PROPERTYIANDICASUALTYICOMPANIESI/ASSOCIATIONEDITION

* 27 928 200420100100 =

ANNUALISTATEMENT

ForithelYearlEndediDecemberi31,12004
lofithelConditionlandiAffairslofithe

AMEXIASSURANCEICOMPANY

NAICIGroupiCode..... 4, 4
0

NAICICompanyiCode..... 27928

(CurrentiPeriod)(1(PrioriPeriod)

Employer'siiDINumber..... 3602760101

StatelofiDomicileloriPortloflEntry lllinois CountrylofiDomicile  US
CommencediBusiness..... Februaryi5,11973

OrganizediunderithelLawslof lllinois
Incorporated..... Januaryi30,11973

StatutorytHomelOffice 2271WestiMonroelStreet,1Suite13600..... Chicagol..... IL..... 60606

1 (StreetiandiNumber)mmin(Citylori Town,StatelandiZipiCode)

MaintAdministrativelOffice 35000PackerlandDrive..... DelPerel..... WIL..... 5411519070 920033005100

0 (StreetiandiNumber)ummm(Citylori Town,[StatelandiZipiCode)! (ArealCode)(TelephonelNumber)
MaillAddress 35000PackerlandiDrive..... DelPerel..... WIL.... 5411509070

0 (StreetlandiNumberiorIP.00.0Box)II(Citylori Town,StatelandiZiplCode)

PrimarylLocationlofiBookslandiRecords ~ 35000PackerlandiDrive..... DelPerel..... WIL..... 5411509070 920033005250

0
InternetlWebsitelAddress

StatutoryiStatementiContact
0

I

PolicyowneriRelationsiContact
i

(StreetlandiNumber)IIII(Citylor Town,[StatelandiZipiCode)l
www.americanexpress.com/insuremyautohome
Susan Ann Whitmer

(Name)l

susan.a.whitmer@aexp.com

(EiMailiAddress)

35000PackerlandiDrive..... DelPerel..... WIL..... 54115
(StreetiandiNumber)1wimni(Citylori Town,StatelandlZipiCode)l

(ArealCode)l(TelephonelNumber)

920033005250
(ArealCode)l(TelephonelNumber)1|(Extension)
920033005603
(FaxiNumber)
920033005109
(AreallCode)(TelephonelNumber)li(Extension)

OFFICERS
Name Title Name Title
1. Kenneth John Ciak President 2. Paul Roberts Johnston Secretary
3. Walter Stanley Berman Treasurer 4.
OTHER
Thomas John Boogaard VicelPresident Thomas Scott Botsford VicelPresident
Debra Marie Conrad VicelPresident Terrance Michael Fettig VicelPresident
Larry William Frazier VicelPresident Lorraine Rose Hart VicelPresident
Michelle Marie Keeley VicelPresident Thomas William Murphy VicelPresident
Rebecca Ann Nash SenioriVicelPresident Daniel John Segner VicelPresident
Dianne Lynn Wilson SenioriVicelPresident
DIRECTORSIORITRUSTEES
Kenneth John Ciak Larry William Frazier Richard Andrew Hemmings David Ray Hubers
Paul Roberts Johnston Margaret Susan Jung # Eric Lund Marhoun Lisa Ann Steffes

