Nov 2001 5,063,541000 Local 5,053,340 25 10,20075 

5,250,000 00 5,D63,641 00 Base 5,OS3,340 25 10,20075 000 

WB10 28099X928 EURODOLLAR FUTURES DEC02 
552 20 00 Nov 20011 4,815,170 000 Local 4,806,767 50 8,40250 

5,000,000 00 4,815.170 00 Base 4,806,767 50 8,40250 000 
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WB1E 28099X928 EURODOLLAR FUTURES DEC02 
727 180 09 Doc 2001 43,389,316 800 Local 43.198,50000 190,81680 

45,000,000 00 43,389,316 80 Base 43.198,500 00 190,81680 000 19081680 

28099X928 Total 65.418,741 80 Local 65,207,63197 211,10983 
65,418.741 80 Base 65,207,63197 211,10983 000 211,10983 

WB1M 29899N953 EURODOLLAR FUTURES JUN01 
020 3 COX Jari 2001 711 .653400 Local 705,52911 6,12429 

750,00000 711,65340 Base 705,52911 6,12429 000 6,12429 

WSIM 29899N953 EURODOLLAR FUTURES JUN01 
102 2 C95 Jarl 2001 474,510600 Local 470,35274 4.15786 

5DO,000 00 474,51060 Base 470,35274 4,15786 000 4,15786 

WBIM 29899N953 EURODOLLAR FUTURES JUN01 
118 10 M2 Join 2001 2,361,928 000 Local 2,349,125 00 12,80300 

2,500,000 00 2,361,928 00 Base 2,349, 1 25 00 12,80300 000 12,80300 

WSIM 29899N953 EURODOLLAR FUTURES JUN01 
119 10 aR Jim 2001 2,361,678 000 Local 2,349,125 00 12,55300 

2,500,000 00 2,361,678 00 Base 2,349,125 00 12,55300 000 12,55300 

WB1M 29899N953 EURODOLLAR FUTURES JUN01 
166 2 CKD Jim 2001 475,260600 Local 470,35274 4,90786 

500,ODO 00 475,26060 Base 470,35274 4,90786 000 4,90786 

WBlM 29899N953 EURODOLLAR FUTURES JUN01 
260 103 Feb 2001 237,930300 Local 235,17637 2,75393 

250,00000 237,93030 Base 235.17637 2,75393 000 2,75393 

WBlM 29B99N953 EURODOLLAR FUTURES JUNI)i 
502 16 (30 Mar 2001 3,812,800 000 Local 3,762,82195 49,97805 

4.000,000 00 3,812,800 00 Base 3.762,821 95 4997805 000 49,97805 
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WB1M 29899N953 EURODOLLAR FUTURES JUNDI 
5D3 1 00 Mar 2001 238.287500 Local 235,17637 3.111 13 

250,00000 238.28750 awe 235,17637 3,111 13 000 3,111 13 

WB1M 29899N953 EURODOLLAR FUTURES JUN01 
504 91 00 Mar 2001 21 .682 24T 400 Local 21,487,635 51 194,61189 

22 750,000 DO 21,682,247 40 Base 21,4117.635 51 194,611 89 000 194611 89 

WBlM 29899N953 EURODOLLAR FUTURES JUN01 
544 4 CK2 Jan 2001 947,821 200 Local 939,65000 8,171 20 

1,000,000 00 947,82120 Base 939,65000 8,17120 000 8,171 20 

WB1M 29899N953 EURODOLLAR FUTURES JUN01 
553 20 Mt Mar 2001 4,771 .356 000 Local 4,752,800 00 18,55600 

5,000,000 00 4,771,356 00 Base 4,752,800 00 18,55600 000 18,55600 

W81M 29899N953 EURODOLLAR FUTURES JUN01 
554 31 (10 Mar 2001 7.393,664 300 Local 7,360,937 50 32,72680 

7.750,000 00 7,393,664 30 Base 7.360,937 50 32,726 60 000 32,72680 

WBIM 29899N953 EURODOLLAR FUTURES JUN01 
555 2 (10 Mar 2001 476.976800 Local 475,45000 1,526 BO 

500,00000 476,97680 Base 475,45000 1,52680 000 1,52680 

W81M 29899NQ53 EURODOUAR FUTURES JUN01 
555 CXL .2 all Mar 2001 476,976800 Local 475,45000 -1,52680 

-500,00000 -476,97680 Base -47545000 -1,52680 000 -1,52680 

WBIM 29899N953 EURODOLLAR FUTURES JUN01 
556 2 (19 Mar 2001 477,235600 Local 475,53750 1,69810 

500,00000 477,23560 Base 475,53750 1,69810 000 169810 

WBIM 29899N953 EURODOLLAR FUTURES JUN01 
556 CXL ~2 00 Mar 2001 -477,235 600 Locaj -475,53750 -1,69810 

-500,00000 -477,23560 Base -475,53750 -1,69810 000 -1 69810 
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WB1M 29899N953 EURODOLLAR FUTURES JUN01 
563 10 (19 Mar 2001 2,385,553 000 Local 2,378,387 50 7,16550 

2,500,000 00 2,385,553 00 Base 2,378,387 50 716550 000 7,16550 

WBIM 29899N953 EURODOLLAR FUTURES JUN01 
563 CXL .10 aGI Mar 2001 -2,385,553 000 Local -2,378,387 50 -7,16550 

-2,500,000 00 -2,385,553 00 Base -2 .378,387 50 .7,16550 000 -7,16550 

WBIM 29899N953 EURODOLLAR FUTURES JUN01 
618 2 (19 Mar 2001 477,235600 Local 475,45000 1 .78560 

500,00000 477.23560 Base 475,45000 1,78560 000 1,78560 

WBlM 29899N953 EURODOLLAR FUTURES JUN01 
619 10 08 Mar 2001 2,385,553 000 Local 2,377.975 00 7,57800 

2,500,000 00 2,385,553 00 Base 2,377,975 00 7,57800 0 DO 7,57800 

WBlM 29899N953 EURODOLLAR FUTURES JUN01 
620 2 091 Mar 2001 477,185600 Local 475,95000 1,23560 

500,00000 477,18560 Base 475,95000 1,23560 000 123560 

WB1M 29899N953 EURODOLLAR FUTURES JUN01 
624 2 01B Jan 2001 474,135600 Local 469,82500 4,31060 

500,00000 474,13560 Bass 469,82500 4,31060 000 4,31060 

W81M 29899N953 EURODOLLAR FUTURES JUN01 
630 4 W Jan 2001 947,T71 2GO Local 939,65000 812120 

1,000,000 00 947,77120 Base 939.65000 8,121 20 000 8121 20 

WBIM 29899N953 EURODOLLAR FUTURES JUN01 
657 14 06 Mar 2001 3,343,449 200 Local 3,332,812 50 10,63670 

3,500,000 00 3,343,449 20 Base 3,332,812 50 10,63670 000 10,63670 

WBlM 29899N953 EURODOLLAR FUTURES JUN01 
658 1 (15 Mar 2001 238692800 Local 238,17500 51780 

250,00000 238,69280 Base 238,17500 51780 000 51780 

Page 633 Prepared by State Street 



Stafi!ftient 31 iftu 0 S, Rea'h z-'e* & G- 41-fif 
STATE STREET posite',, . 'Com 

ide 6&-31 ~0011' View Date, -june 3, 002, 

lase Currency USD - US DOLLAR 
und Asset ID Security Name Security Description Close Ex Rats Trd Dts of Orig Trd 
Lot Contracts Trd Date Notional Notional Future GnlLs 
Ticker Notional Pa Sit Oats Proceeds Cost Future GnILs Base Curr GnILs Not Base Future Gn/L 

WRIM 29899N953 EURODOLLAR FUTURES JUN01 
659 21 aS Mar 2001 5,014,911 300 Local 5,003,300 00 11 .611 30 

5,250,000 00 5,014,911 30 Base 5003,30000 11,611 30 000 1161130 

WBIM 29899N953 EURODOLLAR FUTURES JUN01 
664 1 06 Mar 2001 238,792800 Local 238,20000 59280 

250,00000 238,79280 Bass 238,20000 59280 000 59280 

WBIM 298991,1953 EURODOLLAR FUTURES JUN01 
665 17 C16 Mar 2001 4,059,052 600 Local 4,048,562 50 10,49010 

4,250,000 00 4,059,052 60 Base 4,048,562 50 10,49010 000 10,49010 

WBIM 29899N953 EURODOLLAR FUTURES JUN01 
676 2 CM Jan 2001 474,385600 Local 470,08887 4.29673 

500,00000 474,38560 Base 470.08887 4,29673 000 4,29673 

WBIM 29899N953 EURODOLLAR FUTURES JUN01 
714 1 C8 Jan 2001 237,617800 Local 235,17637 2,34143 

250,00000 237,51780 Base 235,17637 2,34143 000 2,341 43 

WBIM 29899N953 EURODOLLAR FUTURES JUNO'l 
779 1 C0 Jan 2001 237617800 Local 23517637 2,44143 

250,00000 237,S17 60 Base 235,17637 2,44143 000 2,44143 

29899N953 Total 
64,075,438 20 Local 63,659 .023 90 416,41430 
64.075,438 20 Base 63,659,023 90 41641430 000 416,41430 

W01M 29899N961 EURODOLLAR FUTURES MAR02 
019 1 (10 Mar 2001 238,655300 Local 237,87500 78030 

250,00000 238,65530 Base 237,87500 78030 000 78030 

WBIM 29899N961 EURODOLLAR FUTURES MAR02 
029 1 00) Apr 2001 238,655300 Local 237,87500 78030 

250,00000 238,65530 Base 237,87500 78030 000 78030 
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WB1M 29899N961 EURODOLLAR FUTURES MAR02 
030 2 027 Jul 2001 480,685600 Local 476,53750 4,04810 

500,00000 480,58560 awe 476,53750 4,04810 000 4,04810 

WB1M 29899N961 EURODOLLAR FUTURES MAR02 
032 3 05 Nov 2001 735,551 700 Local 716,53750 19,01420 

750,00000 735551 70 Base 716,53750 19,0`14 20 000 1901420 

WB1M 29899N961 EURODOLLAR FUTURES MAR02 
033 12 OB Nov 2001 2,942,356 800 Local 2,871,125 00 71,23180 

3,00000000 2942,35680 Base 2,871.125 00 71,23180 000 71 231 80 

WBIH 2989QN961 EURODOLLAR FUTURES MAR02 
039 93 (10 Mar 2001 22,144,897 280 Locad 22 059,360 29 85,53699 

23,250 000 00 22,144,897 28 Base 22 .059 .360 29 85,53699 000 85,53699 

WB1M 29899N961 EURODOLLAR FUTURES MAR02 
075 4 CV Nov 2001 975,985600 Local 973,45000 2,53560 

1 .00000000 975,98660 Base 973,45000 2.53560 000 2,53560 

WB11M 29899N961 EURODOLLAR FUTURES MAR02 
075 2 000 Jul 2001 480,660600 Local 476,85000 3,81060 

500,00000 480,66060 awe 476,85000 3,81060 000 3,81060 

W131M 29699N961 EURODOLLAR FUTURES MAR02 
076 5 (19 Nov 2001 1,219,919 500 Local 1,217,600 00 2,31950 

1,250,000 00 1,219,919 50 Base 1,217,600 00 2,31950 000 2,31950 

W81M 29899N961 EURODOLLAR FUTURES MAR02 
087 1 (22 Mar 2001 238,7S53OO Local 237,87500 88030 

250,00000 238,75530 Base 237,87500 88030 000 88030 

WB1M 29899N961 EURODOLLAR FUTURES MAR02 
101 5 09 Nov 2001 1,225,732 000 Local 1.198,287 50 27,44450 

1,25000000 122573200 awe 1.198,287 50 27,44450 000 2744450 
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W91M 29899N961 EURODOLLAR FUTURES MAR02 
105 1 001 Jul 2001 240,380300 Local 23861260 1,76780 

250,00000 240,38030 Base 236,61250 1,76780 000 1,76780 

WBIM 29899N961 EURODOLLAR FUTURES MAR02 
110 103 Mar 2001 238,705300 Local 237.1375 00 83030 

250,00000 238,70530 Base 237,87500 83030 000 83030 

WB1M 29899N961 EURODOLLAR FUTURES MAR02 
130 10 09 Dec 2001 2,447,714 000 Local 2,441,562 50 6,151 50 

2,50000000 2,447,714 00 Base 2,441,562 50 6,15150 000 615150 

WBIM 29899N961 EURODOLLAR FUTURES MAR02 
147 2 GO Dec 2001 4B9,967 800 Local 488,90000 1,067 80 

50000000 489.96780 Base 488,90000 1,06780 000 1,06780 

WBIM 29899N961 EURODOLLAR FUTURES MAR02 
179 9 00 Nov 2001 2,205,192 600 Local 2.155,225 00 49,96760 

2,250,000 00 2,205,192 60 Base 2,155,225 00 49,96760 000 4996760 

WB1M 291199N9611 EURODOLLAR FUTURES MAR02 
180 1 00 Nov 2001 245033900 Local 238,85000 6,18390 

250,00000 245,03390 Base 23B.850 00 6.1 B3 90 000 618390 

WBIM 29899N961 EURODOLLAR FUTURES MAR02 
181 5 (10 Nov 2001 1,225.232 000 Local 1 .195,300 00 29,93200 

1,250,000 00 1,225,232 00 Base 1,195,300 00 29.93200 000 29,93200 

WB1M 29899N961 EURODOLLAR FUTURES MAR02 
181 190 May 2001 238,230300 Local 238,12600 10530 

250.00000 238,23030 Base 238,12500 10530 000 10530 

WBIM 29899N961 EURODOLLAR FUTURES MAR02 
185 1 (W Mar 2001 238,517800 Local 237,1375 00 64280 

250,00000 238,51780 Base 237,87500 64280 000 64280 
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WB1M 29899N961 EURODOLLAR FUTURES MAR02 
195 20 al) Dec 2001 4.898,428 000 Local 4,892,873 70 5,55430 

5,000,000 00 4,898,428 00 ewe 4,892,873 70 555430 000 5,55430 

WB1M 29899N961 EURODOLLAR FUTURES MAR02 
212 9 00 Dec 2001 2,204,180 100 Local 2,196,787 50 7.39260 

2,250,000 00 2,204,180 10 Base 2,196,787 50 7,39260 000 7,39260 

W81M 29899N961 EURODOLLAR FUTURES MAR02 
235 1 W Mar 2001 238,817800 Local 237,87500 94280 

250.00000 238,81780 Base 237,87500 94280 000 94280 

WB1M 29899N961 EURODOLLAR FUTURES MAR02 
250 2 00 Dec 2001 490,117800 Local 488,17500 1,94280 

500,00000 490,11780 Base 488,17500 1,94280 000 1,94280 

W81M 29899N961 EURODOLLAR FUTURES MAR02 
250 CXL -2 00 Dec 2001 490.117800 Local -488,17500 -1,94280 

-500,00000 -490,11780 Base 488.17500 -1,94280 000 -1,94280 

WB1M 29899N961 EURODOLLAR FUTURES MAR02 
252 2 00 Doc 2001 490117800 Local 488,17500 1,94280 

500,00000 490,11780 Base 488,17500 1,94280 000 1,94280 

WB1M 298991,1961 EURODOLLAR FUTURES MAR02 
260 2 (19 Nov 2001 489742800 Local 478,68750 11,05530 

500,00000 489,74280 Base 478,68750 11,05530 000 11,05530 

WB1M 29899N961 EURODOLLAR FUTURES MAR02 
261 5 09 Nov 2001 1,224,544 500 Local 1,197,462 50 27,08200 

1,250,000 00 1,224,644 50 Base 1,197,462 50 27,08200 000 27,08200 

WB1M 29899N961 EURODOLLAR FUTURES MAR02 
262 4 00 Nov 2001 979,685600 Local 958,08750 21,69810 

1,00000000 979,6135 60 Base 958,08750 21,5913 10 000 21,59810 
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1,712,775 20 2,19960 
1,712,775 20 2,19960 000 2,19960 

238,12500 33030 
238,12500 33030 000 33030 

35,219,177 42 9,63258 
35,219,177 42 9,63258 000 9,63258 

2,146,037 50 50,23520 
2.146 .037 50 50,23520 000 50,23520 

715,95000 5,30340 
715,95000 5,30340 000 5,30340 

238.51250 5,90530 
238,51250 5,90530 000 590530 

959,00000 18,93560 
959,00000 18.93560 000 18,93560 

10,100,862 50 166,93630 
10,100,862 50 166,93630 000 166,93630 

237,87500 88030 
237,87500 68030 000 88030 
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WBIM 29899N961 EURODOLLAR FUTURES MAR02 
26T 7 28 Dec 2DOI 1,714,974 800 Local 

1,750.000 00 1,714,974 80 Base 

WBIM 29899N961 EURODOLLAR FUTURES MAR02 
268 1 CU Apr 2001 238,455300 Local 

250,00000 238,45530 Base 

WBIH 291399N961 EURODOLLAR FUTURES MAR02 
281 148 017 Apr 2001 35,228 810 000 Local 

37,000,000 00 35,228 .610 00 Base 

WB1M 29899N961 EURODOLLAR FUTURES MAR02 
313 9 GD Oct 2001 2196,272 700 Local 

2,250,000 00 2,196,272 70 Base 

W131M 29899N961 EURODOLLAR FUTURES MAR02 
325 3 06 Aug 2001 721 .253400 Local 

750,00000 721,25340 Base 

WBIM 29899N961 EURODOLLAR FUTURES MAR02 
334 1 CIE Oct 2001 244,417800 Local 

250,00000 244,41780 Base 

WBIM 29899N961 EURODOLLAR FUTURES MAR02 
339 4 aS Nov 2001 977,935600 Local 

1,000,000 Go 977.93560 Base 

WBIM 29899N961 EURODOLLAR FUTURES MAR02 
343 42 05 Nov 200`1 10,267.798 800 Local 

10,600,000 00 10,267,798 80 Base 

WB`IM 29139914961 EURODOLLAR FUTURES MAR02 
348 1 (112 Apr 2001 238.755300 Local 

250,00000 238,75530 Base 
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WB1M 29899N961 EURODOLLAR FUTURES MAR02 
439 27 06 Nov 2001 6,524,452 800 Local 6,505,837 50 18,61530 

6,750,000 00 6,524,452 80 Bwe 6.505,837 50 18,61530 000 18,61530 

WBIM 29899N961 EURODOLLAR FUTURES MAR02 
439 CXL -27 06 Nov 2001 -6,524,452 800 Local -6,505,837 50 -18,61530 

-6,750.000 00 .6,524,452 80 Base -6,505,837 50 .18,61530 000 .1861530 

WBlM 29899N96l EURODOLLAR FUTURES MAR02 
443 2 06 Nov 2001 488,267800 Local 482,47500 5,79280 

500,00000 488,26780 Bwe 482,47500 579280 000 5,79280 

WB1M 29899N961 EURODOLLAR FUTURES MAR02 
443 CXL .2 a6 Nov 2001 488,267800 Local 482,47500 -5,79280 

-500,0W 00 .48826780 Bwe 482,47500 -5,79280 000 -5,79280 

WBIM 29899N961 EURODOLLAR FUTURES MAR02 
445 2 (16 Nov 2001 488,267800 Local 481,75000 6,51780 

50000000 488,26780 Base 481,75000 6,51780 000 6,51780 

WBlM 29899N961 EURODOLLAR FUTURES MAR02 
446 27 (16 Nov 2001 6,591,952 800 Local 6,506,562 50 85,39030 

6,750,000 00 6,591,952 80 Base 6,506,562 50 85,39030 000 85,39030 

WB1M 29899N961 EURODOLLAR FUTURES MAR02 
537 1 OM Apr 2001 238,892800 Local 237,87500 1,01780 

250,00000 238,89280 Bwe 237,87500 1,01780 000 1,01780 

WBlM 29899N961 EURODOLLAR FUTURES MAR02 
573 1 M Apr 2001 238,405300 Local 237,875 DO 53030 

250,00000 238,40530 ewe 237,87500 53030 000 53030 

WBlM 29899N961 EURODOLLAR FUTURES MAR02 
585 1 00 Dec 2001 244,796400 Local 244,08750 70890 

250,00000 244.79640 Base 244,08750 70890 000 70890 
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WBIM 29899N961 EURODOLLAR FUTURES MAR02 
589 10 ag Nov 2001 2.441,714 000 Local 2,412,375 00 29,33900 

2,500,000 00 2,441.714 00 Base 2,412,375 00 29,33900 000 2933900 

W81M 29899N961 EURODOLLAR FUTURES MAR02 
593 16 (10 Nov 2001 3,906,542400 Local 3,85642500 50,11740 

400000000 3,906,542 40 Base 3,856,425 00 50,11740 000 50,11740 

WBlM 29899N961 EURODOLLAR FUTURES MAR02 
612 6 09 Dec 2001 1,468,628 400 Local 1,464,525 00 4,10340 

1,500,000 00 1,468.628 40 Base 1,464,525 00 4,10340 000 4,10340 

WBlM 29B99N96l EURODOLLAR FUTURES MAR02 
621 4 029 Jul 2001 959,771 2DD Local 952,50000 7,271 20 

1,00000000 959,771 20 Base 952,5GO 00 7,27120 000 7,27120 

WBIM 29899N961 EURODOLLAR FUTURES MAR02 
637 100 Doc 2001 244,921400 Local 243,62500 1,29640 

250,00000 244,92140 Base 243,62500 1,29640 000 1,29640 

WBlM 29B99N96i EURODOLLAR FUTURES MAR02 
643 100 Aug 2001 240,842800 Local 238,78750 2,05S30 