Michael Ralph Streit John Theodore Sweeney Dianne Lynn Wilson

Statelof........ Wisconsin
Countylof..... Brown

Thelofficersiofithisireportinglentitylbeingidulylsworn,leachideposelandisayithatitheylareltheldescribedofficersiofisaidireportinglentity,landithationithelreportinglperiod
statedlabove,lalllofithelhereinidescribediassetsiwerelthelabsolutelpropertylofithelsaidireportinglentity, ifreelandiclearifromianylliensloriclaims(thereon,lexceptias
hereinlstated,landithatithisistatement,itogetheriwithirelatediexhibits,Ischedulesiandlexplanationsithereinicontained,lannexediorireferredito,lislatfullanditruelstatement
oflallithelassetslandlliabilitieslandiofithelconditionlandlaffairsliofithelsaidireportinglentitylaslofithelreportingiperiodistatediabove,landioflitslincomelandideductions
therefromiforithelperiodiended,landihavelbeenicompletediiniaccordanceiwithitheINAICIAnnualiStatementlinstructionsiand AccountingiPracticeslandiProcedures
manuallexceptitolthelextentithat:i(1)istatellawimayidiffer;lor,)(2)ithatistatelrulesloriregulationsirequireldifferenceslinireportinginotirelateditolaccountinglpracticesiand
procedures,laccordingttolthelbestlofitheirlinformation,lknowledgelandibelief irespectively.lF urthermore, ithelscopelofithisiattestationibyitheldescribedofficersialso
includes(thelrelatedicorrespondinglelectronicifilingiwithitheINAIC lwhenlrequired, ithatlislanlexacticopylofithelenclosedistatementi(exceptiforiformattingidifferences
dueltolelectronicifiling). [ Thelelectronicifilingimayibelrequestedibyivariousiregulatorslinlieulofiorlinladditionitolthelenclosedistatement.

(Signature) (Signature) (Signature)
KennethlJ Ciak JoylAlHanson Larry\W(Frazier
1.0(PrintediName) 2.1(PrintediName) 3.0(PrintediName)
President Asst Secretary Asst Treasurer

(Title) (Title) (Title)

Subscribediandiswornitolbeforeime a.llslthislanloriginalifiling? Yesm[IXJmmmNom ]

This 10th daylof Januaryi2005 b.mIfino 1.IStatelthelamendmentinumber

2.1Datelfiled

3.0Numberlofipageslattached
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Sch./APt.1
NONE