250,00000 240,84280 Base 238,78750 2,05S30 000 2,05530 

W81M 29899ND61 EURODOLLAR FUTURES MAR02 
649 2 090 Jul 2001 480,235600 Local 476,25000 3.98560 

500,00000 480,23560 Base 476,25000 3,98560 000 3,98560 

WB1M 29899N961 EURODOLLAR FUTURES MAR02 
653 14 00 Doc 2001 3,422,249 600 Local 3,411,625 00 10,62460 

3,500.000 00 3,422,249 60 awe 3,411.625 00 10,62460 000 10,62460 

WBIM 29899N961 EURODOLLAR FUTURES MAR02 
654 7 08 Dec 2001 1,710,767 600 Local 1,705,950 00 4,8`17 60 

1,750,0GO 00 1,710,767 60 awe 1,705,950 00 4,81760 000 4,81760 
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WBIM 29899N961 EURODOLLAR FUTURES MAR02 
655 5 08 Dec 2001 1,221,919 500 Local 1,218,187 50 3,73200 

1,250,000 00 1,221.919 50 Base 1,218.187 50 3,73200 000 3173200 

WB1M 29899N961 EURODOLLAR FUTURES MAR02 
663 2 90 Nov 2001 488,692 8DD Local 482,63750 6,05530 

500,00000 488,69280 awe 482,63750 6,05530 000 6,05530 

WB1H 29899N961 EURODOLLAR FUTURES MAR02 
664 72 M Fab 2001 17,091 .540 000 Local 17 .078,214 42 13,32558 

18,000,000 00 17.091,540 00 Base 17,078,214 42 13.32558 000 1332558 

WBIM 29899N961 EURODOLLAR FUTURES MAR02 
664 1 (20 Nov 2001 244,408900 Local 241,57500 2,83390 

250,00000 244,40890 Base 241,57500 2,83390 000 2,83390 

WBiM 298991,1961 EURODOLLAR FUTURES MAR02 
665 6 al) Nov 2001 1465,853 400 Local 1,449,750 00 16,10340 

1,500,000 00 1,465,853 40 Base 1 ."9,750 00 16.10340 000 16,10340 

WBIM 29899N961 EURODOLLAR FUTURES MAR02 
667 8 (2D Nov 2001 1,955,071 200 Local 1,940.225 00 1484620 

200000000 1,955,071 20 Bwe 1,940,225 00 1464620 000 '14,846 20 

WB1M 29899N961 EURODOLLAR FUTURES MAR02 
671 3 05 Nov 2001 734,651 700 Local 717,18750 17,46420 

750,00000 734,651 70 Base 717,18750 17,46420 000 17,46420 

WB1M 29899N961 EURODOLLAR FUTURES MAR02 
672 2 05 Nov 2001 489,792800 Local 477,12500 12,66780 

500,00000 469,79280 Base 477,12500 12.66780 coo 12.66780 

WB1M 29899N961 EURODOLLAR FUTURES MAR02 
673 2 00 Dec 2001 489,767800 Local 488,17500 1,59280 

600,00000 489,76780 Base 488,17500 1,59280 000 1,59280 
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WBIM 29B99N961 EURODOLLAR FUTURES MAR02 
674 12 00 Dec 2001 2,938,756 800 Local 2,930,625 00 8,13180 

3,000,000 00 2,936,756 80 Base 2,930,625 00 8,13180 000 8,131 80 

WB1M 29899N961 EURODOLLAR FUTURES MAR02 
717 5 05 Nov 2001 1,224,232 000 Local 1.192,037 50 32,19450 

1,250,000 00 1,224,232 00 Base 1,192,037 50 32,19450 000 32,19450 

WBIM 29899N961 EURODOLLAR FUTURES MAR02 
717 2 00 Doc 200`1 490,042800 Local 488,85000 1,19280 

500,000 OD 490,042 BO Base 488,85000 1,19280 000 1,19280 

WBlM 29899N961 EURODOLLAR FUTURES MAR02 
724 4 (M Nov 2001 976,385600 Local 972,18750 4,19810 

1,000,000 00 976,38560 Base 972,18750 4,19810 000 4,1913 10 

WB1M 29899N961 EURODOLLAR FUTURES MAR02 
725 2 Q3 Nov 2001 488,142600 Local 486,07500 2,06780 

500,00000 488,14280 Bass 486,07500 2,06780 000 2,06780 

WBIM 29899N961 EURODOLLAR FUTURES MAR02 
738 8 08 Dec 2001 1,955,671 200 Local '1,949,1 00 00 6,77120 

2,000,000 00 1,955,87120 Base 1,949,10000 6,77120 000 6,771 20 

WBIM 2989914961 EURODOLLAR FUTURES MAR02 
739 4 06 Dec 2001 977,985600 Local 974,61250 3.37310 

1.000,000 00 977,98560 Base 974,61250 3,37310 000 3,37310 

WBIM 29899N961 EURODOLLAR FUTURES MAR02 
740 43 08 Dec 2001 10,514,420 200 Local 10,490.437 50 23,98270 

10,750,000 00 10,514,420 20 Base 10,490,437 50 23,9a2 70 000 23,98270 

WBIM 29899N961 EURODOLLAR FUTURES MAR02 
762 23 00 Nov 2001 5,614,792 200 Local 5,5139,987 50 24,80470 

5,750,000 00 5,614,792 20 Base 5,589,987 50 24.80470 000 24,80470 
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WB1M 29899N961 EURODOLLAR FUTURES MAR02 
777 6 W Nov 2001 1,472.003 400 Local 1,432,175 00 3982840 

1,500,000 00 1,472,003 40 Base 1,432,175 00 39,82840 000 39,82840 

WB10 29899N961 EURODOLLAR FUTURES MAR02 
791 15 02 Feb 2001 3,558,442 500 Local 3,555.728 59 2,71391 

3,750,000 00 3,558,442 50 Base 3,555,728 59 2.71391 000 2,71391 

WB1M 29899N961 EURODOLLAR FUTURES tMR02 
792 13 all Nov 2001 3,174,553 200 Local 3,164.550 00 1000320 

3,250,000 00 3,174,553 20 Base 3,164,550 00 10,00320 000 10,00320 

WB1M 29899N961 EURODOLLAR FUTURES MAR02 
793 14 (W Nov 2001 3.418,924 600 Local 3,409,400 00 9,52460 

3,500,000 00 3,418,924 60 Base 3,409,400 00 9,52460 000 9,52460 

WBW 29899N961 EURODOLLAR FUTURES MAR02 
797 10136 Jul 2001 240,092800 Local 238,12500 1,96780 

250,00000 240,09280 Base 23812500 1,96780 000 1,96780 

29899N961 Total 
184,749,251 18 Local 183,631,142 12 1,118,109 06 
194,749,251 18 Base 183,631 .142 12 1,118,109 06 000 1,11810906 

W131M 29899N987 EURODOLLAR FUTURES DEC01 
01 2 096 Jul 2001 481,010600 Local 478,41250 2,59810 

500,00000 481 .01060 Base 47841250 2,59810 000 259810 

WB1Q 29899N987 EURODOLLAR FUTURES DEC01 
03 21 CE Feb 2001 4,992,416 940 Local 4,982.447 75 9,96919 

5,250,000 00 4,992,416 94 Base 4982,44775 9,96919 000 9,96919 

WB1M 29899N987 EURODOLLAR FUTURES DEC01 
014 3 003 Jul 2001 718.965900 Local 716,73750 2,22840 

750,00 00 718,96590 Base 716,73750 2,22840 000 2,22840 
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WBlM 29899N987 EURODOLLAR FUTURES DEC01 
015 3 003 Jul 2001 718,890900 Local 716,85000 2,04090 

750,00000 718,89090 Bass 716.85000 2,04090 000 2,04090 

WBlM 29899N987 EURODOLLAR FUTURES DEC01 
019 3 = Jun 2001 718,703400 Local 715,68760 3,01590 

760,00000 718,70340 Base 715.68750 3,01590 000 3,01590 

WBIM 29899N987 EURODOLLAR FUTURES DECOI 
019 1 Q@ Aug 2001 241,180300 Local 240,16250 1,01780 

250,00000 241,18030 Base 240,16250 1,01780 000 1 01780 

WBIM 29899N987 EURODOLLAR FUTURES DECOI 
023 4 00 May 2001 956,050000 Local 954,55000 1,5()000 

1,000,000 00 95605000 Base 954,55000 1,50000 000 150000 

WBlM 29899N987 EURODOLLAR FUTURES DEC01 
023 3 90 Aug 2001 723,503400 Local 720,38750 3,11590 

750,00000 723,50340 Base 720,38750 3,11590 000 3,11590 

WBlQ 29899N987 EURODOLLAR FUTURES DECOI 
024 21 = Fab 2001 4,994,500 670 Local 4,979.525 25 14,97542 

5,250,000 00 4,994,500 67 Base 4,979,525 25 14,97542 000 14,97542 

WB1M 29899N987 EURODOLLAR FUTURES DECOI 
024 4 09 May 2001 956,192400 Local 954,12500 2,06740 

1,000,000 00 956,19240 Base 954.12500 2,06740 000 2,06740 

WBIM 29899N987 EURODOLLAR FUTURES DEC01 
027 4 OW Apr 2001 956,321 200 Local 952,10000 4,22120 

1,000.000 00 956.32120 Base 952,10000 4,22120 000 4,22120 

WB1M 298991,1987 EURODOLLAR FUTURES DEC01 
028 4 OM Apr 2001 956,371200 Local 952,10000 4,27120 

1 000,000 00 956,37120 Base 952,10000 4,27120 000 427120 
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WBIM 29899N987 EURODOLLAR FUTURES DEC01 
031 1097 Jul 2001 240,630300 Local 239,22500 1.40530 

250,00000 240,63030 Base 239,22500 140530 000 140530 

WBlM 29899N987 EURODOLLAR FUTURES DEC01 
033 8 097 Jul 2001 1,925,142 400 Local 1,91485000 10,29240 

2,000,000 00 1,925,142 40 Base 1,914.850 00 10,29240 000 10.29240 

WB1M 29899N987 EURODOLLAR FUTURES DEC01 
033 6 (U Oct 2001 1.465,306 800 Local 1442,66250 22,644 30 

1,500,000 00 1,465,306 80 Base 1,442.662 50 22,64430 000 22,64430 

WBlM 29899N987 EURODOLLAR FUTURES DECOI 
034 22 027 Jul 2001 5,294,416 600 Local 5,270,037 50 24,37910 

5,500,000 00 5,29441660 Base 5,270,037 50 24,37910 000 2437910 

WBIM 29899N987 EURODOLLAR FUTURES DEC01 
039 5 06 Sep 2001 1 219,464 000 Local 1,199,750 00 19,71400 

1250,00000 1,219.464 00 Base 1,199,750 00 19,71400 000 19,71400 

WBlM 29899N987 EURODOLLAR FUTURES DEC01 
072 1 ME Oct 2001 244,305300 Local 240,45000 3,85530 

250,00000 244,30630 Base 240,45000 3,85530 000 3,85530 

WBlM 29899N987 EURODOLLAR FUTURES DEC01 
073 4 OW Oct 2001 977,171 200 Local 961,80000 15,371 20 

1,000,000 00 977,171 20 Base 961,80000 15,371 20 000 15,371 20 

WBlM 29899N987 EURODOLLAR FUTURES DECOI 
076 5 98 Aug 2001 1,205,901 500 Local 1,200,312 50 5,58900 

1,250,000 00 1,205,901 50 Base 1,200,312 50 5,58900 000 558900 

WBIM 29899N987 EURODOLLAR FUTURES DEC01 
OT7 9 ge Aug 2001 2,170,510 200 Local 2,161,875 00 8,63520 

2,250,000 00 2,170,510 20 Base 2,161,875 00 8,63520 000 8,63520 
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WBIM 29899N987 EURODOLLAR FUTURES DEC01 
084 6 0) Apr 2001 1,433,806 800 Local 1,428,150 00 5,65680 

1,500,000 00 1,433,806 80 Bass 1,428,150 00 5,65680 000 5,65680 

WBIM 29899N987 EURODOLLAR FUTURES DECOI 
093 2 08 May 2001 477,760600 Local 477,10000 66060 

500,00000 477.76060 Base 477, 1 DO 00 66060 000 66060 

WBIM 29899N987 EURODOLLAR FUTURES DECOI 
109 5 08 Sep 2001 1,219,401 500 Local 1,199,750 00 19,651 50 

1,25000000 1,219,401 50 Base 1,199,750 00 19,65150 000 19,651 so 

WB1M 29899N987 EURODOLLAR FUTURES DECOI 
113 6 CD Apr 2001 1 .434,706 800 Local 1,428,200 00 6,5W 8D 

1,500,000 00 1 .434,706 80 Base 1,42820000 6,50680 000 6,50680 

WBIM 29899N987 EURODOLLAR FUTURES DEC01 
114 3 (XII Apr 2001 717,315900 Local 714,15000 3,16590 

750,00000 717,31590 Base 714,15000 3,16590 000 3,16590 

W91M 298991,1987 EURODOLLAR FUTURES DEC01 
123 2 99 Aug 2001 482,610600 Local 480,46250 2,14810 

500,00000 482,61060 Base 480,46250 2,14810 000 2,14810 

W131M 298991,1987 EURODOLLAR FUTURES DEC01 
124 6 (5 Oct 2001 1,466,356 800 Local 1,413,000 00 23,35680 

1.500.000 00 1,466,356 80 Base 1,443,000 00 23,35680 000 23,35680 

WBIM 29899N987 EURODOLLAR FUTURES DEC01 
126 190 Aug 2001 241,317800 Local 240,25000 1,06780 

250,00000 241,31780 Base 240,25000 1,06780 000 1,06780 

WBIM 29899N987 EURODOLLAR FUTURES OEC01 
IS5 2 W Sep 2001 487,960600 Local 479,90000 8,06060 

500.00000 487,960 60 Base 479,90000 8,06060 000 8,06D 60 
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W81M 29899N987 EURODOLLAR FUTURES DEC01 
156 2 W Sep 2001 487,985600 Local 479,90000 8,08560 

500,00000 487,98560 Base 479,90000 8,08560 000 8,08560 

WBIM 29899N987 EURODOLLAR FUTURES DEC01 
162 4 = Apr 2001 956,371 200 Local 952,72500 3,64620 

1,000,000 00 956,371 20 Base 952,72500 3,64620 000 3,64620 

WBIM 29899N987 EURODOLLAR FUTURES DEC01 
169 5 OU Oct 2001 1,221,714 000 Local 1,202,475 00 19,23900 

1,2SO,000 00 1,221,714 00 awe 1,202,475 00 19,23900 000 1923900 

WBIM 29899N987 EURODOLLAR FUTURES DEC01 
180 4 09 May 2001 955,771 200 Local 954,20000 1,571 20 

1,000,000 00 955,771 20 Base 954,200 00 1,57120 000 1 571 20 

WBIM 29899N987 EURODOLLAR FUTURES DEC01 
180 100 Mar 2001 238,042800 Local 237,13750 90530 

250,00000 238,04280 Base 237,13750 90530 000 90530 

WB1M 29899N987 EURODOLLAR FUTURES DEC01 
180 100 Aug 2001 241,467800 Local 240,25000 1,21780 

250,00000 241,46780 Base 240,25000 1,21780 000 1,21780 

WB1M 29899N987 EURODOLLAR FUTURES DECOI 
195 2 CO Apr 2001 477,985600 Local 476,62500 1,36060 

500,00000 477,98560 Base 476,62500 1,36060 000 1,36060 

WB1M 29899N987 EURODOLLAR FUTURES DECOI 
196 2 CES Apr 2001 478,010600 Local 476,65000 1,36060 

500,00000 478,01060 Bass 476,65000 1,36060 000 1,36060 

WBIM 29899N987 EURODOLLAR FUTURES DEC01 
202 5 C111 Oct 2001 1,221,714 000 Local 1,20260000 1911400 

1,250,000 00 1,221,714 00 Base 1,202,600 00 19,11400 000 19,11400 
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WBIM 29899N987 EURODOLLAR FUTURES DEC01 
214 6 91 Oct 2001 1.463,250 000 Local 1,440,137 50 23,11250 

1,500,000 00 1,463,250 00 Base 1,440,137 50 23,11250 000 23,11250 

WBIM 29899N987 EURODOLLAR FUTURES OEC01 
246 3 90 May 2001 717,316 100 Local 71565000 1,66610 

750,00000 717,31610 awe 715,65000 1,66610 000 1,66610 

WB1M 29899N987 EURODOLLAR FUTURES DEC01 
254 5 CU Oct 2001 1,222,151500 Local 1,203,500 00 18,65150 

1,2S0.000 00 1,222,15150 Base 1,203,500 00 18,65150 000 18,65150 

WB1M 29899N987 EURODOLLAR FUTURES DECOI 
261 6 02 Oct 2001 1,463,506 800 Local 1,441,325 00 22,181 80 

1,500,000 00 1,463,506 80 Base 1,441.325 00 22,18180 000 22 1BI 80 

WBIM 29899N987 EURODOLLAR FUTURES DEC01 
269 2 W Apr 2001 477,735600 Local 476,65000 105 60 

500,00000 477,73560 Base 476,65000 1,08560 000 1,05 60 

WB1M 29899N987 EURODOLLAR FUTURES DEC01 
275 1 CBI) Apr 2001 238,605300 Local 238,32500 28030 

250,00000 238,60530 Base 2311,325 00 28030 000 28030 

WB1M 29899N987 EURODOLLAR FUTURES DECOI 
278 3 (13 Mar 2001 715,291 100 Local 711,47500 3,81610 

750,00000 715291 10 Base 711,47500 3,81610 000 381610 

WBIM 29899N987 EURODOLLAR FUTURES DEC01 
287 1 90 May 2001 239,205300 Local 238,55000 65530 

250,00000 239,20530 Base 238,55000 65530 000 65530 

WB1M 29899N987 EURODOLLAR FUTURES DEC01 
28B 12 00 Sep 2001 2,897.313 600 Local 2,883.700 00 13,61360 

3,000,000 00 2,897.313 60 Base 2,883,700 00 1361360 000 1361360 
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WRIM 29899N987 EURODOLLAR FUTURES DECO1 
298 6 CI5 Oct 2001 1,467,706 800 Local 1,444,450 00 23,25680 

1,500,000 00 1,467,706 80 Bass 1,444,450 00 23,25680 000 23,25680 

WBIM 29899N987 EURODOLLAR FUTURES DECOI 
298 2 Q9 Mar 2001 477,235600 Local 474.42500 281060 

500,()0000 477,23560 Bwe 474,42500 2.81060 000 2,81060 

WB1M 29899N987 EURODOLLAR FUTURES DECO1 
310 3 MI Oct 2001 732,578400 Local 720,93760 11,64090 

750,00000 732.57840 Bwe 720,93750 11,64090 000 11,64090 

WBIM 29899N987 EURODOLLAR FUTURES DECO1 
314 9 W Oct 2001 2,197,847 700 Local 2,162,512 50 35.33520 

2,25000000 2,197,847 70 Base 2,162,512 50 35,33520 000 3533520 

W81M 29899N987 EURODOLLAR FUTURES DECO1 
326 1 08 Aug 2001 240,780300 Local 23960000 1,18030 

250,00000 240,78030 Base 239.60000 1,18030 000 1,18030 

WB1M 29899N987 EURODOLLAR FUTURES DECO1 
337 6 CE Oct 2001 1,467,631 BOO Local 1,444,512 50 23,11930 

1,500,000 00 1,467,63180 Base 1,444,512 50 23,11930 000 23,11930 

WBlM 29899N987 EURODOLLAR FUTURES DECO1 
340 4 05 Sep 2001 964,521200 Local 961,00000 3,52120 

1,000,000 00 964,52120 Base 961,00000 3,52120 000 352120 

WB1M 29899N987 EURODOLLAR FUTURES DECOI 
342 196 May 2001 239,067 BOO Local 238,55000 61780 

250,00000 239,06780 Base 238,55000 51780 000 61780 

WBlM 29899N987 EURODOLLAR FUTURES DECOl 
347 3 dO? Apr 2001 716,753400 Local 711,68750 5,06590 

750,00000 716,75340 Base 711,68750 5,06590 000 5,06590 
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WBIM 29899N987 EURODOLLAR FUTURES DEC01 
348 3 00 May 2001 716,303400 Local 714,97500 1,32840 

750,00000 716,30340 Base 714,97500 1,32840 000 1,32840 

WB1M 29899N987 EURODOLLAR FUTURES DEC01 
349 8 MA Oct 2001 1,954,242 400 Local 1,922,537 50 31,7D4 90 

2,000,000 00 1,954,242 40 Base 1,922,537 50 31,70490 000 31,70490 

WBIM 29899N9B7 EURODOLLAR FUTURES DECOI 
361 4 02 Aug 2001 963,150000 Local 958,77500 4,37500 

1 .000,000 00 963,15000 ewe 958,77500 4,37500 000 4,37500 

WBlM 2gB99N987 EURODOLLAR FUTURES DECOI 
390 5 (1111 Apr 2001 1 .193,839 000 Local 1, 184,862 5D 8,97650 

1250,00000 1,193,839 00 Base 1,184,862 50 8,97650 000 8,97650 

WBIM 29899N987 EURODOLLAR FUTURES DECOI 
393 6 W Oct 2001 1,467,931800 Local 1,444,425 00 2350680 

1,500,000 00 1.467,93180 Base 1,444,425 00 23,50660 0 DD 2350680 

WB1M 29899N987 EURODOLLAR FUTURES DEC01 
402 4 09 May 2001 955,321 200 Local 953,38750 1.93370 

1,000,000 00 955,321 20 Base 953,38750 1,93370 000 1,93370 

WGIM 29899N987 EURODOLLAR FUTURES DEC01 
402 4 08 Aug 2001 963,221200 Local 958,90000 4,32120 

1 .000,000 00 963,221 20 Base 958,90000 4,32120 000 4,321 20 

W131 M 29B991,1987 EURODOLLAR FUTURES DEC01 
402 3 06 Sep 2001 723,915900 Local 720,22500 3,69090 

750,00000 723,91590 Base 720,22500 369090 000 3,69090 

WSIM 29899NQ87 EURODOLLAR FUTURES DEG01 
403 3 OB Sep 2001 723,990900 Local 719,17600 4,81590 

750,00000 723,99090 Base 719,17500 4,81590 000 4,81590 
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WBIM 29899N987 EURODOLLAR FUTURES DEC01 
348 3 00 May 2001 716,303400 Local 714,97500 1,32840 

750,00000 716,30340 Bwe 714,97500 1,32840 000 1,32840 

WBIM 29899NQ87 EURODOLLAR FUTURES DECOI 
349 8 W Oct 2001 1,954,242 400 Locad 1,922,537 50 31,70490 

2,000,000 00 1 .954,242 40 Base 1,922,537 50 31,70490 000 31 70490 

W81M 29899N987 EURODOLLAR FUTURES DEC01 
361 4 02 Aug 2001 963,150000 Local 958,77500 4,37500 

100000000 963,15000 Bass 958,77500 4,37500 000 4,37500 

WBlM 29899N987 EURODOLLAR FUTURES DEC01 
390 5 ME Apr 2001 1,793,839 000 Local 1,184,862 50 8,97650 

1,250,000 00 1,193,839 00 Base 1,184,862 50 8,97650 000 8,97650 

WBllvI 29899N987 EURODOLLAR FUTURES OECOI 
393 6 MB Oct 2001 1,467,931 800 Local 1.4",425 00 23,50680 

1,500,000 00 1,467,93180 Base 1,44442500 23,50680 000 2350600 

WB1M 29899N987 EURODOLLAR FUTURES DEC01 
402 4 09 May 2001 955321 200 Local 953,38750 193370 

1,00000000 95532120 Base 953,38750 1,93370 000 1,93370 

WB1M 29899N987 EURODOLLAR FUTURES DEC01 
402 4 08 Aug 2001 963,221 200 Local 958,90000 432120 

1,000,000 00 963,221 20 Base 958,90000 432120 000 4,32120 

WBIM 29899N987 EURODOLLAR FUTURES DEC01 
402 3 08 Sep 2001 723,915900 Local 72022500 3,69090 

750,00000 723,91590 Base 720,22500 3,69090 000 3.69090 

W81M 29899N987 EURODOLLAR FUTURES DEC01 
403 3 06 Sep 2001 723,990900 Local 719,175 DO 4,81590 

760,00000 723,99090 Base 71917500 4,81590 000 481590 
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WBIM 29899N987 EURODOLLAR FUTURES DECOI 
423 3 (IN Oct 2001 732,990900 Local 720,975 OD 12,015 9D 

750.00000 732,99090 Base 720,97500 12.01690 000 1201590 

WBIM 29699N987 EURODOLLAR FUTURES DEC01 
424 3 03 Oct 2001 733,028400 Local 720,97500 12,05340 

750,00000 733,02840 Base 720,97500 12,05340 000 12,05340 

WBlM 29899N987 EURODOLLAR FUTURES DEC01 
432 3 07 Sep 2001 725,228400 Loca) 719,01250 6,21590 

750,00000 725,22840 Base 719,01250 6,21590 000 6,21590 

WBIM 29899N987 EURODOLLAR FUTURES DEC01 
445 9 003 Jul 2001 2,161,285 200 Local 2. 1541 .1 00 00 7,18520 

2,250,000 00 2,161,285 20 Base 2,154, 100 DO 7,18520 000 7,18520 

W81M 29899N987 EURODOLLAR FUTURES DEC01 
455 1 02 Jun 2001 240,205300 Local 238,45000 1,75530 

250,00000 24020530 ewe 236.45000 1,75530 000 1,75530 

WB1M 29899N987 EURODOLLAR FUTURES DEC011 
456 6 (ED Oct 2001 1,469 078 400 Local 1,445,987 50 23,09090 

1,500,000 00 1,469,078 40 Base 1,445,987 50 23,09090 000 23,09090 

WBIM 29899N967 EURODOLLAR FUTURES DEC01 
461 4 00 Aug 2001 964,4711200 Local 958,90000 5,57120 

1,000,000 00 964,47120 ewe 95890000 5,57120 000 5,571 20 

WB1M 29899N987 EURODOLLAR FUTURES DEC011 
470 2 (10 Sep 2001 483,735600 Local 479,35000 4,38560 

500,00000 483,73560 ewe 479,35000 4,38560 000 4,38560 

WBlM 29899N987 EURODOLLAR FUTURES DEC01 
489 1 006 Jul 2001 240.155300 Local 239,05000 1, IC5 30 

250,00000 240,15530 Base 239,05000 1,10530 000 1,10530 
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WB1M 29899N987 EURODOLLAR FUTURES DEC01 
490 2 T15 Apr 2001 478,260600 Local 473,76250 4,49810 

500,00000 478,26060 Base 473.76250 4,49810 000 4,49810 

WBlM 29899N987 EURODOLLAR FUTURES OECOI 
491 3 CE Apr 2001 717,428400 Local 713,67500 3,75340 

750,00000 717,42840 Base 713,67500 3,75340 000 3,75340 

WBIM 29899N987 EURODOLLAR FUTURES DECOI 
495 2 00 Aug 2001 482.206800 Local 479,45000 2,75680 

50000000 482,20680 Base 479,45000 2,75680 000 2,75680 

WB1M 29899N987 EURODOLLAR FUTURES DEC01 
496 4 00 Aug 2001 964,550000 Local 95860000 5,95000 

1,00000000 964,55000 Base 958,60000 5,95000 000 5,95000 

WB1M 29899N987 EURODOLLAR FUTURES DECOI 
501 11 ED Oct 2001 2,687,083 300 Local 2,642,862 50 44,22080 

2750,00000 2,687,083 30 Base 2,64286250 44,22080 000 4422080 

WB1M 29899N987 EURODOLLAR FUTURES DECOI 
504 5 06 May 2001 1,196,401 500 Local 1,192,912 50 348900 

1,250,000 00 1,196,401 50 Base 1,192,912 50 3,48900 000 348900 

WB1M 29899N987 EURODOLLAR FUTURES DEC01 
508 1 (RD Apr 2001 239,142800 Local 237,76250 1,38030 

250,00000 239,14280 Base 237,76250 1,36030 000 1,38030 

WB1M 29899N987 EURODOLLAR FUTURES DEC01 
512 6 CU Oct 2001 1,468,628 400 Local 1,448,8SO 00 19,7711 40 

1,500,000 00 1,468,628 40 Base 1,448,850 00 19,77840 000 19,77840 

WBIM 29899N987 EURODOLLAR FUTURES DECOI 
516 3 all Sep 2001 729,840900 Local 719,33750 10,50340 

750,00000 729,84090 Base 719,33750 10,50340 000 10,50340 
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WB1M 29899N987 EURODOLLAR FUTURES DECOI 
517 5 09 Sep 2001 1,216,339 000 Local 1,199,812 50 16,52650 

1 250,00000 1,216,339 00 Base 1.199,812 50 16,52650 000 16,52650 

WB1M 29899N987 EURODOLLAR FUTURES DEC01 
518 4 W Sep 2001 973,021 200 Local 9S9,85000 13,171 20 

1,000,DDO 00 973,02120 Base 9S9,85000 13,171 20 000 13,171 20 

W81M 29B99N987 EURODOLLAR FUTURES DEC01 
527 100 Aug 2001 241,015900 Local 239,65000 1,36590 

250,00000 241,01590 Base 239,65000 1,36590 000 1,36590 

WB1M 29899N987 EURODOLLAR FUTURES DEC01 
528 2 00 Aug 2001 482.100000 Local 479,27500 2,82500 

500,00000 482,10000 Base 479,27500 2,82500 000 282500 

WBIM 2989GIN987 EURODOLLAR FUTURES DECOI 
534 5 00 May 2001 1,196,589 000 Local 1,193,187 50 3,401 50 

1 .250,000 00 1,196,589 00 Base 1,1193J87 50 3,40150 000 3,401 50 

WBlM 29899N987 EURODOLLAR FUTURES DECOI 
535 6 00 May 2001 1 440,031 800 Local 1,431 .662 50 836930 

1,500,000 00 1,440,031 80 Base 1,431,662 60 8,36930 000 836930 

WB1M 29899N987 EURODOLLAR FUTURES DEC01 
535 CXL -6 00 May 2001 -1,440,031 800 Local -1,431,662 50 -8,36930 

-1,500,000 00 -1,440,031 80 Base -1,431,662 50 -8,36930 000 -8,36930 

W81M 29899N9B7 EURODOLLAR FUTURES DEC01 
536 11 00 May 2001 2,639,920 800 Local 2,624,050 00 15,87080 

2,750.000 00 2,639,920 80 Base 2.624,050 00 16,87080 000 1587080 

WBIM 29699N987 EURODOLLAR FUTURES DEC01 
536 1 O(D Apr 2001 239,055300 Local 237,75000 '1 .305 30 

250,00000 239,05530 Base 237.75000 1 .305 30 000 1,30530 

Page 653 Prepared by State Street 



see Currency USD - US DOLLAR 
und Asset ID Security Name Security Description Close Ex Rate Trd Dts of Orig Trd 
Lot Contracts Trd Date Notional Notional Future Gn/L9 
Ticker Notional ps Stl Date Proceeds Cost Future Gn/Le Bass Curr GnlLs Not Base Future GnIL 

WBlM 29899N987 EURODOLLAR FUTURES DECOI 
536 CXL -1100 May 2001 -2,639 .920 800 Local -2 .624 .050 00 -15,87080 

-2.750,000 00 -2,639,920 80 Base -2,624.050 00 -15,87080 000 -15,87080 

WBIM 29899N9B7 EURODOLLAR FUTURES DECOI 
537 8 00 May 2001 1,919,842 400 Local 1.908,237 50 11,6G4 90 

2.000,000 00 1,919,842 40 Base 1,908,237 50 11,60490 000 11,60490 

WSIM 29899N987 EURODOLLAR FUTURES DEC01 
537 CXL -8 00 May 2001 -1,919,642 400 Local .1,908 .237 50 .11,60490 

-2,000,000 00 -1,919,642 40 Base -1,908,237 50 -11,60490 000 .11,60490 

WBlM 29899N98T EURODOLLAR FUTURES DEC01 
558 1 00 Nov 2001 244,708900 Local 241,47500 3,23390 

250,00000 2",706 90 Base 241,47500 3,23390 000 3,23390 

WSW 298991,1987 EURODOLLAR FUTURES DECOI 
563 3 CGI Oct 2001 732,765900 Local 720,63750 12,1128 40 

750,000 DO 732.76590 Base 720,63750 12,12840 000 12,12840 

WB1M 29899N987 EURODOLLAR FUTURES DEC01 
564 2 (11) Oct 2001 488,535600 Local 480,42500 8,11060 

500,00000 488,53560 Base 460,42500 8,11060 000 8,11060 

WBIM 29899N987 EURODOLLAR FUTURES DEC01 
567 3 06 Aug 2001 722,828400 Local 719,18750 3.64090 

750,00000 722,82040 Base 719,18750 3,64090 000 3,64090 

WBIM 29899N987 EURODOLLAR FUTURES DECOI 
574 3 0D Apr 2001 715,890900 Local 713,80000 2,09090 

750,00000 715,89090 Base 7`13,8130 00 2,09090 000 2,09090 

WBlM 29899N987 EURODOLLAR FUTURES DEC01 
575 4 00 Sep 2001 973,371200 Local 959,85000 13,52120 

1,000,000 00 973,37120 Bass 959,85000 13,52120 000 13,52120 
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W81M 29899N987 EURODOLLAR FUTURES DEC01 
606 6 00 Aug 2001 1,446,031 800 Local 1,439,475 00 6,55680 

1,500,000 00 1,446,031 80 Base 1 .439,475 DO 6,55680 000 6.55680 

WB1M 29899N987 EURODOLLAR FUTURES DEC01 
627 5 00 Sep 2001 1,218.214 000 Local 1,199,800 00 18,41400 

1,250,000 00 1,218,214 00 Base 1,199,800 00 18,41400 000 18,41400 

WB1M 29899N987 EURODOLLAR FUTURES DEC01 
637 1 0[2 Apr 2001 238,717800 Local 238,02500 69280 

250,00000 238,71780 Base 238,02500 69260 000 69280 

W81M 29B99N987 EURODOLLAR FUTURES DEC01 
638 1 012 Apr 2001 238 .730300 LoeW 238,02500 70530 

250,00000 238,73030 Bass 238,02500 70530 000 70530 

WB1M 29899N9137 EURODOLLAR FUTURES DEC01 
641 4 09 Aug 2001 964,592400 Local 959,82500 4.76740 

1,000,000 00 964,59240 Base 959,825 DD 4,76740 000 4,76740 

WB1M 29899N987 EURODOLLAR FUTURES DEC01 
642 4 09 Aug 2001 964600000 Local 960,00000 4,60000 

1000,00000 96,4,600 00 Base 960,00000 4,60000 000 4,60000 

WB1M 29899N987 EURODOLLAR FUTURES DEC01 
643 5 00 Oct 2001 1,220,526 500 Local 1,201,062 50 1946400 

1.250,000 00 1,220,526 50 Swe 1,201,062 50 19,46400 000 19,46400 

WB1M 29899N987 EURODOLLAR FUTURES DEC01 
648 4 0130 Jul 2001 962,321 200 Local 956,12500 6,19620 

1,000,D00 00 962,32120 Base 956,12500 6,19620 000 6,19620 

WBIM 29899N987 EURODOLLAR FUTURES DEC01 
651 1 0M Apr 2001 23B.50S 300 Local 238,02500 48030 

250,ODDOO 238,50530 Base 238,02500 48030 000 48030 
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W81M 29899N987 EURODOLLAR FUTURES DECOI 
652 2 01b Apr 2001 476,985600 Local 476,05000 93560 

500,00000 476,98560 Base 476,05000 93560 000 93560 

WB1M 29899NgB7 EURODOLLAR FUTURES DECOI 
677 4 QO Sep 2001 974,771200 Local 959,80000 14,97120 

1.000,000 00 974,771 20 Base 959,80000 14,97120 000 14,97120 

WBIM 29899N987 EURODOLLAR FUTURES DEC01 
686 5 0(2 Oct 2001 1,220,714 000 Local 1,201,062 50 19.65150 

1,250,000 00 1,220,714 00 Base 1.201,062 50 19,65150 000 19,65150 

WBIM 2913991,1987 EURODOLLAR FUTURES DEC01 
687 3 00 Aug 2001 723,503400 Local 720,02500 3,47840 

750,00000 723,50340 Boa 720,02500 3,47840 000 347840 

W81M 29899N987 EURODOLLAR FUTURES DEC01 
692 1 023 Jul 2001 240,467800 Local 238.97500 1,49280 

250,00000 240,46780 Base 238,97500 1,49280 000 1,49280 

WBlM 29899N987 EURODOLLAR FUTURES DECOI 
708 1 01Y Apr 2001 238,242600 Local 238.02500 21760 

250,00000 238,24260 Base 238,02500 21760 000 21760 

WBIM 29899N987 EURODOLLAR FUTURES DEC01 
710 2 (M Sep 2001 487.835600 Local 479.90000 7.93560 

500,00000 487,83560 ease 479,90000 7.93560 000 7,93560 

WB1M 29899N987 EURODOLLAR FUTURES DECOI 
724 190 Aug 2001 241,117800 Local 240,02500 1,09280 

250,00000 241,11780 Base 240,02500 1.09260 000 1,09260 

WB1M 29899N987 EURODOLLAR FUTURES DEC01 
729 2 90 Aug 2001 462,217800 Local 480,05000 2,16780 

500,00000 482,21780 Base 480,05000 2,16780 000 2,16780 
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WBIM 29899N987 EURODOLLAR FUTURES DEC01 
744 6 OIE Oct 2001 1,465,306 800 Local 1,"1,550 00 23,75680 

1,500,000 00 1465,30680 Base 1."1,550 00 23,75680 000 2375680 

WBIM 29899N987 EURODOLLAR FUTURES DEC01 
764 19 002 Jul 2001 4,552,400 000 Local 4,530.025 00 22,37500 

4,750,000 00 4,552,400 00 Base 4,530,025 00 22,37500 000 22,37500 

WBlM 29899N987 EURODOLLAR FUTURES DEC01 
T55 13 002 Jul 2001 3,114,962 500 Local 3,105,075 00 9,88750 

3,250,000 00 3114,962 50 Base 3.105,075 00 9,88750 000 9,88750 

W81M 29899NQ87 EURODOLLAR FUTURES DEC01 
756 4 002 Jul 2001 958,500000 Local 954,77500 3,72500 

1,000.000 00 958,50000 Bwe 954.77500 3,72500 000 3,72500 

WBIM 29899N987 EURODOLLAR FUTURES DEC01 
759 4 QQ Aug 2001 964,821200 Local 960,10000 4721 20 

1,00000000 96482120 Base 960,10000 4,72120 000 4,721 20 

WBlM 29899N987 EURODOLLAR FUTURES DEC01 
760 190 Aug 2001 241,217800 Local 240,02500 1,19280 

250,W0 DO 241,21780 Base 240,02500 1,19280 000 1,19280 

WB1M 29899N987 EURODOLLAR FUTURES DEC01 
760 100 Sep 2001 243,742800 Local 239,95000 3,79280 

250,00000 243,74280 awe 239,95000 3,79280 000 3,79280 

W81M 29899N987 EURODOLLAR FUTURES DEC01 
761 1 (M Sep 2001 243,767800 Local 239,95000 3,81780 

250,00000 243,76780 Base 239,95000 3,81780 000 3.81780 

W81M 29899N987 EURODOLLAR FUTURES DEC01 
772 1 DEB Apr 2001 237,992800 Local 238,02500 -3220 

250,01DO 00 237,99280 awe 238,02500 -3220 000 -3220 
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W81M 29899N987 EURODOLLAR FUTURES DECOI 
781 5 CIE Oct 2001 1,221,401 500 Local 1,202,300 00 19,101 so 

1,250,000 00 1 .221,401 50 Base 1,202.300 00 19,10150 000 19,101 50 

W81M 29899N987 EURODOLLAR FUTURES DECOI 
793 3 0 Aug 2001 723,744300 Local 720,487SO 3,256 80 

750,00000 723.74430 Base 720,48750 3,25680 000 3,25680 

WBIM 29899N987 EURODOLLAR FUTURES DECOI 
794 3 00 Aug 2001 723.825000 Local 720,48750 3,33750 

750,00000 723,82500 Base 720,48750 3,33750 000 3.33750 

WB1M 29899N9B7 EURODOLLAR FUTURES DECOI 
798 106 May 2001 239,342800 Local 238,63750 70530 

250,00000 239.34280 Base 238,63750 70530 000 70530 

29899N987 Total 
126,446,732 61 Local 125,416,398 00 1,030,334 61 
126,446,732 61 Base 125.416,398 00 1 .030,334 61 000 1,030,334 61 

WB1M 29899N995 EURODOLLAR FUTURES SEPOI 
016 2 003 Jul 2001 480,960600 Local 480.07500 88560 

500,00000 480,96060 Base 450,07500 88560 000 88560 

WGIM 29899N995 EURODOLLAR FUTURES SEP01 
017 5 003 Jul 2001 1,202,464 ODO Local 1200,83750 1,62650 

1,250,000 00 1,202,464 00 Base 1.200,837 50 1,62650 000 1,62650 

WB1M 29699N995 EURODOLLAR FUTURES SEPOI 
018 1109 May 2001 2,639,175 000 Local 2,630,450 00 8,72500 

2.750,000 00 2,639,175 00 Base 2,630.450 00 8,72500 000 8,72500 

WB1M 298991,1995 EURODOLLAR FUTURES SEPOI 
019 12 00 May 2001 2,678,500 000 twat 2,868,300 00 10,20000 

3,000,000 00 2,878,500 00 Base 2,868,300 00 10,20000 000 10,20000 
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WBIM 29899N995 EURODOLLAR FUTURES SEP01 
020 8 GM Jun 2001 1,922,642 400 Local 1,913,975 00 8,66740 

2,000,0DO 00 1,922,642 40 Base 1,913,975 00 8,66740 000 866740 

WBlM 29899N995 EURODOLLAR FUTURES SEPOI 
020 7 00 May 2001 1,679,562 500 Local 1,672,475 00 7,08750 

1,75000000 1,679,562 50 Base 1,672,475 00 7,08750 000 708750 

WB1M 29899N995 EURODOLLAR FUTURES SEP01 
021 3 (10 May 2001 719,850000 Local 716,73750 3,11250 

750,00000 719,85000 Base 716,73750 3.11250 000 3,11250 

WBlM 29899N995 EURODOLLAR FUTURES SEP01 
022 3 00 May 2001 719,628300 Local 716,73750 2,89080 

750,00000 719.62830 Base 716,73750 2,89080 000 2,89080 

WBlM 29899N995 EURODOLLAR FUTURES SEPOI 
025 10 019 Apr 2001 2,395 928 000 Local 2,37672500 19,20300 

2,500,000 00 2,395,928 00 Base 2,376,725 00 19,20300 000 1920300 

WB1M 29899N995 EURODOLLAR FUTURES SEPOI 
026 10 OW Apr 2001 2,396,053 000 Local 2,372,900 00 23,15300 

2 5DO,000 00 2,396,053 00 Base 2,372,900 00 23,15300 000 23,15300 

WBlM 29899N995 EURODOLLAR FUTURES SEPOI 
040 6 027 Jul 2001 1,446,331 800 Local 1,444,100 00 2,23180 

1,500.000 00 1,446,331 80 awe t.444 . 100 00 2.23180 000 2,231 80 

W81M 29899N995 EURODOLLAR FUTURES SEP01 
069 4 000 Jul 2001 964,121200 Local 962,65000 1,47120 

1,000,000 00 964,12120 Base 962,65000 1,47120 000 1,47120 

WBIM 29899N995 EURODOLLAR FUTURES SEP01 
0113 18 CM Apr 2001 4,312.220 400 Local 4,281,225 00 30.99540 

4,500,000 00 4.31222040 Bwe 4,281,225 00 30,99540 000 3099540 
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WBIM 29899N995 EURODOLLAR FUTURES SEPOI 
094 2 06 May 2001 479,585600 Local 477,78750 1,798 W 