Sch./A[Pt.2
NONE

Sch./APt.13
NONE

Sch.B(Pt.M1
NONE

Sch.B[Pt.2
NONE

Sch.BAPt.1
NONE

Sch.[BA[Pt.(2
NONE

E01,[E02,([E03, [E04, E05, E06, E07



smaissersniorteeaznire. AMEX ASSURANCE COMPANY
SCHEDULEIDIIPARTM

ShowinglalliLongl TermiBONDSIOwnediDecemberi31iofiCurrentlYear

803

1 2 Codes 6 7 FairlValue 10 11 ChangeliniBook/AdjustediCarryingValue Interest Dates
3 14 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total Gross
e to Unrealized Current OtheriThan Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CUsIP g| Bond |Desigi Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Changelin Rate Rate How Dueland During
Identification Description * |n] Char |nation] ActualiCost Value Value ParlValue CarryinglValue (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
U.S.iGovernmentillssueriObligations
912810 DR 6|USITREASURY. .| .1FE 257,250 |...... 104.953 209,906 200,000 (6,097) ] oo | e | eerees 10.750 | v 7380 [ FA oo [ oo 8,121 12/20/1991... | 08/15/2005...
912810 DX 3|USITREASURY AFE|...........3,008,125 | ...... 127.793 2,875,343 2,250,000 (40,555) 03/24/2004...| 11/15/2016...
912810 FG 8|USITREASURY AFE | ... 102,563 | ..... 104.898 104,898 100,000 ..(52) 04/11/2003...| 02/15/2029...
912827 5N 8| USITREASURY .| AFE ... 1,512,832 ] ... 110.289] ............ 1,488,903 | ............ 1,350,000 (20,568) 09/12/2003...| 08/15/2009...
912827 7L O0|USITREASURY AFE|..............501,875 |...... 105.695 528,477 500,000 (171) 07/09/2002...| 02/15/2012...
912828 AP 5[ USITREASURY. . 20n99.832] 998,320 | ........... 1,000,000 800 12/06/2002... | 11/15/2012...
0199999. U.S.1GovernmentlillsSUEMODIGAtIONS. .....rveuiees ettt 6?73426 XXX 6,205,846 5,400,000 ...(66,643)] ...
0399999. TotalliU.S./Government N 6,373,426 | .. XXX....... 6,205,846 5,400,000 ...(66,643)] ...
States, [ Territoriesi&Possessions](DirectiandiGuaranteed)llllssueriObligations
[IUnitediStates
574192 TD  2{ MARYLANDISTATEIOF.......cooveurmrreermmrermseessensessssnssssnsesssssssssssssnsess | weens I I AFE [ 2,151,440 | ...... 104.603 2,092,060 2,000,000 | ...oooevneee 2,056,472 | ..o (I [ I . . ! 03/12/2002...| 07/15/2006...
605575 AA 7|MISSISSIPPIISTATEIOF....... ) ISP ) ST 35,000 |...... 110.652 38,728 35,000 235,000 | covvvverrreeeernnnnes | e 01/01/1979...| 02/01/2008...
658256 GT 3| NORTHICAROLINAISTIGO............... AFE [ 2,118,940 | ...... 103.303 2,066,060 2,000,000 (30,578) 03/12/2002...| 03/01/2006...
658256 QM 7 [ NORTHICAROLINAISTIGO12004........ 1FE 983,620 96.576 965,760 | ............ 1,000,000 404 03/10/2004...| 03/01/2025...
UnitediStates 5,289,000 f...XXX....... 5,162,608 5,035,000 ...(65,359)] ... O 0N
Canada
683234 _JE 9] ONTARIOIPROVINCEIOF [...]cl [AFE ... 3,933,287 ...3,679,623 4,210,439 303,631 [ 7500 v 6.560 ] JJerere: | comcree 143,616
Canada.. ..o 3,933,287 ....3,679,623 4210439 |.......4,249868 | ..o | (30,772 | 0 | 303,631 [.. XXX....... XXX XXX e 143,616
1199999. States uTerntorlesu&uPossessmnsutulssuerObl|q_ons ................................................................ 9,222 287 8,842,231 9245439 | ..........9,362,324 | wooooovvveeeeee 0 (96,13 ] e O ] 303,631 [..XXX....... XXX XXX e 240,437
1799999. TotalllStates,Territoriesi&Possessions](DirectlandiGuaranteed) 9,222,287 8842231 |............ 9,245439 | ...........9,362,324 | ..ooooovveveeee0 ] oo (96,13 0 | 303,631 [...XXX....... XXX XXX e 240,437

Political’SubdivisionslofiStates, Territories|& Possessions(DirectiandiGuaranteed)lilssueriObligations
[lUnitediStates

052394 3P B AUSTINITEXAS.......coerreereeetnneeesnsnesseseessssessesesssnssssssesssssssssssssssnss | cevieee I 1| AFE | oo 3,102,586 | ...... 108.568 3,436,177 3,165,000 2,516 56,706 11/09/2000... | 09/01/2018...
181054 A4 9| CLARKICNTYINVISCHIDIST...... . A 11,974,200 | ...... 105.834 2,116,680 2,000,000 2,085 05/09/1996... | 06/15/2009...
181054 A5 6| CLARKICNTYINVISCHIDIST...... . e 991,450 | .. 106.046] ............ 1,060,460 | ............ 1,000,000 617 05/09/1996... | 06/15/2010...
186343 KB 4| CLEVELANDIOHIO..........ccooooeomerereeernneereeesssneesnsnssssseessnesssssnssssnnses | evseees | oo [ cvneevonne [ AFE [ iiiiinnnnn. 984,460 | ... 109.500 ...cvvvvvee 1,095,000 | ...cconver 1,000,000 1,190 04/19/1993...| 09/01/2008...
25476A QV 4| DISTRICTIOFICOLUMBIAIGO..........coovvermrrrerennrrssneirnnnsessssissassssssnnss | eovvees | oo | evvnneees | AFE | 9,822 | oo 100.580 10,058 10,000 19 06/01/1998...| 06/01/2008...
414004 CJ 8|HARRISICOUNTYITEXASIGO. . rerenennn 2,735,850 | ... 103.329 3,099,870 3,000,000 8,210 11/09/2000... | 08/15/2021...
602245 BD 3| MILWAUKEEICOUNTYIWISCONSIN... e | AFE | 1,972,737 |...... LLZR 1 — 1,899,168 | ............ 1,855,000 (31,653) 12/05/2001... | 10/01/2005...
64966D HP 7| NEWIYORKICITYIGOMILTI2004 ...769,812 | ...... 116.305 901,364 775,000 187 08/31/2004...| 05/15/2016...
64966D HV 4| NEWIYORKICITYIGOUILT ...ooouvvvrrrvrnmerrerenrsnssrsenserssssesesesssssessssnnes | evveees oo | vovereee T[AFE [ . 223,494 | ... 113.054 254,372 225,000 54 08/31/2004...| 05/15/2016...
796236 4Y 0| SANIANTONIOITEXASIPRERE..........ccoovvemmreemneeenmeernnneemsnessnneesnns | wovveee | oo | vvveeen 1 AFE | . 24,881 | 111.376 27,844 25,000 5 05/14/2004...| 02/01/2022...
796236 5R 4| SANIANTONIOITEXAS(2002 ...1,975,000 359 05/14/2004...| 02/01/2022...
871702 CP 9| SYRACUSEINYIGOIAMT........coevvvvrnne ...1,180,000 (3,174) 12/21/2001...| 01/01/2006...
971112 _CG__ 0 WILLOWIFORKIDRAINIDISTITXISPC .. . ...1,000,000 | .. 867 04/19/1996... | 09/01/2010...

UNHEAISIALES. ....voo ettt sttt | 16 935 339 |..XXX....... | ........ 18,185,787 | .......... 17,210,000 | .......... 16,910,870 f o0 o (18,718) | o0 i 0 L XXX | XXX | XXX 259,140 835,314 XXX | e XXX
1899999. Political’SubdivisionslofiStates, [Territoriesi&IPossessions(llssueriObligations 16,935,339 |... XXX...... | ..........18,185,787 | .......... 17,210,000 | .......... 16,910,870 revreenenneeernnenreesd | ereereeenrerieeenen0 | XXX L XXX XXX 259,140 ] ...835,314 ... XXX......... | ... XXX.........
2499999. TotalliPoliticaliSubdivisionsiofiStates, [ TerritoriesI&IPOSSESSIONS. .......cvvrvevereerees 16,935,339 .17,210,000 | .......... 16,910,870 (18,718) ] e O 0 L XXX | XXX XXX 259,140 835,314 XXX.ovoeree [ e XXX,

SpeciallRevenuel&SpeciallAssessmentiObligationsiandiallINoniGuaranteed Obligationsiof/AgencieslandiAuthorities] oﬂ]Governmentsﬂand]ThelrﬂPoI|t|caIDSubd|V|s|onsﬂ[]lssue|ﬂ0bligations
[IUnitediStates