500,00000 479,58560 Base 477,78750 1,79810 000 1,79810 

WBIM 29899N995 EURODOLLAR FUTURES SEP01 
095 3 08 May 2001 719,416100 LOCO) 716,62500 2,791 '10 

750,00000 719,41610 Base 716,62500 2,791 10 000 2,791 10 

INSIM 29899N995 EURODOLLAR FUTURES srpol 
106 4 001 Jul 2001 9rA,271 200 Local 962.95000 1,321 20 

1,000,000 00 96427120 Base 962.95000 1,32120 000 1,321 20 

WB1M 29899N995 EURODOLLAR FUTURES SEP01 
115 1 8 CU Apr 2001 4,316,045 400 Local 4,291,000 00 25.04540 

4,50000000 4.316,045 40 Base 4,291,000 00 25,04540 000 25.0,1540 

WBIM 29899N995 EURODOLLAR FUTURES SEP01 
118 3 005 Jul 2001 721,515900 Local 720,57500 94090 

750,00000 721,51590 Base 720,57500 94090 000 94090 

WBlM 29899N995 EURODOLLAR FUTURES SEPOI 
118 CXL -3 005 Jul 2001 -721,615 900 Local -720,57500 -94090 

-7SO.00000 -721,51590 Base -720,57500 -94090 000 -94090 

WBIM 29899N995 EURODOLLAR FUTURES SEPOI 
119 1005 Jul 2001 240,492800 Local 240,18750 30530 

250,00000 240,492 BO Base 240,18750 30530 000 30530 

WBIM 29899N995 EURODOLLAR FUTURES SEPOI 
119 CXL -1 005 Jul 2001 .240,492 800 Local -240,18760 -30530 

-250,00000 -240,49280 Base .240,18750 -30530 000 -30530 

WB`lM 29899N995 EURODOLLAR FUTURES SEP01 
121 3 005 Jul 2001 721,515900 Local 720,57500 94090 

750,00000 721,51590 Base 720,57500 94090 000 940 90 
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W81M 29899N995 EURODOLLAR FUTURES SEPOI 
121 CXL -3 005 Jul 2001 -721,515 900 Local -720,57500 -94090 

-750,00000 -721,51590 Base -720,57500 -94090 000 -94090 

WBW 29899N995 EURODOLLAR FUTURES SEPOI 
122 1 005 Jul 2001 240,492800 Local 240,18750 30530 

250,00000 240,49280 Bass 240,18750 30530 000 30530 

WB1M 29899N99S EURODOLLAR FUTURES SEP01 
122 CXL -1005 Jul 2001 -240,492 800 Local -240,18750 -30530 

-250,00000 -240,49280 Base -240,187SO -30530 000 -30530 

W81M 29899N995 EURODOLLAR FUTURES SEPOI 
123 4 GO May 2001 959,271200 Local 955,50000 3,77120 

1,00000000 959,271 20 Base 955,50000 3,77120 000 3,771 20 

WBIM 29899N995 EURODOLLAR FUTURES SEPOi 
124 3 005 Jul 2001 721 515900 Local 720,57500 94090 

750,00000 721,61590 Base 720,57500 94090 000 94090 

WBIM 29899N995 EURODOLLAR FUTURES SEP01 
124 CXL -3 005 Jul 2001 -721,515 900 Local -720.57500 -94090 

-750,00000 -721,51590 Base -720,57500 -94090 000 -94090 

WBlIvl 29899N995 EURODOLLAR FUTURES SEP01 
125 1005 Jul 2001 240,492800 Local 240,18750 30530 

250,00000 240,49280 Base 240,18750 3GS 30 000 30530 

WB1M 29899N995 EURODOLLAR FUTURES SEPOI 
125 CXL - 1 005 Jul 2001 -240,492 800 Local -240,18750 -30530 

-250,00000 -240,49280 Base -240,18750 -30530 000 -30530 

WBIM 29899N995 EURODOLLAR FUTURES SEP01 
127 3 005 Jul 2001 721,515900 Local 720,57500 94090 

750,00000 72161590 Base 720,57500 94090 000 94090 

Page 661 Prepared by State Street 



Stafe,mieint 311 Re'aliz"ed 
'ie Cori~p6si 

janukii 01, 2001 to De- Per,3),-2001, vjewDate- .,~ June 3, 2002 
SIATE &MEET 

Base Currency USD - US DOLLAR 
Fund Asset 10 Security Name Security Description Close Ex Rate Trd We of Orig Trdi 

Lot Contracts Trd Date Notional Notional Future GnILs 
Ticker Notional Pis Stl Date Proceeds Cost Future Gn/La Bass Cum Gn/Ls Not Base Future GrdLi 

Page 662 Prepared by State Street 

WBlM 29899N995 EURODOLLAR FUTURES SEP01 
127 CXL -3 005 Jul 2001 -721,515 900 Local -720,57500 -94090 

-750,00000 -721,51590 Base -720,57500 -94090 000 -94090 

W81M 29899N995 EURODOLLAR FUTURES SEPOI 
128 1 (RE Jeri 2001 237,480300 Local 237,60000 -11970 

250,00000 237,48030 Base 237,60000 -11970 000 -11970 

WBIM 29899N995 EURODOLLAR FUTURES SEP01 
128 1005 Jul 2001 240,492800 Local 240,18750 30530 

250.00000 240,49280 Base 240,18750 30530 000 30530 

WB1M 29899N995 EURODOLLAR FUTURES SEPOI 
128 CXL -1005 Jut 2001 -240,492 800 Local -240,18750 -30530 

-250,00000 -240.49280 Base -240,18750 -30530 000 -30530 

WBlM 29899N995 EURODOLLAR FUTURES SEP01 
137 3 005 Jut 2001 721,515 9DO Local 720,57500 94090 

750,00000 721,51590 Base 720,57500 94090 000 94090 

WBIM 29899N995 EURODOLLAR FUTURES SEP01 
137 CXL -3 005 Jul 2001 -721,515 900 Local -720,57500 -94090 

.T50,000 00 -721,51590 Base -720,57500 -94090 000 -94090 

W81M 29899N995 EURODOLLAR FUTURES SEPOI 
138 1005 Jul 2001 240,492800 Local 240,18750 30530 

250,00000 240,492 BO Base 240.18750 30530 000 30530 

WB1M 29899N996 EURODOLLAR FUTURES SEPOI 
138 CXL -1005 Jul 2DOI -240,492 800 Local -240,18750 -30530 

-250,00000 -240,49280 Base -240,18750 -30530 000 -30530 

W81M 29899N995 EURODOLLAR FUTURES SEPOI 
141 3 005 Jul 2001 721,515900 Local 720,57500 94090 

750,00000 721,51590 Base 720,57500 94090 000 94090 
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WB1M 29899N995 EURODOLLAR FUTURES SEPOI 
141 CXL -3 005 Jul 2001 -721,515 900 Local -720,57500 -94090 

-750,00000 -721,51590 Base -720,57500 -94090 000 -94090 

WB`lM 29899N995 EURODOLLAR FUTURES SEPOI 
142 1005 Jul 2001 240,492800 Local 240,18750 30530 

250.00000 240,49280 Base 240,18750 30530 000 30530 

WBIM 29899N995 EURODOLLAR FUTURES SEP01 
142 CXL -1005 Jul 2001 -240,492 800 Local -240,18750 -30530 

-250,00000 -24049280 Base .240.18750 -30530 000 -30530 

WBIM 29899N995 EURODOLLAR FUTURES SEP01 
145 3 005 Jul 2001 721,515900 Local 720,57500 94090 

750,000 DO 721,51590 Base 720,57500 GL40 90 000 94090 

WBIM 29899N995 EURODOLLAR FUTURES SEP01 
146 1 005 Jul 2001 240.492800 Local 24018750 30530 

250,00000 240,49280 ewe 240,18750 30530 000 30530 

WBIM 29899N995 EURODOLLAR FUTURES SEPOI 
151 2 00 Aug 2001 482,260600 Local 481,66250 59810 

500,00000 48226060 ewe 481,66250 59810 000 59810 

WBlM 29899N995 EURODOLLAR FUTURES SEPOI 
152 2 00 Aug 2001 482,235600 Local 481,70000 53560 

500,00000 482,23560 Base 481,70000 53560 000 53560 

WB1H 29899N995 EURODOLLAR FUTURES SEPOI 
157 60 00 Mar 2001 11,962,875 000 Local 11,947,750 00 15,12500 

1250000000 1 1,962,875 00 Base 11,947 750 00 1512600 000 15,12500 

WB1M 29899N996 EURODOLLAR FUTURES SEP01 
161 1 MR Jan 2001 237,575000 Local 237,60000 -2500 

250,00000 237,67500 Base 237,60000 -2500 000 -2500 
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2,621,S62 50 15,60830 
2,621.562 50 15,60830 000 15,60830 

1,433,250 00 6,03180 
1,433,250 00 6.03180 000 6,03180 

1,195,000 00 4,33900 
1,195,000 00 4,33900 000 4,33900 

1,192.187 50 6.12990 
1 .192 .187 50 6,12990 000 6,12990 

715,31250 3,67500 
715,31250 3.67500 000 3,67500 

715,31250 3,61590 
715,31250 3,61590 000 3,61590 

240,85000 24280 
240,8SO00 24280 000 24280 

1,195,975 00 3,98900 
1,195,975 00 3,98900 000 398900 

717,93750 -62140 
717,93750 -62140 000 -62140 

Prepared by State Street Page 664 

WB1M 29899N995 EURODOLLAR FUTURES SEPOI 
163 11 W Apr 2001 2,637,170 800 Local 

2,750,000 00 2,637,170 80 Base 

WB1M 29899N995 EURODOLLAR FUTURES SEP01 
178 6 09 May 2001 1.439,281 800 Local 

1,500,000 00 1,439,281 80 Base 

WGIM 298QQN995 EURODOLLAR FUTURES SEPOI 
179 5 99 May 2001 1,199,339 000 Local 

1,250,000 00 1,199,339 00 awe 

WB1M 29899N995 EURODOLLAR FUTURES SEP01 
192 5 M Apr 2001 1,198,317 400 Local 

1,25000000 1,198,317 40 Base 

WBIM 29899N995 EURODOLLAR FUTURES SEP01 
193 3 (Ell Apr 2001 718,987500 Local 

750,00000 718,98750 Base 

WB1M 29899N995 EURODOLLAR FUTURES SEP01 
194 3 C1115 Apr 2001 718.928400 Local 

750,00000 718,92840 Base 

W81M 29899N995 EURODOLLAR FUTURES SEPOI 
215 109 Aug 2001 241,092800 Local 

250,00000 241,09280 Base 

WBW 29899N995 EURODOLLAR FUTURES SEP01 
236 5 90 May 2001 1,199,964 000 Local 

1,250,000 00 1,199,964 00 Base 

WB1lVI 2989914995 EURODOLLAR FUTURES SEPOI 
237 3 90 May 2001 717,316100 Local 

750,00000 717,31610 Base 
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WB1M 29899N995 EURODOLLAR FUTURES SEPOI 
237 CXL -3 90 May 2001 -717,316 100 Local -717,93750 62140 

-750,00000 .717,31610 Base -717,93750 62140 000 62140 

WBIM 29899N995 EURODOLLAR FUTURES SEP01 
261 2 03 Feb 2001 476,235600 Lccai 475,20000 1,03560 

500,00000 476,23560 Bwe 475,20000 1,03560 000 1,03560 

WBIM 29899N995 EURODOLLAR FUTURES SEPOI 
270 4 CU Apr 2001 958,071 200 Local 953,75000 4,32120 

1,000,000 00 958,07120 Base 953,75000 4,32120 000 4,321 20 

WBlM 29899N995 EURODOLLAR FUTURES SEP01 
271 7 MY Apr 2001 1,676,537 100 Local 1,669,062 50 7,47460 

1,750,000 00 1,676,637 10 Base 1,669,062 50 7,47460 000 7,47460 

WBlM 29899N995 EURODOLLAR FUTURES SEP01 
276 16 CH) Apr 2001 3,829,284 800 Local 3,815,000 00 14,28480 

4,000,000 00 3,829,284 80 Base 3,815,000 00 14,28480 000 14 284 BO 

WB1M 29899N995 EURODOLLAR FUTURES SEPOI. 
288 3 90 May 2001 720,390900 Local 71793750 2,45340 

750,00000 720,39090 Base 717.93750 2,45340 000 2,45340 

WB1M 29899N995 EURODOLLAR FUTURES SEP01 
289 190 May 2001 240,117800 Local 239,31250 80530 

250,00000 240j 17 80 Base 239,31250 80530 000 80530 

WB1Y 29899N995 EURODOLLAR FUTURES SEP01 
317 159 CM Jim 2001 37,813,380 000 Local 37,747,395 00 65.98500 

39,750,000 00 37,813,380 00 Base 37.747,395 00 65,98500 000 65,98500 

WBlM 29899N995 EURODOLLAR FUTURES SEP01 
321 1 020 Jul 2001 240,680300 Local 240,35000 33030 

250,00000 240,68030 Base 240,35000 33030 000 33030 
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WB1M 29899N995 EURODOLLAR FUTURES SEPOI 
a24 2 000 Jul 2001 481,385600 Local 480,70000 68560 

50000000 481,38560 Base 480,70000 68560 000 68560 

WB1M 29899N995 EURODOLLAR FUTURES SEPOI 
344 2 96 May 2001 480.185600 Local 478.60000 1,58560 

500,00000 480,18560 Base 478,60000 1,58560 000 1,58560 

WB1M 29899N995 EURODOLLAR FUTURES SEPOI 
349 18 00 May 2001 4,310,870 400 Locid 4,291,87S 00 18,99540 

4,500,000 00 4,310,870 40 Base 4,291,675 00 18,99540 000 18,99540 

WB1Y 29899N995 EURODOLLAR FUTURES SEP01 
370 29 aO Fab 2001 6,896,780 000 Local 6,893,445 00 3,33500 

7,260,000 00 6,896,780 00 Base 6,893,445 00 3,335 DO 000 3,33500 

WBIM 29899N995 EURODOLLAR FUTURES SEP01 
389 11 MB Apr 2001 2,831,120 800 Local 2,611,912 50 19,20B 30 

2750,00000 2631,12080 Bass 2,611,912 50 19,20830 000 19,20830 

VVB1M 29899N995 EURODOLLAR FUTURES SEPOI 
400 12 09 May 2001 2,875,050 000 Local 2,863,150 00 11,90000 

3,000,000 00 2.875,050 00 Base 2,863,150 00 11,90000 000 11,90D 00 

WB1M 29899N995 EURODOLLAR FUTURES SEP01 
401 4 09 May 2001 958,2114 800 Lc,-al 954,70000 3,58460 

1,000,000 00 958,28480 Base 954,70000 3,58480 000 3.5114 60 

WB1M 29899N995 EURODOLLAR FUTURES SEPOI 
407 5 002 Jul 2001 1,203,776 500 Local 1,201,725 00 2,05150 

1 .250,000 00 1,203,776 50 Base 1,201.725 00 2,05150 000 205150 

WBIM 29899N995 EURODOLLAR FUTURES SEP01 
416 1 M Jun 2001 240,867800 Local 239,23750 1,63030 

250,OW OD 240,86780 Beae 239,23750 1,63030 000 1,63030 
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WBlH 29899N995 EURODOLLAR FUTURES SEPOI 
417 28 0 Jan 2001 6,660.360 000 Local 6,647,640 00 12,72000 

7,000,000 00 6660,36000 Base 6647,64000 12,72000 000 12,72000 

WBIM 29899N995 EURODOLLAR FUTURES SEPOI 
417 2 M Jun 2001 481,760600 Local 478,15000 3.61060 

500,00000 481,76060 awe 478,15000 3,61060 000 3,61060 

WBlM 29899N995 EURODOLLAR FUTURES SEPOI 
418 2 (M Jun 2001 481,710600 Local 478.`150 00 356060 

500,00000 481,71060 Base 478,15000 3,56060 000 3,56060 

WB1M 29899N995 EURODOLLAR FUTURES SEPOI 
419 100 May 2001 239,655300 Local 238,67500 98030 

250,00000 239,65530 Base 238.67500 98030 000 98030 

WBIM 29899N995 EURODOLLAR FUTURES SEP01 
443 1003 Jul 2001 240,767800 Local 240.33750 43030 

25000000 240,76780 Base 240.33750 43030 000 43030 

WB1M 29899N995 EURODOLLAR FUTURES SEPOI 
444 6 003 Jul 2001 1444531 800 Local 1,441,950 00 2,58180 

1,500,000 00 1,444,531 80 Base 1,441,950 00 2,58180 000 2,581 80 

WB1M 29899N995 EURODOLLAR FUTURES SEP01 
454 7 (32 Jun 2001 1.686,060 200 Local 1,674,475 00 1158520 

1,750,000 00 1,686,060 20 Base 1,674,475 00 11,58520 000 11,58520 

W81M 29899N995 EURODOLLAR FUTURES SEP01 
454 CXL -7 22 Jun 2001 -1,686,060 200 Local -1 674,475 00 -11,58520 

-1,750 000 00 -1,686,060 20 Base -1 674,475 00 -11,58520 000 -11,58520 

WBlM 29899N995 EURODOLLAR FUTURES SEP01 
461 7 (Z2 Jun 2001 1,686,074 600 Local 1674.47500 11,59960 

1,750.000 00 1.686,074 60 Base 1674,47500 11,59960 000 11,59960 
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WBIM 29899N995 EURODOLLAR FUTURES SEP01 
474 2 GO May 2001 480.360600 Local 478,60000 1,76060 

500,00000 480,36060 Base 478,600 00 1,76060 000 1 .760 60 

WB1M 29899N995 EURODOLLAR FUTURES SEPOI 
490 1036 Jul 2001 240755300 Local 240,33750 41780 

25000000 240.75530 Bass 240,33750 41780 000 41780 

WBlM 29899N995 EURODOLLAR FUTURES SEPOI 
491 4 006 Jul 2001 962,971200 Local 961,35000 1,62120 

1,000,000 00 962,97120 Base 961,35000 1,62120 000 1,621 20 

WBW 29899N995 EURODOLLAR FUTURES SEPOI 
492 1 OM Apr 2001 239,567800 Local 237,72500 1,84280 

250,00000 239,56780 Base 237,72500 1,84280 000 1 942 8D 

WB1M 29899N995 EURODOLLAR FUTURES SEPOI 
49B 2 MS Jun 2001 481,835600 Local 478,62500 3,21060 

500,00000 481,83560 Base 478,62500 3,21060 000 3,21060 

WBIM 29899N995 EURODOLLAR FUTURES SEP01 
529 1007 Jul 2001 240,767800 Local 240,46250 30530 

250,00000 240.76780 Base 240,46250 30530 000 30530 

WBiM 29899N995 EURODOLLAR FUTURES SEPOI 
548 8 00 May 2001 1,919,842 400 Local 1.909,400 00 10.44240 

2,000 DOO 00 1,919,842 40 Base 1,909,400 00 10,44240 000 10,44240 

WBjM 29899N995 EURODOLLAR FUTURES SEP01 
549 1109 May 2001 2,639,920 600 Local 2,625,500 00 14,42080 

2,750,000 00 2.639,920 80 Base 2,625,500 00 14,42080 000 14,42080 

W81M 298991,1995 EURODOLLAR FUTURES SEP01 
550 6 00 May 2001 1,440,031 800 Local 1,432,500 00 7.53190 

1,600,000 00 1,440,031 80 Base 1,432,500 00 7,531 80 000 7,531 80 
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WBW 29899N995 EURODOLLAR FUTURES SEP01 
552 20 (10 Mar 2001 4,771,356 000 Local 4,751 .262 50 20,09350 

5,01)0 000 00 4,771,356 00 Base 4,751,262 50 20,09350 000 20,09350 

WBIM 298991,1995 EURODOLLAR FUTURES SEP01 
552 CXL .20 (19 Mar 2001 -4 771,356 000 Local -4,751,262 50 -20,09350 

-5,000,000 00 -4,771,356 00 awe 4,751,262 50 -20,09350 000 .20,09350 

WB1M 298991,1995 EURODOLLAR FUTURES SEP01 
565 3 098 Jul 2001 722,678400 Local 721,38750 1,29090 

750,00000 722,67840 Base 721.38760 1,29090 000 1 29090 

WB1M 298991,1995 EURODOLLAR FUTURES SEP01 
580 15 08 May 2001 3,601,392 000 Local 3,585,750 00 15,64200 

3,750,000 00 3,601,392 00 Base 3,585,750 00 15,64200 000 15,64200 

WSIM 29899N995 EURODOLLAR FUTURES SEPOI 
583 2 CU Jun 2001 48`1 775 000 Local 478.67500 3,10000 

500,00000 481,77500 awe 478,67500 3,10000 000 3,10000 

WBlM 29899N995 EURODOLLAR FUTURES SEP01 
624 3 009 Jul 2001 722,790900 Local 721,38750 1,40340 

750,00000 722,79090 Base 721,38750 1,40340 000 1,40340 

WBIH 298991,1995 EURODOLLAR FUTURES SEP01 
639 100 00 Feb 2001 23,782,000 000 Local 23,770,500 00 11.50000 

25,000,000 00 23,782,000 00 Bwe 23,770,500 00 11,50000 000 11,50000 

WBIM 29899N995 EURODOLLAR FUTURES SEP01 
647 6 090 Jul 2DO1 1,418,956 Boo Local 1,442,600 00 -23,643 20 

1,500.000 00 1,418,956 60 Base 1.442,600 00 -23,643 20 000 -2364320 

WBlM 29899N995 EURODOLLAR FUTURES SEPOI 
647 CXL -6 090 Jul 2001 -1,418,956 600 Local -1,442,600 00 23,64320 

-1,500,000 00 -1 .41 B,956 80 Base -1 .442,600 00 23,64320 000 23,64320 
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WBIM 29899N995 EURODOLLAR FUTURES SEPOI 
653 2 CM Apr 2001 477,860600 Local 475,45000 2,41060 