010399 AL 7| ALABAMAISPECICAREIFACIFINIAUTH.. AFE 258,983 |...... 102.423 266,300 260,000 222 12/08/1995... | 11/01/2005...
011842 JS 1| ALASKAISTIINT'LIAIRPORTS AFE ... 3,319,426 | ...... 102.935( ........... 3,432,882 3,460 03/27/2002...| 10/01/2006...
030850 DC 2| MARYIGREELYIIOWAIMEDICENTERIAMBAC.... B o] e IAFE | e 755,189 | 100.907 766,893 167 05/30/2003...| 06/15/2022...
046518 AV 8| ATASCADEROICALIFICMNTYIDEVIAGY........ccoomrvvvvrmvmmnrvennenrinnninns | crvvees AFE | ..........1,000,000 |...... 100.697{ ............ 1,006,970 | ............1,000,000 | ............1,000,000 | ..vvvvrvrrrrrerrirnnes [ corvirrisernvirriinnnnns 11/17/2004... | 09/01/2028...
066608 CN 8 BANNINGICAICMNTYIREDEVIAGYIRDIAN. AFE ] ...........2,350,000 |...... 101.527 2,385,885 | ............2,350,000 | .........2,350,000 | .cooooouurrvivermmrrriins [ o 01/07/2004... | 08/01/2028...
073693 AY 9|BEACONITRADEPORTICMNTYIDEVIDIS... AFE | 993,750 | ... 109.258( ............ 1,092,580 195 03/14/2002...| 05/01/2022...
084208 AR 8|BERKELEYICNTYISCISCHIDISTINSIRDIAI AFE ] ..n2,992,020 ..., 102.818 3,084,540 438 11/19/2003...| 12/01/2025...
088354 CF 0| BEXARICNTYITXIHLTHIFACIDEVICOR.. v 10000221,000,000 | ... 102.792f ............ 1,027,920 | ............1,000,000 | ...........1,000,000 | ....ooorrvvmmmvervinenns [ corvirmnnriiiirisnninans 10/06/1995... | 11/15/2005...
114894 GC 6|BROWARDICNTYIFLIARPTIREVIAMT AFE | ..n2,022,700 | ..., 105.517 2,110,340 (1,954) 12/17/2002... | 10/01/2021...
121403 RR 2| BURLESONITXINDPTISCHIDIST I . AFE ] ...........3,255,463 | ...... 104.403 3,497,501 3,509 11/15/2000... | 08/01/2019...
130658 HV 2| CALIFORNIAISTIDEPTIOFIVETIAFFR.......ccoovvvvivenervveeisncrniieneneins [ evvnens . AFE ] ..............655,000 | ...... 103.254 676,314 | ..............655,000 | .............665,000 | .coovooomrrmrreciinenns | o 03/13/2002...| 12/01/2019...
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130684 PM 9| CALIFORNIAISTATEIPUBIWRKSIBRD...........ccconrveerneeernereneeernenes [ rneees 1FE 2,455,000 | oo 2421194 | e | e8| e | e | e 750 [ 4.850 11/18/2004... | 11/01/2027...
155839 AV 5| CENTRALIWAIUNIVISYSIREV........osvevemrrenserenneressessssesessssssseeees | crneees AFE 2,300,000 | .oeerrin2,295,474 | oo | eeveiieeeiceeenie T | e | e | 000005000 [ 5.010 08/03/2004...| 05/01/2028...
16007T AR 6| CHARLESTONICNTYISCIRESIRECIREV.... AFE | .. 2,000,000 | .cceereee:2,020,007 | coveoveornrreermnninns | eerennneena(19,245) | v | e | 4950 [ 3.920 03/20/2002...| 01/01/2006...
167501 D5 1| CHICAGOIILIBRDIEDISCHOOLIGO. AFE | .. 2,000,000 3.350 12/05/2001... | 12/01/2005...
167562 GB 7| CHICAGOIILIMIDWAYIARPTIFSA.... AFE | ........... 1,027,440 |.....102.446] ...........1,024,460 | ............ 1,000,000 4.700 03/04/2004...| 01/01/2026...
167592 WJ 9| CHICAGOIILIO'HAREIINTLIARPT AFE ...1,000,000 5.550 03/14/2002...| 01/01/2022...
167664 SD 4| CHICAGOIILIPUBIBLDGICOMMNILEAS.. AFE | .. ,000,000 5.500 04/22/1993...| 12/01/2006...