500,00000 477.86060 Base 475,45000 2,41060 000 2,41060 

WB1M 29899N996 EURODOLLAR FUTURES SEPOI 
654 1 OIE Apr 2001 238,942800 Local 237,63750 1.305 30 

250,00000 238,94280 Base 237,63750 1,30530 000 1,30630 

W1311-1 29899N995 EURODOLLAR FUTURES SEPOI 
656 30 (112 Fab 2001 7,135,350 000 Local 7,131,150 00 4.20000 

7,500,000 00 7,135,350 00 Base 7,131,150 00 4,20000 000 4,20000 

WBIM 29899N995 EURODOLLAR FUTURES SEPOI 
659 6 090 Jul 2001 1,445.956 800 Local 1,442,600 00 3,35680 

1,500,000 00 1,445,956 80 Base 1,442,600 00 3,35680 000 3,35680 

W61M 29899N995 EURODOLLAR FUTURES SEP01 
673 3 CS Jun 2001 721,537500 Local 718,08750 3,45000 

75000000 721,53750 Base 718,08750 3,45000 000 3.45000 

WBlM 29899N995 EURODOLLAR FUTURES SEPOI 
680 3 00 May 2001 719,325000 Local 717,15000 2,17600 

750,00000 719,32500 Base 717,15000 2,17500 000 2,17500 

WBlM 29899N995 EURODOLLAR FUTURES SEPOI 
681 5 00 May 2001 1,198,812 500 Local 1,195,125 00 3,687SO 

1,250,000 00 1,198,812 50 Base 1,195,125 00 3,68750 000 3,68750 

WBlM 29899N995 EURODOLLAR FUTURES SEP01 
682 6 00 May 2001 1,438,624 200 Local 1,434,075 00 4,54920 

1,500,000 00 1,438,624 20 Base 1,434,075 00 4,54920 000 4,54920 

WB1M 29899N995 EURODOLLAR FUTURES SEPOI 
691 5 023 Jul 2001 1,204,651 500 Local 1,202,775 00 1 .1376 50 

1,250,000 00 1,204,651 50 Base 1 .202,775 00 1,87650 000 1,87650 
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WBIM 29899N995 EURODOLLAR FUTURES SEP01 
707 2 011' Apr 2001 477,485600 Local 475,36250 2,12310 

500.00000 477,48560 Base 475,36250 2.12310 000 2,12310 

WBlM 29899N995 EURODOLLAR FUTURES SEP01 
728 3 ill$ Jun 2001 720,915900 Local 717,67500 3,24090 

750,00000 720,91590 Base 717,67500 3,24090 000 3,24090 

WBlM 29899N995 EURODOLLAR FUTURES SEP01 
729 4 0134 Jul 2001 963,821 200 Local 962,525 DO 1,29620 

1,000,000 00 963,82120 Base 96252500 1,29620 000 1,29620 

WBIM 29899N995 EURODOLLAR FUTURES SEP01 
731 12 00 May 2001 2,8T7.963 600 Local 2,867,950 00 10,01360 

3.000,000 00 2,877,963 60 Base 2867,95000 10,01360 000 1001360 

WBIM 29899N995 EURODOLLAR FUTURES SEPOi 
745 1 W Jan 2001 237680300 Local 237,60000 8030 

250,00000 237,68030 Base 237,60000 8030 000 8030 

WBIM 29899N995 EURODOLLAR FUTURES SEPOi 
752 27 002 Jul 2001 6,493.162 500 Local 6,47777500 15,38750 

6,750,000 00 6,493,162 50 Base 6,477,775 00 15,38750 000 15,38750 

WBlM 29899N995 EURODOLLAR FUTURES SEP01 
753 2 002 Jul 2001 481,000000 Local 480.07500 92500 

500,000 DO 481,00000 Base 480,07500 92500 000 92500 

WBlM 29899N995 EURODOLLAR FUTURES SEP01 
759 4 025 Jul 2001 963,721200 Local 962,70000 1,02120 

1,000,000 00 963,72120 Base 962,70000 1,02120 000 1,02120 

WBlM 29899N995 EURODOLLAR FUTURES SEP01 
765 3 06 May 2001 719,265900 Local 716.92500 2,34090 

750.00000 719,26590 Base 716,92500 2,34090 000 2,34090 
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WBIM 29899N995 EURODOLLAR FUTURES SEP01 
770 2 0111 Apr 2001 477,010600 Local 475,47500 1,53560 

500,00000 477.01060 ease 476,47500 1,53560 000 1,53560 

WB1M 29899N995 EURODOLLAR FUTURES SEP01 
771 4 OIE Apr 2001 954,071200 Local 951,08750 2,98370 

1,000,000 00 954,071 20 Base 951,08750 2,98370 000 2,98370 

WBIM 29899N995 EURODOLLAR FUTURES SEP01 
797 8 06 May 2001 1,920,942 400 Local 1,912,575 00 836740 

200000000 1,920,942 40 Base 1,912,575 00 8,36740 000 8,36740 

WBIM 29B99N995 EURODOLLAR FUTURES SEPOI 
798 3 026 Jul 2001 722,865900 Local 722,02500 84090 

750,00000 722,86590 Base 722,02500 84090 000 84090 

WBIM 29899N995 EURODOLLAR FUTURES SEPOI 
799 2 096 Jul 2001 481,885600 Local 481,33750 54810 

500,00000 481 88560 Base 481,337 50 54810 000 54810 

29899N995 Total 
203,210,965 90 Local 202,647,642 50 563.32340 
203,210.965 90 Base 202,647,642 50 563,32340 000 563,32340 

WBIQ 62099B925 MORTGAGE BACKED FUTURES JUN01 
164 50 %E Jun 2001 5,057,612 500 Local 5,050,303 56 7,30894 

5,000,()00 00 5,057,612 50 Base 5,050,303 56 7,30894 000 7,30894 

WBIQ 62099B925 MORTGAGE BACKED FUTURES JUN01 
164 CXL .50 ME Jun 2001 -5,057,612 500 Local -5,050,303 56 -7,30894 

-5,000,000 00 .5,057 .612 50 Base -5,050,303 56 -7.30894 000 -7 308 94 

WBIQ 6209SB925 MORTGAGE BACKED FUTURES JUN01 
248 50 95 Jun 2001 5,051 .362 5GO Local 5,050,303 56 1,05894 

5,000 000 00 5,051,362 50 Base 5,050,303 56 1,05894 000 1,05894 
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WB10 62099B925 MORTGAGE BACKED FUTURES JUN01 
248 CXL -50 IE Jun 2001 -5,051,362 500 Local -5,050,303 66 -1,05894 

-5,000,000 00 -5 051.362 50 Bass -5,050,303 56 -1,05894 000 -1,058 94 

WB1Q 62099B925 MORTGAGE BACKED FUTURES JUN01 
249 50 MY Jun 2001 5,051,362 500 Local 5,050,303 56 1,05894 

5,000,000 00 5,051,362 50 Base 5.050,303 56 1,05894 000 1,05894 

62099B925 Total 
5,051,362 50 Local 5,050,303 56 1,05894 
5,051,362 50 Base 5,05030356 1,05894 000 1,05894 

WBIQ 62099B933 MORTGAGE BACKED FUTURES MAY01 
412 1001BApr2001 1,011,090550 Local 1.009,96196 1,13859 

1,000,000 00 '1,01 1,090 55 Base 1,009,95196 1,13859 000 1,13859 

WB1Q 62099B933 MORTGAGE BACKED FUTURES MAY01 
419 2 019 Apr 2001 202,320 120 Local 201,7139 25 53087 

200,00000 202,32012 Base 201,78925 53087 000 53087 

WB1Q 62099B933 MORTGAGE BACKED FUTURES MAY01 
558 8 DO May 2DOI 809,030500 Local 806,50858 2,521 92 

W0,00000 809,D30 50 Base 806,50858 2,52192 000 2,521 92 

W810 6209913933 MORTGAGE BACKED FUTURES MAY01 
569 13 00 May 2001 1,318 523 830 Local 1 .307,884 06 10,63977 

1,300,000 00 1,318,523 83 Base 1,307,884 06 10,63977 000 10,63977 

62099B933 Total 
3,340,965 00 Local 3,326,133 85 14,831 15 
3,340,965 00 Base 3.326,133 85 14,831 15 000 14,831 15 

W81Q 62099J993 MORTGAGE BACKED FUTURES JUL01 
623 99000Jul200i 10,009,432620 Local 10,005,907 13 3,52549 

9,900,000 00 10,009,432 62 Base 10 .005,907 13 3,52S49 000 3,52549 
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WB2D 793993932 S+P5001NDEXFUTURES SEPOI 
032 97 90 Aug 2001 28,250,622 500 Local 29,708,202 50 -1,457,680 00 

24,25000 28,250,522 50 Base 29,708,202 50 -1 .457,680 00 000 -1,457 680 00 

WB2D 794994996 S+PSOOINDEXFUTURES DEC01 
160 297 09 Dec 2001 86,350,522 500 Lowl 78,879,790 00 7,470.732 50 

74,25000 86,350 .522 50 Bwe 78,879,790 00 7.470 .732 50 000 7,470,732 50 

WBIH 92399G969 U S TREAS NOTES M FUTURES MARDI 
412 77GUJan200l 8,004,006010 Local 7,912,379 38 91,62663 

7,700,000 00 8,004,006 01 ewe 7,912,379 38 91,62663 000 91,62663 

WBIH 92399G969 US TREAS NOTES 5YR FUTURES MARDI 
412 CXL -77CKlJan2001 -8,OD4 .006010 Local -7,912,379 38 -91,62663 

-7,700,000 00 -6,004,006 01 ewe -7,912,379 38 -91,62663 000 -91,62663 

WBIH 92399G969 U S TREAS NOTES SYR FUTURES MARDI 
414 77MJan2001 8,004,006010 Local 7,912,379 38 91,62663 

7,700,000 00 8.004,006 01 Base 7.912,379 38 91,62663 000 91,62663 

W61H 92399G969 US TREAS NOTES 5YR FUTURES MAR01 
427 180 00 Feb 2001 18,778,163 400 Local 18,716,850 36 61,31304 

18,000,000 00 18,778,163 40 Base 18,716,850 36 61,31304 000 61,31304 

WB1H 92399G969 U S TREAS NOTES 5YR FUTURES MAR01 
446 701112Feb2001 7,284,979100 Local 7,27877514 6,20396 

7.000,000 00 7,264,979 10 Base 7,278,775 14 6,20396 000 6,20396 

WBIH 92399G969 U S TREAS NOTES SYR FUTURES MARDI 
446 CXL -7002Feb2DOl -7,284.979100 Local .7,278,775 14 -6,20396 

-7,000,000 00 -7,254,979 10 Bass -7,278,776 14 -6,20396 000 -6,20396 
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WBIH 92399G969 US TREAS NOTES 5YR FUTURES MAR01 
448 7002Feb2001 7,285,119100 Local 7,278,775 14 6,34396 

7,00000000 7,285,119 10 Base 7,278,775 14 6,34396 000 6,34396 

WB1E 92399G969 US TREAS NOTES 5YR FUTURES MAR01 
451 59 06 Feb 2001 6,098,491 340 Local 6,092,671 88 5,81946 

5,900,000 00 6,098,49134 Base 6,092,67188 5,81946 000 5,81946 

9239943969 Total 
40,165,779 85 Local 40,000,676 76 165,10309 
40,165,779 85 Bass 40,000,676 76 165,10309 000 165,10309 

WB1F 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
050 33 05 Feb 2001 3,470,024 250 Local 3,446,064 04 23,97021 

3,300.000 00 3,470,024 25 Base 3,446,054 04 23.97021 000 2397021 

WB1F 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
056 120 (27 Feb 2001 12,652,020 000 Local 12,595,312 34 56,70766 

12,000,000 00 12.652,020 00 Base 12,595,312 34 56,70766 000 5670766 

WB1F 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
382 65 CGI Jan 2001 6,847,083 750 Local 6,728,775 95 118,30780 

6,500,000 00 6,947,083 75 Base 6,728,775 95 118,30780 000 118,30780 

WB1A 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
392 1,000 09 Feb 2001105,296,500 000 Local 101 .972,596 96 3,323,903 04 

100,000,000 00 105,296,500 00 Base 101,972,596 96 3,323,903 04 000 3,323,903 04 

WBlA 92399G977 U S TREAS NOTES 10YR FUTURES MAR01 
419 512 (13 Feb 2001 53,624,320 000 Local 52,228,823 04 1,395,496 96 

51,200,000 00 53,624 320 00 Base 52,228,823 04 1,395,496 96 000 139549696 

W81A 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
425 2,000 CM Feb 2001210 157,500 000 Local 204.033 045 00 6124,45500 

200,000,000 00 210,157,500 00 Base 204,033,045 00 6,124,455 00 000 6,12445500 
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WBIA 9239913977 US TREAS NOTES 10YR FUTURES MAR01 
425 CXL -2,000 1211 Feb 2004210.157,500 000 Local -204,033.045 00 -6,124,455 00 

-200,000,000 00 -210,157,500 00 Base .204,033,045 00 -6,124,455 00 000 -6,124,455 00 

WB1A 92399G977 U S TREAS NOTES IOYR FUTURES MARDI 
445 2,000 a5 Feb 2001210,157,500 000 Local 204,033 045 00 6,124,455 00 

200,000,000 00 210,157,500 00 awe 204,033,1345 00 6,124,455 00 000 6,12445500 

WBIA 92399G977 U S TREAS NOTES IOYR FUTURES MARDI 
445 CXL -2,000 GO Feb 2001210,157500 000 Local -204,033,045 00 -6,124,455 00 

-200 000,000 00 -210,157,500 00 Bass .204,033,045 00 -6,124,455 00 000 -6 124,455 00 

W81A 9239913977 U STREAS NOTES 10YR FUTURES MARDI 
448 2,000 313 Feb 2001210,282,500 000 Local 204,033,045 00 6,249.455 00 

200,000,000 00 210,282,500 00 Base 204,033,045 00 6,249,455 00 000 6,249,455 00 

WBIA 92399G977 U S TREAS NOTES 10YR FUTURES MARDI 
448 CXL -2,000 05 Feb 2001210,282,500 000 Local -204,033,M 00 -6,249,455 00 

-200 000,000 00 -210,282,500 00 Bass -204,033 .045 00 -6,249,455 00 000 -6 249,455 00 

WBIA 9239913977 US TREAS NOTES 10YR FUTURES MAR01 
449 2,000 aS Feb 2001210,157,500 000 Local 204,033,045 00 6,124,455 00 

200,000,000 00 210,157,500 00 Bass 204,033,045 00 6,124,455 00 000 6,124,455 00 

WBlE 92399G977 US TREAS NOTES 10YR FUTURES MARDI 
452 36 05 Feb 2001 3,756,550 860 Local 3,724,875 00 31,67586 

3,600,000 DO 3,756,550 86 Base 3,724,875 00 31,67586 000 31,67586 

WB1H 9239913977 US TREAS NOTES 10YR FUTURES MAR01 
673 3 alff Feb 2001 315.360000 Local 315,28125 7875 

300,00000 315,36000 Base 315,28125 7875 000 7875 

WBlF 92399G977 US TREAS NOTES 10YR FUTURES MARDI 
749 180 (10 Feb 2001 18,899,280 000 Local 18,722,68965 17659035 

18.000,000 00 18,899,280 00 Base 18,722 .689 65 176.59035 000 176,59035 
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W81F 92399G977 U S TREAS NOTES 10YR FUTURES MAR01 
762 199 0 Fab 2001 20,894,204 000 Local 20,996,947 48 -102,74348 

19,900 000 00 20 894,204 00 Base 20,996,947 48 -102 .74348 000 -102,74348 

W81F 92399G977 U STREAS NOTES 10YR FUTURES MAR01 
781 161 Q2 Feb 2001 16,864,106 000 Local 16,856,863 42 7,24258 

16,100,000 00 16.864,106 00 Base 16,856,863 42 7,24258 000 7,24258 

W81F 92399G977 US TREAS NOTES 10YR FUTURES MAR01 
799 140 M Feb 2001 14,673,190 000 Local 14 .619,623 20 53,56680 

14,000 .000 00 14,673,190 00 Base 14,619,623 20 53,56680 000 5356680 

92399G977 Total 
467,450,138 86 Local 456,240,8137 33 11,209,25153 
467,450,138 86 Base 456,240,887 33 11 .209,251 53 000 11,209,251 53 

WB10 93599D913 US TREAS BONDS FUTURES JUN01 
02 10 98 May 2001 991,778750 Local 1,005,787 61 -14,00886 

1,00000000 991 77875 Base 1,005,787 61 -1400886 000 -14,00886 

WB1A 93599D913 U S TREAS BONDS FUTURES JUN01 
160 2,000 00 May 2001201 047,500 000 Local 210,265,000 00 -9,217,500 00 

200,000.000 00 201,047,500 00 Base 210,265,000 00 -9,217 .500 00 000 -9,217,500 00 

WBiQ 93599D913 U S TREAS BONDS FUTURES JUN01 
214 8 (27 Mar 2001 833,907020 Local 840,18473 -6,27771 

800,00000 833,90702 Base 840,18473 -6,27771 000 -6,27771 

WBiQ 9359913913 U S TREAS BONDS FUTURES JUN01 
247 `l7WJun2G0l 1,725,963250 Local 1,703,685 9`1 22,27734 

1 .700,000 00 1,725,963 25 Base 1,703,685 91 22,27734 000 2227734 

WBlQ 9359913913 U S TREAS BONDS FUTURES JUN01 
445 8 019 Apr 2001 B16,000 000 Local 842,19866 -26,19866 

800,00000 816,00000 Base 842,19866 -26,19866 000 -26,19866 
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WBIO 93699D913 US TREAS BONDS FUTURES JUN01 
465 8 CKD Apr 2001 801 .408830 Local 849,32893 -47,92010 

800,00000 801,4DB 83 Bass B49,328 93 -47,92010 000 47,92010 

WB10 93599D913 U S TREAS BONDS FUTURES JUN01 
473 2 00 May 2001 200,929500 Local 213,22052 -12,29102 

200,00000 200.92950 Base 213,22052 -12,29102 000 -12,29102 

WB1Q 9359913913 U S TREAS BONDS FUTURES JUN01 
474 3 00 May 2001 301,206750 Local 319,83079 -18,62404 

300,00000 301,20675 Bwe 319,83079 -18,62404 000 -1862404 

WB10 93599D913 U S TREAS BONDS FUTURES JUN0`I 
547 11 09 May 2001 1,110,699 040 Local 1,159,324 40 -48,62536 

1,100,000 00 1,110,699 04 awe 1 159,32440 -48,62536 000 -4862536 

WBlQ 93599D913 US TREAS BONDS FUTURES JUN01 
549 109 May 2001 101,527250 Local 100,32046 1.20679 

100,00000 101,52726 Base 100.32046 1,20679 000 1,20679 

WB10 93599D913 U S TREAS BONDS FUTURES JUN01 
672 28 00 May 2001 2,844.513 000 Local 2,862,119 91 -17,60691 

2,BOO,000 00 2,844,513 00 Base 2,862,119 91 -17,60691 000 -17,60691 

WBIQ 93599D913 U S TREAS BONDS FUTURES JUN01 
740 16091vlay2001 1,498,067760 Local 1,538,403 75 -40,31599 

1,500,000 00 1,498,067 76 Base 1,538,403 75 -40,31599 000 .40,31599 

WBIO 935990913 U STREAS BONDS FUTURES JUNGI 
741 7 00 May 2001 700,224880 Local 707,33930 .7,11442 

700,00000 700,22488 Base 707,33930 -7.11442 000 -7,11442 

WBlQ 93599D913 U S TREAS BONDS FUTURES JUN01 
741 CXL -7 09 May 2001 -700 .224 880 Local .707.33930 7,11442 

-700,ODO 00 -700,22488 Bass -707,33930 7,11442 000 7,11442 
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WBIQ 93599D913 U STREAS BONDS FUTURES JUN01 
745 7 00 May 2001 700,190750 Local 707,33930 -7,14855 

700,00000 700.19075 Bass 707,33930 -7,14855 000 -7,14855 

WBlQ 93599D913 U S TREAS BONDS FUTURES JUN01 
759 6 08 May 2001 601,166870 Local 603,47257 -2,30570 

6D0,DD0 00 601,16687 Base 603,47257 -2,30570 000 -2,30570 

93599D913 Total 
213,574,878 77 Local 223,010,217 54 -9,435,338 77 
213,574,878 77 Base 223,010,217 64 -9 435,33B 77 000 -9,435,338 77 

WB10 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
010 1399May200l 1,337,323000 Local 1,338,916 58 -1,59358 

1,300.000 00 1,337,323 00 Base 1.338,916 58 .1.59358 000 -1,59358 

WBIF 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
043 4 00 May 2001 417,984000 Load 418.67564 -691 64 

40000000 417,98400 awe 418,67564 -69164 000 -691 64 

W81F 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
066 59 00 May 2001 6,121,014 000 Local 6,175,213 41 .54,19941 

5.900,000 00 6,121,014 00 Base 6.175,213 41 .54,19941 000 -54,19941 

W81F 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
072 53 04 May 2001 5,475,350 500 Local 5.54719995 -71,84945 

5,300,000 00 5,475,350 50 Base 5,547,199 95 -71,84945 000 -71,84945 

WB1H 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
078 3 GO Mar 2001 319,250640 Local 314.28843 4,96221 

300,00000 319,25064 Base 314,28843 4,96221 000 4,962 2`1 
WB1F 93599E929 US TREAS NOTES 10YR FUTURES JUN01 

097 5506May2001 5,685,405000 Local 5,756,528 25 .71 .12325 
5.500 000 00 568640500 Base 5,756,528 25 -71,12325 000 -71,12325 
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WBIF 93599EQ29 U S TREAS NOTES 10YR FUTURES JUNOI 
122 104 08 May 2001 10,708,334 000 Local 10,867 .798 74 -159,46474 

10,400,000 00 10,708,334 00 ewe 10,1367,798 74 -159,46474 000 .1 59,464 74 

WB1F 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
123 400OMay2001 4,122,965200 Local 4,176,097 60 -53,13240 

4,000,000 00 4,122,965 20 Base 4,176,097 60 -53,13240 000 -53,13240 

WBIF 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
161 193 09 May 2001 19,974,728 000 Local 20,158,144 42 -183,41642 

19,300,000 00 19 974,728 00 ewe 20,158,144 42 -183,41642 000 -183,41642 

WB1A 9359911929 U STREAS NOTES 10YR FUTURES JUN01 
166 512 00 May 2001 53,006,160 000 Local 53,760,000 00 -753,84000 

5`1,200,000 00 53,006,160 00 Base 53,760,000 00 -753,84000 000 -753,84000 

WBIA 93599E929 U S TREAS NOTES I OYR FUTURES JUN01 
167 4,000 GO May 2001414,000,000 000 Local 419,926,249 74 -5,926,249 74 

400,000,000 00 414,000,000 00 Base 419,926,249 74 -5,926,249 74 000 -5,926,249 74 

WB1A 93599E929 U S TREAS NOTES I OYR FUTURES JUN01 
168 1,000 90 May 2001103,375,000 000 Local 106.632,500 00 -3.267 .500 00 

100,000,000 00 103,375,000 00 Base 106,632,500 00 -3 .257,500 00 000 .3 .257,600 00 

WBIF 93599E929 U S TREAS NOTES 10YR FUTURES JUNDI 
170 10990May2001 11,281,064000 Local 11,415,501 63 -134,43763 

10,900,000 00 11,281,064 00 ewe 11,415,501 63 -134,43763 000 -13443763 

WBlF 93599r929 U S TREAS NOTES I OYR FUTURES JUN01 
180 109 90 May 2001 11,294,470 250 Local 11,467,438 52 -182,96827 

10,900,000 00 11,284,470 25 Base 11,467,438 52 -182 .96827 000 -182 968 2T 

WBIF 93599E929 U S TREAS NOTES IDYR FUTURES JUNOI 
187 2896May2001 2,881,263000 Local 2.960,362 10 -79,09910 

2,800,000 00 2,881,263 00 Base 2,960,362 10 -79,09910 000 -79,09910 
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WB1F 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
193 9599May2001 9,784,620000 Local 9,851,005 00 -6638500 

9,500,000 00 9,78462000 Base 9,851.005 DO -66,38500 000 -6638500 

WB1F 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
239 1003Mar2001 1056,522500 Local 1,046,689 10 9,83340 

1,000.000 00 1.056,522 50 Base 1,046,689 10 9,83340 000 9,83340 

WB1F 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
399 9 OU Apr 2001 953542170 Local 942,020 19 1152198 

900,00000 953,54217 Base 942,02019 11,52198 000 11 521 98 

W81F 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
400 6 = Apr 2001 635,788500 Local 628,01346 7,775 G4 

600,00000 635,78050 Base 628,01346 7,77504 000 7 .77504 

W81E 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
556 168 90 May 2GO1 17,302,195 680 Local 17 283,000 00 19,19568 

16 800,000 00 17,302,195 68 Bitse 1728300000 19.19568 000 19,19568 

W81F 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
569 130 OM Apr 2001 13,566,199 400 Local 13,606,958 30 -40,75890 

13,000,000 00 13,566.199 40 Base 13,606,958 30 -40,75890 000 -40,75890 

WB10 93599E929 U S TRFAS NOTES 10YR FUTURES JUN01 
684 8 00 May 2001 831,619870 Loral 838,66955 .7,04968 

80000000 831,61967 Base 838,66955 -7,04968 000 -7,04968 

WBIO 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
684 CXL -8 00 May 2001 -831,619 870 Local -838,66955 7,04968 

-800,00000 -831,61987 Base -838,66955 7,04968 000 7,04968 

WBIQ 93599EQ29 U S TREAS NOTES 10YR FUTURES JUN01 
693 6 00 May 2001 831,593000 Local 838,66955 -7,07655 

800,0DO 00 831,59300 Base 838,66955 .7,07655 000 -707655 
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WBIQ 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
693 CXL -8 00 May 2001 -831 .593 000 Local -838,66955 7,07655 

-800,00000 -831,59300 Base -838,66955 7,07655 000 7,07655 

WB10 93599E929 US TREAS NOTES '10YR FUTURES JUN01 
712 8 00 May 2001 831,619870 Local 838,66956 -7,04968 

800,00000 831,61987 Base 838,66955 -7,04968 000 -7,04968 

WB1Q 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
736 6 00 May 2001 618,388SOO Local 618,77904 .39054 

600,00000 618,38850 Base 618,779 D4 -390 54 000 -39054 

WB1Q 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
736 CXL -6 09 May 2001 .618,388 500 Local -618,77904 39054 

-600,00000 -618,38850 Base -618,77904 39054 000 39054 

WB10 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
739 6 00 May 2001 618,388500 Local 618,77904 -39054 

600,00000 618,38850 Base 618,77904 -39054 000 -39064 

WB1Q 93599E929 U S rREAS NOTES 10YR FUTURES JUN01 
739 CXL -6 00 May 2001 -618,388 500 Local -618,77904 39054 

-600,00000 -618,38850 Base -618,77904 39054 000 39054 

WB1Q 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
746 6 09 May 2001 618,388500 Local 618,77904 -39054 

600'D00 00 618,38850 Base 618,77904 -39054 000 -39054 

WBIQ 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
746 CXL -6 09 May 2001 .616,388 500 Local -618,77904 39054 

-600.00000 -616,39850 Base -618,77904 39054 000 39054 

WBIQ 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
747 6 00 May 2001 618,388500 Local 618,77904 -39054 

600,00000 61838850 Base 618,77904 -39054 000 -39054 
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WB10 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
747 CXL -6 00 May 2001 -618,388 500 Local -618,77904 39054 

-600,00000 -618,38850 Base -618,77904 39054 000 39054 

WBIQ 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
751 6 09 May 2001 618,388500 Local 618,77904 -39054 

600,00000 618,38850 Base 618,77904 -39054 000 -39054 

WBIQ 93599E929 USTREAS NOTES 10YR FUTURES JUN01 
751 CXL -6 00 May 2001 -618,388 500 Local -618,779 G4 39054 

-600,00000 -618,38850 Base -618 .77904 39054 000 39054 

WBIQ 93599E929 US TREAS NOTES 10YR FUTURES JUN01 
752 6 00 May 2001 618,388500 Local 618,77904 -39054 

600,00000 618,38850 Base 618,77904 -39054 000 -39054 

WB10 93599r929 USTREAS NOTES 10YR FUTURES JUN01 
752 CXL -6 09 May 2001 -6`18,388 500 Local -61877904 39064 

-600,00000 -618,38850 Base -618,77904 39054 000 39054 

WB10 93599E929 U STREAS NOTES 10YR FUTURES JUN01 
754 6 00 May 2001 618,388500 Local 618,77904 -39054 

600,00000 618,38850 Base 618,77904 -39054 000 -39054 

Wl3lF 93599E929 U S TREAS NOTES 10YR FUTURES JUN01 
774 15 00 May 2001 1,571 .658 750 Local 1,570,033 65 1,62510 

1,500,000 00 1,571,658 75 Base 1,570,033 65 1,62510 000 1,62510 

93599E929 Total 
696,310,846 96 Local 707,300,083 30 -10,989,236 34 
696,310.846 96 Base 707,300,083 30 -10,989,236 34 000 -10,989,236 34 

WBlQ 93599P999 U STREAS BONDS FUTURES MAR01 
026 3 (23 Feb 2001 316,019250 Local 312,94514 3,07411 

300,00000 316,01925 Base 312,94514 3,07411 000 307411 
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16 0 0 

WBlQ 93599P999 U S TREAS BONDS FUTURES MAR01 
026 CXL -3 aS Feb 2001 -316.019 250 Local 

-300,000 00 .316,01925 Base 

WB1Q 93599P999 U S TREAS BONDS FUTURES MAR01 
097 3 CM Feb 2001 316,019250 Local 

300,00000 316,01925 Base 

WBIQ 93599P999 U S TREAS BONDS FUTURES MAR01 
097 C)a- -3 all Feb 2001 -316,019 250 Local 

-300,00000 .316,01925 Base 

WBlQ 9359913999 U S TREAS BONDS FUTURES MAR01 
098 3 all Feb 2001 316,019250 Local 

300,00000 316,01925 Bass 

WBIQ 93599P999 U S TREAS BONDS FUTURES MAR01 
098 CXL -3 CM Feb 2001 -316,019 250 Local 

-300,ODD 00 -316,01925 awe 

WBIQ 93599P999 U S TREAS BONDS FUTURES MAR01 
101 3 (23 Feb 2001 316,019250 Local 

300,00000 316,01925 Base 

WBIQ 93599P999 U S TRrAS BONDS FUTURES MAR01 
507 18 W Jan 2001 1,872,285 770 Local 

1,800,000 00 1,872,285 77 Base 

WB10 93599P999 U S TREAS BONDS FUTURES MAR01 
638 5 02 Feb 2001 524,192890 Local 

500,00000 524,19289 Base 

93599P999 Total 
2,712,497 91 Local 
2,712,497 91 awe 
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-312,94514 .3,07411 
-312,94514 -3,07411 000 -3,07411 

312,945 '14 3,07411 
312,94514 3,07411 000 3,07411 

-312,94514 .3,07411 
-312 .94614 -3,07411 000 .3,07411 

312,94514 3,074 11 
312,M 14 3,07411 000 3,074 11 

-312.M 14 -3,07411 
-312,94514 -3,07411 000 -3,07411 

312,94514 3,07411 
312,945 14 3,07411 000 3,07411 

1,890,562 99 -18,27722 
1,890,562 99 -18 2T7 22 000 -18,27722 

524,70750 -51461 
524,70750 -51461 000 -51461 

2,728,215 63 -15,71772 
2,728,215 63 -15,71772 000 .15.71772 
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WBIO 93599X943 U STREAS BONDS FUTURES SEP01 
165 4 (IM Jun 2001 401,476280 Local 403,98475 -2,50847 

400,00000 401,47628 Swe 403,98475 -2,50847 000 -2,50847 

WBlQ 93599X943 U S TREAS BONDS FUTURES SEP01 
169 6 ME Jun 2001 602,601000 Local 605,91918 -3,31818 

600,00000 602,60100 Base 605.91918 -3,31818 000 -3,31818 

WB1Q 93599X943 U S TREAS BONDS FUTURES SEP01 
257 3 CO Jun 2001 304,019250 Local 302,94511 1,07414 

300,00000 304,01925 Bwe 302,94511 1,07414 000 1,07414 

W81Q 93599X943 U S TREAS BONDS FUTURES SEPOI 
258 2 W Jun 2001 202,394500 Local 201,96341 421 09 

200,00000 202,38450 Bwe 20196341 42109 000 421 09 

W81A 93599X943 U S TREAS BONDS FUTURES SEPOI 
272 90000 .10201 9,072,450000 Local 8,990,831 25 61,61875 

9,000,000 00 9,072,450 00 Base 8,990,83125 81,61875 000 81 .61875 

WBlA 93599X943 U STREAS BONDS FUTURES SEPOI 
273 160 000 Jul 2001 16,123,800 000 Local 15.983,700 00 140,10000 

16,000,000 00 16,123,800 00 Bwe 15,983,700 00 140,10000 000 140,10000 

WBlQ 93599X943 U S TREAS BONDS FUTURES SEPOI 
273 3 (13 Jun 2001 303,379420 Local 302,94511 43431 

300,00000 303,37942 Base 302,945 11 43431 000 43431 

W81A 93599X943 U S TREAS BONDS FUTURES SEPOI 
274 2,250 040 Jul 2001227,233,125 000 Local 224,881,093 75 2,352,031 25 

225,000,000 00 227.233,125 00 Bwe 224,881 093 75 2352,03125 000 235203125 

WB10 93599X943 U S TREAS BONDS FUTURES SEP01 
274 6 03 Jun 2001 606,685490 Local 605,89022 79527 

600,00000 606,68549 Bwe 60589022 79527 000 79527 
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WBlQ 93599X943 U S TREAS BONDS FUTURES SEPOI 
355 3 M Jun 2001 3D4,659 080 Local 302,94511 1,71397 

300,00000 304,66908 Base 302,94511 1.71397 000 1,71397 

WB10 93599X943 U S TREAS BONDS FUTURES SEP01 
361 1 CKS Jun 2001 '101,871 000 Local 100,981 70 88930 

100,00000 101,871 00 Base 100,98170 88930 000 88930 

W810 93599X943 U STREAS BONDS FUTURES SEP01 
3TI 28 CM Jun 2001 2,835,797 050 Local 2,817,700 29 18,09676 

2,800,000 00 2,835,797 05 Base 2,817,700 29 18,09676 000 1809676 

WB1Q 93599X943 U S TREAS BONDS FUTURES SEP01 
371 CXL -28 CM Jun 2001 -2,835,797 050 Local -2,817,700 29 -18,09676 

-2,800,000 00 -2,835,797 05 Base -2,817,700 29 .18,09676 000 -18,09676 

WB10 93599X943 U S TREAS BONDS FUTURES SEP01 
372 3 CM Jun 2001 303.356250 Local 301,26200 2,09425 

300,00000 303,35625 Base 301.26200 2,09425 000 2,09425 

WBIO 93599X943 U S TREAS BONDS FUTURES SEP01 
372 CXL -3 CM Jun 2001 -303,356 250 Local -301,26200 -2,09425 

-300,00000 -303,35625 Bass 301,26200 -2,09425 000 -2,09425 

WBIQ 93599X943 U S TREAS BONDS FUTURES SEPOI 
373 6 CM Jun 2001 605,788500 Local 603,89900 1,88950 

600,00000 605,7118 50 Base 603,89900 1,88950 000 1 88950 

WBiQ 93599X943 U S TREAS BONDS FUTURES SEPOI 
373 CXL -6 CKB Jun 2001 -605,788 500 Local -603,89900 -1,88950 

-600,00000 -605,7118 50 Base -603,89900 -1 .88950 000 -1,88950 

WBlQ 93599X943 U S TREAS BONDS FUTURES SEPOI 
375 28CKBJun2001 2,835,797050 Local 2,817,700 29 18,09676 

2.800,000 00 2,835,797 05 Base 2,817,700 29 18,09676 000 18,09676 
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WB1Q 93599X943 U S TREAS BONDS FUTURES SEP01 
376 3 CM Jun 2001 303,356250 Local 301,26200 2,09425 

30000000 303,35625 Base 301,26200 2,09425 000 2,09425 

WB10 93599X943 U S TREAS BONDS FUTURES SEPOI 
377 6 = Jun 2001 605,7118 500 Local 603,89900 1,88950 

600,00000 605,711850 Base 603,89900 1,88950 000 1,88950 

WBIA 93599X943 U S TREAS BONDS FUTURES SEPOI 
386 2,000 QO Aug 2001208,156 .800 000 Local 200,653,968 75 7,502,83125 

200,000,000 00 208,156,800 00 Bwe 200,653,968 75 7,502,831 25 000 7502,831 25 

W81A 93599X943 U S TREAS BONDS FUTURES SEP01 
386 CXL -2,000 90 Aug 20011208,156,800 000 Local -200,653,968 75 -7,502,631 25 

-200,000,000 00 -208,156,800 00 awe -200,653,968 75 -7,502,83125 Goo -7.502,83125 

WB1A 93599XB43 U S TREAS BONDS FUTURES SEP01 
391 2,000 90 Aug 2001209,672 600 000 Local 200,653,968 75 9,018,631 25 

200 000,000 00 209,672,600 00 Base 200,653,968 75 9,018.631 25 000 9018631 25 

WBlA 93599X943 U S TREAS BONDS FUTURES SEP01 
391 CXIL -2,000 90 Aug 2001209,672,600 000 Local -200,653,968 75 -9,018,631 25 

-200,000,000 00 -209,672,600 00 Base -200,653,968 75 -9,018,63125 000 -9,018,631 25 

WBIQ 93599X943 U S TREAS BONDS FUTURES SEP01 
394 4 W Jun 2001 403,645100 Local 403,51600 12910 

400,00000 403,64510 Bass 403,51600 12910 000 12910 

WB1A 93599X943 U S TREAS BONDS FUTURES SEP01 
400 2,000 90 Aug 2DO1209,672,500 000 Local 200,653,968 75 9.018.531 25 

200,000,000 00 209,672,500 00 awe 200.653,968 75 9,018,53125 000 9,018,531 25 

WBIQ 93599X943 U S TREAS BONDS FUTURES SEP01 
401 20MJun2001 2,044,920000 Local 2,018,823 62 26,09638 

2,000,000 00 2,044,920 00 awe 2,018,823 62 26,09638 000 26,09638 
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WBIQ 93599X943 U S TREAS BONDS FUTURES SEP01 
478 14 00 Sep 2001 1,496,194 000 Local 

1,400,000 DO 1,496,194 00 Base 

WBlA 93599X943 U S TREAS BONDS FUTURES SEPOI 
655 2,DOO (IM Oct 2001208,812.50D 000 Local 

200,000,000 00 208,812.500 00 Base 

WBIQ 93599X943 U S TREAS BONDS FUTURES SEPOI 
759 28 00 Aug 2001 2,894 982 760 Local 

2,800,000 00 2,894,982 75 Base 

93599X943 Total 
684,326,134 67 Local 
684.326,134 67 Base 

WBIF 93599X95O U STREAS NOTES 10YR FUTURES SEP01 
067 1503Aug2001 1,578,465700 Local 

1,500,000 00 1,578,455 70 Base 

W81Q 93599X950 U STREAS NOTES 10YR FUTURES SEPOI 
097 17 MA Jun 2001 1,754,783 550 Locai 

1,700,000 00 1,754,783 55 Bass 

WBIE 93599X950 U STREAS NOTES 10YR FUTURES SEP01 
098 100GAug2001 1,061,767600 Local 

1,000,0()0 00 1.061,767 60 Base 

W81Q 93599X950 U STREAS NOTES 10YR FUTURES SEP01 
114 80 00 Aug 2001 8,4138,430 000 Local 

8,000,000 00 8,488,430 00 Base 

WBIE 93599X950 U STREAS NOTES 10YR FUTURES SEPOi 
169 45 QO Aug 2001 4,801,860 450 Local 

4.500,000 00 4,801,860 45 Bass 
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1,452,623 57 43,57043 
1,452,623 57 43.57043 000 43,57043 

209,577,500 00 -765,00000 
209,577,500 00 -765,00000 000 -765,00000 

2,892,062 40 2.92035 
2,892,062 40 2,92035 000 292035 

673,404,555 22 10,921,579 45 

673,404,555 22 10,921,579 45 000 10,921,579 45 

1,540,487 36 37,96834 
1,540,487 36 37,96834 000 37.96834 

1,737,818 00 16,96555 
1,737.818 00 16,96555 000 1696555 

1,021,093 75 40,67385 
1,021,093 75 40,67385 000 40,67385 

8.479,320 00 9.11000 
8.479,320 00 9,11000 000 9,11000 

4.594,921 87 206.93858 
4,594,921 87 208,93858 000 206,93858 
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WB1F 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
204 355 08 Aug 2001 37.667,409 900 Local 36,453,326 60 1,214,083 30 

35,500,000 00 37,667 .409 90 Base 36,453,326 60 1,214,083 30 000 1,214,083 30 

WB1E 93599X95O U STREAS NOTES 10YR FUTURES SEPOI 
318 113 05 Sep 2001 12,019,161 380 Local 11,538,359 38 480,80200 

11,300,000 00 12,019,16138 Base 11,538,359 38 480,80200 000 480,80200 

W81F 93599X95O U STREAS NOTES 10YR FUTURES SEP01 
385 136 90 Aug 2001 14,491,956 000 Local 13,902,434 39 589,62161 

13,600 000 00 14,491,956 00 Bwe 13,902,434 39 589.52161 Goo 589,521 61 

WBlA 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
387 512 QO Aug 2001 54,625 025 600 Local 52,565,589 06 2,059,436 54 

51,200,000 00 54,625,025 60 awe 52,565,589 06 2,059,436 54 000 2,059,436 54 

W81A 93599X950 U S TREAS NOTES 10YR FUTURES SEPOI 
387 CXL -512 QO Aug 2001 -54,625,025 600 Local -52,565.589 06 -2,059,436 54 

-51.200,000 00 -!>4,625 025 60 ease -52,565,589 06 -2,059,436 54 000 -2 059,436 54 

WBIA 93599X950 U S TREAS NOTES 10YR FUTURES SEFOI 
389 5,000 90 Aug 2001533,399,500 000 Local 513,246,468 48 20,153,031 52 

500,000 000 00 533,399 500 00 Base 513,246,468 48 20,153,03152 000 20,153,031 52 

WB1A 93599X950 U STREAS NOTES 10YR FUTURES SEP01 
389 CXL -5,000 90 Aug 2001533,399,500 000 Local -513,246,468 48 -20,153,031 52 

-500,000,000 00 -533,399,500 00 Bwe -513,246,468 48 -20,153,031 52 000 -20,153,031 52 

WBIF 93599X950 USTREAS NOTES 10YR FUTURES SEP01 
400 154 129 Aug 2001 16,525,509 000 Local 16,107,567 85 41T.941 15 

15,400 .000 00 16.525,509 00 Bwe 16,107,567 85 417,941 15 000 417,941 15 

WBlA 93599X95O U STREAS NOTES 10YR FUTURES SEPOI 
401 5,000 QO Aug 2001533,399,500 000 Local 513,264,057 80 20.135,412 2D 

500,OGO,000 00 533,399,500 00 Bwe 513,264,057 80 20,135,442 20 000 20,135,442 20 
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W131A 93599X950 U STREAS NOTES 10YR FUTURES SEPOI 
402 512 90 Aug 2001 52,076,160 000 Local 52,547,999 74 -471.83974 

51,200,000 00 52,076,160 00 Base 52,547,999 74 -471,83974 000 -471,83974 

WBlA 93599X950 U STREAS NOTES 10YR FUTURES SEPOI 
402 CXL -512 90 Aug 2001 -62,076.160 000 Local -52,547.999 74 471,83974 

-51,200,000 00 -52,076,160 00 Base -52,547.999 74 471.83974 000 471,83974 

WBIA 93599XQ50 USTREAS NOTES 10YRFUTURES SEPOI 
403 512 QO Aug 2001 54,636,160 000 Local 52,547,999 74 2,088,160 26 

51,200,000 00 54,636,160 00 Base 52,547,999 74 2,088,160 26 000 2088,16026 

W81F 93599X950 U STREAS NOTES 10YR FUTURES SEP01 
408 55 M Jun 2001 5,698.399 900 Local 5,669.034 77 29,36513 

5,500,000 00 6,698,399 90 Base 5,669,034 77 29,36513 000 29,36513 

WBIF 93599X95D U S TREAS NOTES 10YR FUTURES SEP01 
408 CXL -55CGJun200i ~5.698,399900 Local -5,669 .034 77 -2936513 

-5 .500,()00 00 -5,698,399 90 Base -5 .669,034 7T -29,36513 000 .29,36513 

WBlF 93599X950 U STREAS NOTES 10YR FUTURES SEP01 
409 55 W Jun 2001 5,698,295 900 Local 5,669,034 T7 29,261 13 

5.500,000 00 5.6913,295 90 ewe 5,669,034 77 29,261 13 000 29,261 '13 

WBIF 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
471 25CMJun200l 2,601,853250 Local 2,567,647 73 34,20552 

2500,00000 2,601,653 25 Base 2,567,647 73 34,20552 000 34,20552 

WB1F 93599X950 US TREAS NOTES 10YR FUTURES SEPOI 
496 30WJun200I 3,143.317500 Local 3,076,760 70 66,55680 

3,00000000 3,143,317 50 awe 3,076,760 70 66,55680 000 66,55680 

WB1F 93599X950 US TREAS NOTES 10YR FUTURES SEP01 
503 4002Jun2OOl 4,191,090000 Local 4,104,472 60 86.61740 

4,000,000 00 4,191 .090 00 Base 4.104,472 60 86,61740 000 86,61740 
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WB1F 93599X960 U S TREAS NOTES 10YR FUTURES SEPOI 
510 122 CKS Jun 2001 12,794,404 740 Local 12,477,570 21 316,83453 

12,200,000 00 12,794,404 74 awe 12,477,570 21 316.83453 000 316,83453 

WB1F 93599X950 U STREAS NOTES 10YR FUTURES SEP01 
562 150D6Jul2001 1,549,726050 Local 1,538,999 54 10,72651 

1,500,000 00 1,549,726 05 Base 1,538,999 54 10,72651 000 W 726 51 

WBIQ 93599X950 US TREAS NOTES 10YR FUTURES SEPOI 
643 6 002 Jul 2001 625,939120 Local 625,66837 27075 

600,00000 625,93912 Base 625,66837 27075 000 27075 

WB1A 93599X950 U STREAS NOTES 10YR FUTURES SEP01 
656 4,512 02 Oct 2001492,160,500 000 Local 480,593,840 00 11,566,660 00 

451,200,000 00 492.160,500 00 Base 480,593,840 00 11,566,660 00 000 11 566,660 00 

W81Q 93599X950 U S TREAS NOTES 10YR FUTURES SEP01 
656 14 093 Jul 2001 1,459,109 620 Local 1,448.794 24 10,31538 

1,400,000 00 1,459,109 62 Bass 1,448,794 24 10,31538 000 1031538 

WB1A 93599X950 U S TREAS NOTES 10YR FUTURES SEPOi 
657 1,000 W Oct 2001109,078,125 000 Local 106,508,000 00 2,570,125 00 

100.000,000 00 109,078,125 00 Base 106,508,000 00 2,570,125 00 000 2,570,125 00 

WB1M 93599X950 U S TREAS NOTES JOYR FUTURES SEP01 
666 2 M Jun 20CI 206406250 Local 206,96875 1,43750 

200,00000 208,40625 Base 206,96875 1,43750 000 1,43750 

WB1Q 93599X950 U S TREAS NOTES 10YR FUTURES SEP01 
731 10096Jul2001 1,051,366250 Local 1,039,412 50 11,95375 

1,000,000 00 1,051,366 25 Bwe 1,039,412 50 11,95375 000 11,95375 

WB`IQ 93599X950 US TREAS NOTES 10YR FUTURES SEPOI 
732 10026Jul2001 1,051,060000 Local 1,042.293 16 8,76684 

1,000,000 00 1,051,060 00 Bwe 1,042,293 16 8,76694 000 876684 
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WBlQ 93599X95O US TREAS NOTES 10YR FUTURES SE1301 
738 MgIrJu[2001 1,054,030310 Local I.D42,293 16 11,73715 

1,000,000 00 1,054,030 31 Base 1,042,293 16 11,73715 000 11,73715 

93599X950 Total 
1,323,092,217 5T Local 1,283,129,142 47 39,963,075 10 
1,323,092,217 57 Base 1,283,129,142 47 39,963,075 10 000 39,963,075 10 

WBIH 93599X984 US TREAS NOTES SYR FUTURES SE130i 
025 6 04 Sep 2001 650,407 SM Local 626,373 7B 24,03372 

600,00000 650.40750 Base 626,37378 24,03372 000 24,03372 

WBIH 93599X984 U S TREAS NOTES SYR FUTURES SEP01 
092 106 Sep 2001 108,401250 Loca] 104,39563 4,00562 

100,00000 108,40125 Base 104,39563 4,00562 000 4,00562 

93599X984 Total 
75880875 Local 730,76941 28,03934 
758,80875 Base 730,76941 28,03934 0 DO 28,03934 

WB1M 936999994 U S TREAS NOTES 2YR FUTURES SEP01 
037 109 Aug 2001 207,492800 Local 207,34375 14905 

200,00000 207,49280 Base 207,34375 14905 000 14905 

WBlM 936999994 U S TREAS NOTES 2YR FUTURES SEP01 
037 CXL -1 09 Aug 2001 -207,492 800 Local .207,34375 -14905 

.200,00000 -207,49280 Base -207,34375 -14905 000 .14905 

W81M 936999994 U S TREAS NOTES 2YR FUTURES SEP01 
040 192 Aug 2001 207,492800 Loral 207,34375 14905 

200,00000 207.49280 Base 207,34375 14905 000 14905 

WBIF 936999994 U S TREAS NOTES 2YR FUTURES SEPOI 
383 120 99 Aug 2001 24,892,020 000 Local 24,889,23120 2,78880 

24,000,000 00 24,892,020 00 Base 24.889,23120 2,78880 000 2,78880 



Statem4kt 31' Wig;;(~-?-FOW, -,C6 tiac s,, ., A- 
Cdm'posite ., I STME STREET 

d frmz~ WdK~* - -,fan U'a-ry 01, 'Oeeembie3l,,,,~001'~ june3,-2002-' 

aso Currency USD - US DOLLAR 
und Asset ID Security Name Security Description Close E)L Rate Trd Dts of Ong Trd 
Lot Contracts Trd Date Notional Notional Future GnILs 
Ticker "Jowl p, SO Date Proceeds Cost Future GnILs Bass Cum Gn/Ls Net Base Future Gn/L 

936999994 Total 
25,099,512 80 Local 25,096,574 95 2,93785 
25,099,512 80 Base 25,096,574 95 2.93785 000 2,93785 

WB10 93799E943 US TREAS BONDS FUTURES DECOI 
148 3 0 Oct 2001 332,319590 Local 319641 87 12,67772 

30000000 332,31959 Base 319,641 87 12,67772 000 12,67772 

WBIO 9379911943 U S TREAS BONDS FUTURES DEC01 
148 CXL -3 CU Oct 2001 -332,319 590 Local -319,641 87 ~12,677 72 

-300.00000 -332,31959 Base -319,64187 -12,67772 000 -12,67772 

WB10 93799E943 U S TREAS BONDS FUTURES DEC01 
149 9 CU Oct 2001 990,639000 Local 958,92562 31.71338 

900,00000 990,63900 Base 958,92562 31,71338 000 31,713 3B 

WBlQ 93799E943 U S TREAS BONDS FUTURES DEC01 
149 CXL -9 0 Oct 2001 -990,639 000 Local -958,92562 -31,71338 

-90000000 -990,63900 awe -958,92562 -31,71338 000 -31 .71338 

WB10 93799E943 U S TREAS BONDS FUTURES DEC01 
150 9 M Oct 2001 990,639000 Local 958,92562 31,71338 

900,00000 990,63900 Base 958,92562 31,71338 000 31,71338 

WBlQ 93799E943 U S TREAS BONDS FUTURES DECOI 
151 3 M Oct 2001 332,197970 Local 319,64187 1255610 

300,00000 332,19797 Base 319,641 87 12,55610 000 12,55610 

WB1Q 93799E943 U S TREAS BONDS FUTURES DECOI 
160 9 05 Nov 2001 987,995260 Local 965,95071 22,044 54 

900,00000 987,99525 Base 965,95071 22,04454 000 22,04454 

WB1Q 93799E943 U S TREAS BONDS FUTURES DEC01 
338 14 08 Nov 2001 1,561,819 000 Local 1,512,026 57 49,79243 

1,400,000 00 1,561,819 00 Base 1,512,026 57 49,79243 000 49,79243 

Page 693 Prepared by State Street 



Re~lizbd Gdih/~L-o . . . S's .FTtft&69-,Q, qhtia 
, 
fts" Stat 

. 
6menf if 

te COMPOSi STM E STREET 
ce ,View DaTi' .' June j, j-002 ajl~ L"d k"'M M"few. - janua 01, 2001 01~,'%'be nkberJi,,~-2001 I , ry 

lase Currency USD - US DOLLAR 
'und Asset ID Security Name Security Description Close Ex Rate Trd Ots of OrIg Trd 

Lot Contracts Trd Date Notional Notional Future GrdLs; 

Ticker Notional Pa SO Data Proceeds Cost Future GnILs Base Curr GnILs Not Base Future Gn/Li 

Page 694 Prepared by State Street 

WBIQ 93799E943 U S TREAS BONDS FUTURES DEC01 
383 5 (10 Nov 2001 548,345740 Local 554,96375 -6,61801 

500,00000 548,34574 Bass 554,96375 -6,61801 000 -6,61801 

WB1H 93799E943 U S TREAS BONDS FUTURES DEC01 
397 25 M Oct 2001 2.755,468 750 Local 2,648,562 50 106,90625 

2,500,000 00 2,755,468 75 Base 2,648,562 50 106,90625 000 106,90625 

WBIA 93799E943 U S TREAS BONDS FUTURES DEC01 
422 600 90 Aug 2001 62,409,562 200 LocaJ 62,456 .062 20 46,50000 

60,000,000 00 62,409,562 20 Base 62,456,062 20 -46,50000 000 -46,50000 

WB1A 93799E943 U S TREAS BONDS FUTURES DEC01 
423 1,400 Q0 Aug 2001145,611,375 000 Local 145,730,811 80 -119,43680 

140,000,000 00 145 611,375 00 Owe 145.730,81180 -119,43680 000 -11943680 

WB1E 93799E943 U S TREAS BONDS FUTURES DECO'l 
449 91 W Oct 2001 10,065,897 660 Local 9,407,125 00 658,77266 

9,100,000 00 10,065,897 66 Base 9,407,125 00 658.77266 000 65877266 

W81Q 93799E943 U S TREAS BONDS FUTURES DEC01 
494 1 (M Nov 2001 '103 943 500 Local 110,99275 -7,04926 

100,00000 103,94350 Base 110,99275 -7,04925 000 -7,04925 

93799E943 Total 
225,367,244 07 Local 224,665,062 77 702.18130 
225.367,244 07 awe 224,665,062 77 702,18130 000 702,18130 

WB1H 937991-1995 US TREAS NOTES 5YR FUTURES DEC01 
014 43 00 Sep 2001 4,618,253 750 Local 4,583,464 99 34,78876 

4,300,000 00 4,618,253 75 Base 4.583,464 99 34,78876 000 34,78876 

WBIQ 937991-1995 U S TREAS NOTES 5YR FUTURES DEC01 
104 1 = Oct 2001 108,540350 Local 108,29219 24816 

100,00000 108,54035 Base 108,29219 24816 000 24816 
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WBlY 937991-1995 U S TREAS NOTES SYR FUTURES DECOI 
260 43 03 Sep 2001 4,618,253 750 Local 4,583,464 99 34,78876 

4,300,000 00 4,618,253 75 Base 4,583,464 99 34,78876 000 34,78876 

WB1Z 937991-1995 U S TREAS NOTES 5YR FUTURES DEC01 
402 253 00 Sep 2001 27,172.516 250 Local 26,967,921 22 204,59503 

25,300,000 00 27,172,516 25 Base 26,967,921 22 204,59503 000 204,59503 

WBlQ 937991-1995 U S TRFAS NOTES 5YR FUTURES DECOI 
498 25 Q3 Nov 2001 2,670,854 230 Local 2,734,505 17 -63,65094 

2,500.000 00 2,670,854 23 Base 2,734,505 17 -63,65094 000 -63,65094 

WBIQ 937991-1995 U S TREAS NOTES 5YR FUTURES DEC01 
509 12 (10 Oct 2001 1,298,577 000 Local 1,293,001 12 5,57588 

1,200,000 00 1,298,577 00 Base 1,293,001 12 5,57588 000 5,57588 

W81H 937991-1995 U S TREAS NOTES 5YR FUTURES DEC01 
587 77MNw200l 8,190875000 Local 8,430,678 51 -239,80351 

7,700,000 00 8,190,875 00 Base 8,430,678 51 -239,80351 000 -239,80351 

WBIH 93799H995 U STREAS NOTES SYR FUTURES DEC01 
630 93 00 Dec 2001 10,055,625 000 Local 10,208,668 59 -153,04359 

9,300,000 00 10,055,625 00 Base 10,208,668 59 -153,04359 000 -153,04359 

WBlH 93799H995 U S TREAS NOTES SYR FUTURES DEC01 
648 180EIDec2001 1,932,187500 Local 1,975,871 34 -43,68384 

1,800,000 00 1,932,187 50 Base 1,975,871 34 -43,68364 000 -4368384 

WB1H 937991-1995 US TREAS NOTES 5YR FUTURES DEC01 
705 19 00 Dec 2001 2,019,937 500 Local 2,085,641 97 -65,70447 

1,900,000 00 2.019,937 50 Base 2,085,641 97 -65,70447 000 -65,70447 

WB1A 93799H995 U S TREAS NOTES 5YR FUTURES DEC01 
792 1,895 MI Nov 2001201,625,631250 Local 204,614,993 75 -2,989,362 50 

189 500,000 00 201,625,631 25 Base 204,614,993 75 -2,989,362 50 000 -2,969 362 50 
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ase Currency USD - US DOLLAR 
und Asset ID Security Name Security Description Close Ex Rate Trd Dts of Orig Trc 
Lot Contracts Trd Date Notional Nobonal Future GnILs 
Ticker Notional pa SO Date proceeds Cost Future Gn/Ls Base Curr Gn/Ls Not Base Future Gn/L 

93799H995 Total 
264,311,251 58 Local 267,586,503 84 -3,275,252 26 
264,311,25158 Base 267,586,503 84 -3,275,252 26 000 .3,275,252 26 

WB1Z 93799.1967 U STREAS NOTES 10YR FUTURES DEG01 
044 312 00 Nov 2001 34,727,940 000 Local 34,760,450 91 -32,51091 

31,200,000 00 34.727,940 00 Base 34,760,450 91 -32,51091 000 -32,51091 

WBIQ 93799J967 U S TREAS NOTES IDYR FUTURES DECOI 
087 19 017 Oct 2001 2,074.516 180 Local 2,074,681 53 -16535 

1,900,000 00 2,074,516 18 Base 2,074.68153 -16535 000 -16535 

WB10 93799J967 US TREAS NOTES 10YR FUTURES DECOI 
088 47 W Oct 2001 5,142,070 580 Local 5,132,106 96 9,96362 

4,700,000 00 5,142,070 58 Base 5,132,106 96 9,96362 000 9,96362 

WBIH 9379RJ967 U S TREAS NOTES 10YR FUTURES DECOI 
195 26 M5 Oct 2001 2,850,120 000 Local 2,941,401 B8 8,71812 

2,600,000 00 2.850,120 00 Base 2,1141,401 88 8,71812 000 8,71812 

WB1Q 93799,1967 U STREAS NOTES JOYR FUTURES DEC01 
204 8 W Sep 2001 856,181 540 Local 844,46825 11,71329 

80000000 856,18154 ease 1144,468 25 11 .71329 000 11,71329 

WBIH 93799J967 U S TREAS NOTES 10YR FUTURES DEM 
338 13 CM Oct 2001 1,416,122 500 Local 1,420.147 82 -4,02532 

1,300,000 00 1,416,122 50 Base 1,420,147 82 -4,02532 000 -4,02532 

WB1Y 93799,1967 U S TREAS NOTES 10YR FUTURES DEC01 
342 26 M Oct 2001 2,850,120 000 Local 2,841,401 89 871811 

2,600,000 00 2,850,120 00 Base 2,1141 .401 89 8,71811 000 8,71811 

WBIY 93799J967 U S TREAS NOTES IOYR FUTURES DEC01 
410 44 C& Oct 2001 4,793,030 000 Local 4,808,526 27 -15,49627 

4400,00000 4.793,030 00 Base 4,808,526 27 -16,49627 000 -15,49627 
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Stit~ment 31 Adr6§ -CMtrdc-ts,:7- Re aliz- e'd'G ~ffi/'Ld~ Fu 4 
Co4i~i~iie STM E STRE ET 

SmTV Avdw.-~W "qan-uary01,'2001*, to De&m&er'-3Ij'7001-~-,- .4 3, 0 v 11, , -_ ~ " ~ ~- " 
" 

WO Date.'- June 2 02 

law Currency USD - US DOLLAR 
~und Asset ID Security Name Security Description Close Ex Rate Trd Dts of Ong Trd~ 
Lot Contracts Trd Date Notional Notional Future GnILs 
Ticker Notional Pa Stl Date Proceeds Cost Future GnIlLs Base Curr Gn/Ls Not Base Future GrdLi 
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WBIA 93799J967 US TREAS NOTES 10YR FUTURES DEC01 
414 1,000 QO Aug 2001105,788,875 000 Loral 106,000,187 00 -211,31200 

100,000,000 00 105,788,875 00 Base 1()6,000,187 00 -211,31200 coo -211,31200 

WB1A 93799JS67 U STREAS NOTES '10YR FUTURES DEC01 
418 512 QO Aug 2001 54,196,160 000 Loral 54,287,839 74 -91,67974 

51,200,000 00 54,196,160 00 Base 54,287,839 74 -91,67974 000 -9167974 

WBIA 93799J967 U S TREAS NOTES 10YR FUTURES DEC01 
419 4,000 QO Aug 2001423,157,500 000 Local 423,967,500 00 -810,00000 

400,000,000 00 423,157,500 00 Base 423,967,500 00 -810,00000 000 -1310,000 00 

WBIQ 93799,1967 US TREAS NOTES 10YR FUTURES DEC01 
470 2 0111 Sep 2001 217,970430 Local 217,39237 57806 

200,00000 217,97043 Base 217,39237 57806 000 57806 

WBlY 93799,1967 U STREAS NOTES 10YR FUTURES DEC011 
471 10005Nov2001 11,130,750000 Local 11,041 .031 33 B9,718 67 

10000,000 00 11,130,750 00 Base 11,041,031 33 89,71867 000 8971867 

WB1H 93799,1967 USTREAS NOTES 10YR FUTURES DECOI 
488 1008Nov2001 1,069,950000 Local 1,091,925 00 -21,97500 

1,000,000 00 1,069,950 00 Base 1,091,925 00 -21,97500 000 -21,97500 

WB1Q 93799.1967 U STREAS NOTES 10YR FUTURES DEC01 
508 46 (M Sep 2001 5,005 290 590 Local 4,965,881 96 39,40661 

4,600,000 00 5,005,290 59 Base 4,965,881 98 39,40861 000 39,40861 

WB2J 93799J967 U S TREAS NOTES IOYR FUTURES DEC01 
547 30 09 Nov 2001 3,229,097 350 Local 3,277,682 10 48,58475 

3,000,000 00 3,229,097 35 Base 3,277,682 10 48,58475 000 -48,59475 

WB2.1 93799,1967 US TREAS NOTES 10YR FUTURES DEC01 
547 CXL -30 (19 Nov 2001 -3,229,097 350 Local -3,277,682 10 48,5847S 

-3,000,000 00 -3,229,097 35 Base -3,277,682 11) 48,59475 000 48,58475 



Statem efi t3i Ri5ali~'ze*dG'ain'/L'-d's's,-~,F .i~ifti.re'SCoii-, cts-~ 
Composite, SWESFREET 

January:Of2001-, to 6ceinMr-34,2001 ew Da fune 3, 2002 

as* Currency USD - US DOLLAR 
und Asset ID Security Name Security Description Close Ex Rate Trd We of Ode Trd 
Lot Contracts Trd Date Notional Notional Future GnILx 
Ticker Notional Pa SO Oats Proceeds Cost Future GrdLs Bass Curr GnIL9 Not Base Future Gn/L 

WB2.1 93799.1967 U STREAS NOTES 10YR FUTURES DEC01 
548 2009 Nov 2001 2,152,691 100 Local 2,185,121 40 -32,43030 

2.000,000 00 2,152,691 10 Base 2.185,12140 -32.43030 000 -3243030 

WB10 93799.1967 U STREAS NOTES 10YR FUTURES DECUI 
555 1800Dec2001 1,946,IT8000 Local 1,931.697 00 14,48100 

1,800.000 00 1,9646,178 00 Base 1,931.697 00 14,48100 000 14,481 00 

WB2J 93799J967 US TREAS NOTES 10YR FUTURES DEC01 
51336 I0aBNw2001 1,064.783050 Local 1,092,560 70 -27,77765 

1,00000000 1,064,783 05 Base 1,092.560 70 -27,77765 000 -27,77766 

WBIH 93799J967 U S TREAS NOTES 10YR FUTURES DECOI 
589 53 0 Nov 2001 5,629.593 750 Local 5,864,B04 17 -235.21042 

5,300,000 00 5,629,593 75 Base 5,864,804 17 .235.21042 000 -235,21042 

WBlH 93799,1967 U S TREAS NOTES 10YR FUTURES DEC01 
592 23CVNc;v200l 2,430,697500 Local 2,570,060 33 -139.36283 

2,300,000 00 2,430.697 50 Base 2,570,060 33 -139,36283 000 -139,36263 

WB2J 93799J967 U STREAS NOTES 10YR FUTURES DEC01 
598 20129Nov2001 2,144,878600 Local 2,185,121 40 .40,24280 

2,000,000 00 2,144,878 60 Base 2,185,121 40 -40,24280 000 -40,24280 

WBlZ 93799.1967 U S TREAS NOTES 10YR FUTURES OEC01 
602 150050ct2001 16,443.000000 Local 16,392 703 20 50,29680 

15,000,000 00 16,443,000 00 Bass 16,392.703 20 50.29680 000 50,29680 

WBIH 93799.1967 U STREAS NOTES 110YR FUTURES DEC01 
632 27 03 Dec 2001 2,924,437 500 Local 3,025,822 50 .101,38500 

2,700,000 00 2.924.437 50 Base 3,025,822 50 .101,38500 000 -101,38500 

WBIH 93799U967 U S TREAS NOTES 10YR FUTURES DECOI 
650 10060ei:2001 1,052,5000DO Local 1,120,675 00 -68,17500 

1,000,000 00 1,052,500 00 Base 1 .120,675 00 .68,17600 000 -W, 175 00 
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Fund Asset ID Security Name Security Description 
Lot Contracts Trd Date Notional Notional 
Ticker Notional Pa Sti Date Proceeds Cost 

Trd pis of Ong Trds 

Net Base Future GrVLs -Z 

Close Ex Rate 
Future GnILa 
Future Gn/Ls Bass Curr GnILs 

WB1H 93799,1967 US TREAS NOTES 10YR FUTURES DEC01 
650 CXL -1008Dec2001 -1,052,500000 Local -1,120,675 00 68,17500 

DO -1 052,500 00 Bass -1 12067500 68,17500 000 68,17600 

WBIH 93799,1967 US TREAS NOTES 10YR FUTURES DEC01 
653 100GDec2001 1,072,500000 Local 1,120,675 00 48,17500 

1,000,000 00 1,072,500 00 Base 1,120,675 00 -48,17500 000 -48,17500 

WB1F 93799,1967 U STREAS NOTES 10YR FUTURES DECOI 
677 46aGSep2001 4,881,617100 Local 4,760.4B4 60 121,13250 

4,500,000 00 4.881,617 10 Base 4,76048460 121,13250 000 121 13250 

WB1H 93799.1967 U STREAS NOTES 10YR FUTURES DEC01 
707 5 00 Doc 2001 526,406250 Local 560,33750 -33,93125 

600,00000 526,40625 Bass 560,33750 -33,93125 000 -33,931 25 

WB1H 93799.1967 U STREAS NOTES 10YR FUTURES DEC01 
707 CXL -5 00 Dec 2001 -526,406 250 Local -560,33750 33,93125 

-500,00000 -526,40625 Base -560,33750 33,931 25 000 33,931 25 

WB1E 93799.1967 U STREAS NOTES 10YR FUTURES DEC01 
708 168 90 Sep 2001 18,150,070 680 Local 17,751 .876 01 398,19567 

16,800,000 00 18,150,070 68 Base 17,751,875 01 398,19567 000 39819567 

WB1H 93799,1967 U STREAS NOTES 10YR FUTURES DEC01 
708 5 00 Dec 2001 527,343750 Local 560,33750 -32,99375 

500,00000 527,34375 Base 560,33750 -32,99375 000 -32,99375 

WB1E 93799,1967 U STREAS NOTES 10YR FUTURES DEC01 
708 CXL -16800 Sep 2001-18,150,070680 Local .17,751 .875 01 -398,19567 

-16,800,000 00 -18,150,070 68 Base -17,751,875 01 -398,19567 000 -398,19567 

WB1F 93799.1967 U STREAS NOTES 10YR FUTURES DECOI 
709 139 0 Nov 2001 14,802,944 000 Local 14,728,765 29 74,17871 

13,900,000 00 14 802,944 00 Base 14,728,765 29 74,17871 000 74,17871 
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~,Stateinent 31 Re'ahied Ga-'lht,/,4L6~s,-"-;Fu.tu~r,6s'~'C6ii.tratts~ - 
~0,,Mpq;iie, STATE STREE F 

I n'u' ?y'O '2'0'01" Ito',' :',Veqe?fiWF,~~ VzeiL~Date
.--~I; June 3, 2002 a _q 72001' 

3ase Currency USD - US DOLLAR 
und Asset ID Security Name Security Description Close Ex Rate Trd Dts of Orig Trd 
Lot Contracts Trd Date Notional Notional Future Gn/L% 
Ticker Notlowl Pa SO Date Proceeds Cost Future GrdL* Bass Curr GnILs Not Base Future Gn/U 
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WB1E 93799.1967 US TREAS NOTES 10YR FUTURES DEC01 
711 168 (19 Sep 2001 18,150,070 680 Local 17,751,875 01 398.19567 

16,800,000 00 18 150,070 68 Base 17.751875 01 398,19567 0 DO 39819567 

W81F 93799J967 U S TREAS NOTES 10YR FUTURES DECOI 
714 2 03 Noir 2001 212,492000 Local 213,24214 -75014 

200,00000 212,49200 ease 213,24214 -75014 000 -75014 

WB1F 93799,1967 U STREAS NOTES 10YR FUTURES DECOI 
730 143 all Nov 2001 15,193,178 000 Local 15,311,838 11 -118,66011 

14,300,000 00 15,193,178 00 ewe 15,311,838 11 -118,66011 000 -118,66011 

WB1Z 93799J967 U STREAS NOTES 10YR FUTURES DECOI 
738 93 CD Oct 2001 10,130,722 500 Local 10,154 902 50 -24,18000 

9,300,000 00 10.130,722 50 Base 10.154,902 50 -24,18000 000 -24,18000 

WBIF 93799,1967 US TREAS NOTES 10YR FUTURES DEC01 
746 2507Nov2001 2667,087500 Local 2,781,643 00 -114,55550 

2,500,000 00 2,667,087 50 Base 2,78164300 -114,55550 000 -114,55550 

WB1F 93799.1967 U STREAS NOTES 10YR FUTURES DEC01 
751 71 &S Nov 2001 7,596.716 000 Local 7.801,077 02 -204.36102 

7,100,000 00 7,596,716 00 ewe 7,801,077 02 -204,36102 000 -204,36102 

93799J967 Total 
765,247,527 85 Local 766,727,673 80 -1,480,145 95 
765,247,527 85 Base 766,727,673 80 .1 .480,145 95 000 -1,480,145 9S 

WBIM 93799J97S U S TREAS NOTES 2YR FUTURES DECOI 
499 1 Mill Oct 2001 210,711550 Local 206,82812 3,88343 

200,00000 210,711 55 Base 206,82812 3,88343 000 3,88343 

WBIF 93799,1975 U 8 TREAS NOTES 2YR FUTURES DECOI 
526 86 (10 Nov 2001 18,009,035 000 Local 17,574,090 ()o 434,94500 

17,000,000 00 18,009,035 00 Base 17 .574,090 00 434,94500 000 434,94500 



StateirldnOl- Rea,IiTed,-q~iti/LO'S-S,-7~Fiituf6s* Confraicts-- 
Composite STxrE STREF L 

y-01, 2001, 131,~,z2601 r Jajitlor "Decembe"r VrewDate,, ~June3, 2002H 

am Currency USD - US DOLLAR 
und Asset 10 Security Name Security Description Close Ex Rate Trd Dis of Ong Trot 
Lot Contracts Trd Date Notional Notional Future GnIlLs 
Ticker Notional Pa Sit Date Proceeds Cost Future GnlLs Base Curr GrdLs Net Bass Future Grk/L. 

WB1F 93799,1975 U S TREAS NOTES 2YR FUTURES DEC01 
726 25 08 Nov 2001 5,238,962 500 Local 5168,85000 70,11250 

5,DD0, DOD 00 5,238,962 50 Base 5,16885000 7011250 000 7011250 

WBlF 93799,1975 U S TREAS NOTES 2YR FUTURES DECOI 
744 10a7Nov200I 2,093,085000 Local 2.067,540 00 25,54500 

2,000,000 00 2,093,085 00 Base 2,067,540 00 25,W 00 000 25,54500 

W81M 93799,1975 U S TREAS NOTES 2YR FUTURES DECOI 
786 1 011 Oct 2001 210,680300 Local 210,31250 36780 

200,00000 210,68030 Base 210,31250 36780 000 36780 

93799,1975 Total 
25,762,474 35 Local 25,227,620 62 534,85373 
25,762,474 35 Base 25,227,620 62 534,85373 000 534,85373 

WBIO 93899Y971 US TREAS NOTES IDYR FUTURES MARD2 
200 1809D9c2001 1 .871,718750 Local 1,923,400 12 -51,681 37 

1,800,000 00 1,871,718 75 Base 1 .92340012 -51,681 37 Goo -5168137 

WBIQ 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
200 CXL -180QDec200I -1 .871,718760 Local -1,923,400 12 51,68137 

-1,BOO,000 00 -1,871,718 75 Base -1,923,400 12 51,681 37 000 51 681 37 

WBIF 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
229 15 00 Dec 2001 1,571,393 850 Local 1,579,747 50 -8,35365 

1,500,000 00 1,571,393 85 am@ 1,579,747 50 -8,36365 000 .8,35365 

WBlF 93899Y971 US TREAS NOTES JOYR FUTURES MAR02 
229 CXL -1500Dec2001 -1,571,393850 Local -1,579,747 50 8,35365 

.1,500,000 00 -1 .571,393 85 Base -1 .679 .747 50 8,35365 000 8,35365 

WBlF 93899Y971 U S TREAS NOTES JOYR FUTURES MAR02 
230 15 00 Dec 2001 1,569,261000 Local 1.579,747 50 -10,48650 

1,500.000 GO 1 569,261 00 Base 1,579.747 50 -10,48660 000 -10,48650 
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Realize:- Gai C ~-,S , tatement 31 '-f& Cbntrkt. s. 
COMPOSlie, SWE STREET 

jan~dry Ql,'206~ c~m 32, bei" -~~QQI ate.- June 3 2002 

Base Currency USD - US DOLLAR 
Fund Asset ID Security Name Security Description Close Ex Rate Trd Dts of Orli ; Trds 

Lot Contracts Trd Date Notional Notional Future GnILs 
Ticker Notional Pa SO Date Proceeds cost Future GnILs Base Cum GrVL9 Not Base Future Gn/Lz 
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WBlF 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
230 CXL -1500Dec2001 -1,569,261000 Local -1,579,747 50 10,48650 

-1,500,000 00 -1,569,26100 Base -1,579,747 50 10,48650 000 10.49650 

WB1F 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
231 1500Dsc200l 1,571393850 Local 1,579,747 50 -8,35365 

1,500,000 00 1.571,393 85 Base 1,579,747 50 -8,35365 000 -8,35365 

WB1F 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
301 105 00 Dec 2001 10,981,540 500 Local 11,027,263 75 45,72325 

10,500,000 00 10,981,54050 awe 11,027,263 75 -45,72325 000 -4572325 

WBlF 93899Y971 U STREAS NOTES 10YR FUTURES MAR02 
301 CXL -105 00 Dec 2001-10,981,540 500 Local -11,027,263 75 45,72325 

-10,500,000 00 -10,981,540 50 Bass -11,027,263 75 45,72325 000 45,72325 

WB1F 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
304 10509Dec2001 10,981,540920 Local 11,027,263 75 -45,72283 

10,500,000 00 10,981,640 92 Base 11,027,263 75 45,72283 000 -45,72283 

WBlH 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
613 76 09 Nov 2001 8,060,510 600 Local 7,967,091 56 93,41904 

7,600,000 00 8,060,510 60 Base 7,967,09156 93,41904 000 93,41904 

WB2J 93899Y971 U S TREAS NOTES 10YR FUTURES MAR02 
660 15(l 1,581,237080 Local 1,589,505 12 -8,26804 

1,500,000 00 1,581,237 08 Base 1,5159,505 12 -6,26804 000 -8,26804 

WBIH 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
741 40 00 Dec 2001 4,159,800 000 Local 4,262,440 53 -102,64063 

4,000,000 00 4,159,8GO 00 Base 4,262,440 53 -102,64053 000 -102,64053 

WB1F 93899Y971 US TREAS NOTES 10YR FUTURES MAR02 
791 165 05 Doc 2001 17,522,856 450 Local 17,454,566 25 68,29020 

16,500,000 00 17,522,856 45 awe 17,454,566 25 615,290 20 000 68,29020 



ut~rit 31,, 
Coirit5osite- SWE STREET 
--`Ja~u~iy0l,20 ,'to-,~De~effi 3k2001-' ";,j 4-7 jun~ 3; 2002 view z5h te_- 

ase Currency USD - US DOLLAR 
und Asset ID Security Name Security Description Close Ex . Rate Trd Dts of Ong Trc 
Lot Contracts Trd Date Notional Notional Future Gn[Ls 
Ticker Notional P, Sti Date Procoods Cost Future Gn/Ls Base Cum GnJLs Not Base Future Grill. 
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93899Y971 Total 43,877,338 90 Local 43,880,614 71 -3,27581 
43,877.338 90 Base 43,880,614 71 -3,27581 000 -3,27581 

WB1H 94099E930 U STREAS NOTES 5YR FUTURES MAR02 
612 50 29 Nov 2001 5 309,125 000 Local 5,260,219 16 48,90584 

5,000,000 00 5,309,125 00 Bass 5,260,219 16 48,90584 000 48,90584 

WBlF 94099G968 U STREAS NOTES 2YR FUTURES MAR02 
790 35 08 Dec 2001 7,315,562 800 Local 7,282,412 50 33,15030 

7,000,000 00 7,315,562 80 Base 7,282,412 50 33,15030 000 33,15030 

US DOLLAR Total 6,884,364,535 42 Local 6,834,902,146 94 49,462,388 78 
6,884,364,535 42 Base 6,834.902,146 64 49,462,388 78 000 49,462,388 78 

FUTURE SELL TO CLOSE Total 
9,546,757,608 79 Base 9,513,502,279 39 57,447,744 86 000 57,447,744 86 



3aso Currency USD - US DOLLAR 
-und Asset ID Security Name Security Description Close Ex Rate Trd Dts of Orig Trd 

Lot Contracts Trd Date Notional Notional Future Gn/Ls 
Ticker Notional Pa Stj Date Proceeds Cost Future GnILs Base Cum Gn1Ls Not Base Future Gn/L 
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------------------------------------------------------------------------------------------------------------------------------
COMPOSITE FUTURES Total 

162,237,793 04 Base 12,140,997,095 46 47,264,349 65 000 47,264 349 65 
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Form 11868 (12 2000) --1 1 Page 2 
a It you are filing '~r an Additional (not autg~rrjjjatic) 3-Month Extension, complete only Part 11 and check this box li~ FLI 
Note Only compiete Part /if if you have already been granted an automatic 3-month extension on a previously filed Form 8868 
* If vou are filinc; for an Automatic 3-Month-Extensidn, cornof-Cte oniv Part I (on pace 1) 

lck type of return to be filed (File a separate application for each return) 
Form 990 E] Form 990-EZ E] Form 990-T (sec: 401 (a) or 408(a) trust) Ej Form 1041-A 
Form 990-BL fx~ Form 990-PF F-1 Form 990-T (trust other than above) M Form 4720 

Form 5227 F~ Form 8870 
Form 6069 

4 1 request an additional 3-month extension of time until Nny~mhPL_JL____--,20 02 
5 For calendar year 2001 or other tax year beginning , 20 - and ending 20 
6 If this tax year is for less than 12 months, check reason E:] Initial return E:] Final-return Ej Change in accounting period 
7 State in detail why you need the extension Taxnaypr ig wAit-ing Fnr inFornigtictri from rhird 

-parripq npr~qqarU fnr the filinci of a complet-e anci Arriirat-p return . 

8a If this application is for Form 990-BL, 990-PF, 990-T, 4720, or 6069, enter the tentative tax, less any 
nonrefundable credits See instructions 

b If this application is for Form 990-PF, 990-T, 4720, or 6069, enter any refundable credits and estimated 
tax payments made Include any pnor year overpayment allowed as a credit and any amount paid 
previously with Form 8868 
Balance Due Subtract line 8b from line 8a Include your payment with this form, or, if required, deposit 
with FTD coupon or, if required, by using EFTPS (Electronic Federal Tax Payment System) See 
instructions $ 0 0 

Signature jl~ -U7 I/ ( V - (-~ 
-- 

T,Ilcj~ Chief Fin & Admin Officer Datejl~ 11 A%JLI (3L_ 
IN i~~~icant - To Be Comoleted by the IRS otice to Ap. 

We have approved this application Please attach this form to the organization's return 
we have not approved this application However, we have granted a 10 day grace period from the later of the date shown below or tne due date of the 
organization's return (including any prior extensions) This grace period is considered to be a valid extension of time for elec~ions otherwise required to be 
made on a timely return Please attach this form to the organization's return 

F~ We have not approved this application After considening the reasons stated in item 7, we cannot grant your request f I an exieFli l Cwielltt file 
- 
We we 

not gi anting a 1 0-day grace period 
F-I we cannot consider this application bEcause it was filed after the due date of the return for which an extension w:; ested 
0 Other kol Mr. 

--r-,\ . lul 
rJ01WA~;---

841P 0 9 2 
ft 
-

. /S,~O 002 
'110/v'o, ~~ ~/sz D Roc4i 

/Al 
01RFCrQR 

- gl 
OGAF~ 

By-
Director 

Alternate Mailing Address - Enter the address if you want the copy of this application for an additir 
returned to an address different than the one entered above 

and street (include suite, room, or apt no I Or a 

Awt 
or 

Uizy or town, province or state, and country (including postal or LIF code) 

Form 8868 (Q 2000) 
SIF FED9056F 2 

Lvan 1111 uumonan tnox auxonnatticp i-monin tmension -oT i ime - mus 
;W,e 

or 

Name of Exempt Organization ile't 
Bill 

12 
linda Gates Foundation 

by 

the IILSIrLeet or suite no If a P 0 box~ see instructions extended 
-.1- 1 . and room 

due date to 1551 Eastlake Avenue East 
filing the City, town or post off ice, state, and ZIP code For a foreign address, see instructions return See 

Employer identification number 
91-1663695 
For IRS use only 

STOP Do not complete Part 11 if you were not already granted an automatic 3-month extension an a previously filed Form 8868 

" If the organization does not have an office or place of business in the United States, check this box 1~ F-I 
" If this is for a Group Return, enter the organization's four digit Group Exemption Number (GEN) If this is 
for the whole group, check this box fl~ E:] if it is for part of the group, check this box fi~ F-1 and attach a list with the names and 
EINs of all members the extension is for 

S 36,594,733 

S 41,150,000 

Signature and Verification 
Under penalties of perjury, declare that ]^a examined this form, including accompanying schedules and statements and to the best of my knowledge and belief it is true 
correct and complete and ~hat I qT,9,u*nzJcl to prepare this form 



are filing for an Automatic 3-Month Extension, complete only Part I and check this box 
are tiling for an Additional (not automatic) 3-Month Extension, complete only Part 11 (on page 2 of this form) 

Do not complete Part 11 unless you have already been granted an automatic 3-month extension on a previously filed 
78868, 
LIJ Automatic 3-Month Extension of Time - Only submit original (no copies needed) 
. Form 990-T corporations requesting an automatic 6-month extension - check this box and complete Part I only 
'her corporations (including Form 990-C filers) must use Form 7004 to request an extension of time to file income tax returns 
ierships, REMICs and trusts must use Form 8736 to request an extension of time to file Form 1065. 1066. or 1041 

Name of Exempt organization 
Bill &, Melinda Gates Foundation 
Number, street, and room or suite no If a P 0 box, see instructlos 

91- 
othe 
Ite for 
Wr 
See 
ttons 

1551 Eastlake 
City town or post office, sta see instructions 

-te organization does not have an office or place of business in the United States, check this box 0, F~ 
its is for a Group Return, enter the organization's four digit Group Exemption Number (GEN) If this is 
te whole group, check this box li~ El it it is for part of the group, check this box mi~ E] and attach a list with the names and 
of all members the extension will cover 
I request an automatic 3-month (6-monih, for 990-T corporation) extension of time until Auciust 15 .20 02 
-o file the exempt organization return for the organization named above. The extension is for the organization's return for 

calendar year 20 0 1 or 
tax year beginning 20 -, and ending .20- 

It this tax year is for less than 12 months, check reason [] initial return [] Final return Change in accounting period 

It this application is for Form 990-BL, 990-PF, 990-T, 4720, or 6069, enter the tentative tax, less any 
nonrefundable credits See instructions $ 36,594,733 
11 this application is for Form 990-PF or 990-T, enter any refundable credits and estimated tax payments 
made Include any prior year overpayment allowed as a credit $ 41,150,000 
Balance Due . Subtract line 3b from line 3a Include your payment with this form, or, if required, deposit 
,vith FTD coupon or, it required, by using EFTPS (Electronic Federal Tax Payment System) See 
nstructions $ 0 00 

Signature and Verification 
eralties of perjury, I declare ihaiAave e~ammed this lorm including accompanying schedules and statements and 10 the best of my knowledge and belief, it is true 
and comp)titeylanq the( W atAQftzcd to prepare Ih,s form 

Da,e ll~ 4 AW 4Z 
Form 8868 (12-2000) 

~F I 

Application for Extension of Time To File an 
nber 20W) Exempt Organization Return MB No 1545-1709 
henLpj the Treasury 
ReWnue Semce ll~ File a Separate application for each return to 

;k type of return to be filed (file a separate application for each return), 
orm 990 0 Form 990-T (corporation) Form 4720 
orm 990-BL E] Form 990-T (sec 401 (a) or 408(a) trust) Form 5227 
arm 990-EZ E) Form 990-T (trust other than above) Form 6069 
orm 990-PF M Form i041-A Form 8870 

erwork Reduction Act Notice, see Instruction 