17131H AL 2| CHULAIVISTAICAIINDLIDEVIREVI1997A. AFE | .. ...1,500,000 4.900 02/27/2004...| 03/01/2023...
181208 DU 0] CLARKICNTYIWAISCHIDISTI98!HOCK... AFE | .. ...1,000,000 5.990 05/10/2000... | 12/01/2015...
184540 ZR 6| CLEARICREAKITEXASIPSF AFE (.. 4.500 03/10/2004...| 02/15/2026...
199239 AP 9| COLUMBUSIINIFOURISTARISCHLIBLD...... AFE [ 1) . , 5.150 11/13/1995... | 07/15/2005...
235036 CG 3| DALLASIFORTIWORTHITXINTLIARPT........comsvvernrrersnrersmeessmnnessens | e i [ AFE [ 1,057,190 |...... 102.704 ....1,027,040 3.890 12/14/2001... | 11/01/2005...
235036 FT 2| DALLASIFORTIWORTHITXINTLIARPTIAMT......oveoveeremeernereenneeees | eerveee | oo | e [ AFE | oo 2,030,540 | ...... 105.405 2,108,100 2,000,000 5.060 05/01/2003...| 11/01/2023...
240307 GJ 1|DEIFORESTIWISIAREAISCHOOLIDIST.. AFE .. 2,778,485 2,475,000 5.600 11/20/2000... | 04/01/2020...
243199 EJ 1|DECATURILISANIDIST.........conmvrerreees AFE | .. ....1,253,675 ...1,250,000 5.500 04/08/1993...| 02/01/2005...
249181 NK O|DENVERICOICITYI&ICNTYIARPTIREV AFE | .. ....1,024,920 ..1,000,000 11/16/1995... | 11/15/2005...
251237 ZU 0| DETROITIMIISWRIDISPIREVIPRERE. AFE | .. 845,626 785,000 06/24/2003...| 07/01/2020...
251237 ZW 6| DETROITIMIISWRIDISPIREVIMBIA. AFE | .. ....1,863,656 ...1,715,000 06/24/2003...| 07/01/2020...
251255 VC 6| DETROITIMIMWTRISUPPLYISYS.......cooimmrrineeernnessnsesnsessssssessaneees | e .| 1FE ....1,014,670 ...1,000,000 11/13/1995... | 07/01/2005...
254839 D8 3| DISTRICTICOLUMBIAIREVIFSA.........cooomreemnereneeremneeeneeesssseesnees | o AFE 1,458,134 | ..oocee 1,365,000 12/18/2002... | 07/01/2022...
263493 FC 7|DUIPAGEICNTYIILLICMNTYIUNTISCH................ AFE (.. 846,768 800,000 05/19/1999...| 02/01/2019...
304286 AH 0| FAIRFIELDICNTYIOHIHOSPIFACSIREIRDIAN 2FE (... 3,059,670 3,000,000 12/17/2003... | 06/15/2026...
373539 CT 0| GEORGIAISTIHSGI&IFINTAUTHISINGIAMT AFE | .. 2,061,200 2,000,000 11/22/2002... | 06/01/2033...
396053 AL 4| GREENVILLEICNTYISOUTHICAROLINA. AFE | .. ....1,027,730 ...1,000,000 10/12/1995... | 04/01/20086...
419794 SR 4|HAWAIIISTATEIAIRPORTISYSTEM AFE | .. ....1,146,110 ...1,000,000 05/12/2000...| 07/01/2015...
419795 BN 8| HAWAIISTATEICOP.......cormreeereiimeeeeneieeessssseessssssssnssssssssssnness | weiens FE 2,388,890 2,175,000 11/30/2000... | 05/01/2020...
419818 FW 4 HAWAIISTIHSGIFINI&DEVICORP..........oovvevrreerereeseeesneeessneeenns | ceane 1FE 865,550 845,000 03/22/2002... | 07/01/2018...
432308 SK 1|HILLSBOROUGHICNTYIFLIAVIATIONIAMT AFE|.. ....1,565,715 ...1,500,000 02/05/2003... | 10/01/2020...
432327 DP 6|HILLSBOROUGHICNTYIFLIPORTIDIST.. AFE | .. 1,032,650 ...1,000,000 05/12/1995...| 06/01/2007 ...
442348 J3 3|HOUSTONITXIARPTISYSISPECIFACS.........cooommrirmerierissirnsiisniinens | coiens FE ....1,056,610 ...1,000,000 03/01/2002... | 07/01/2023...
45129W BF 6] IDAHOIHSGI&IFINIASSNISGLIFAM........crveerrrrerneeerneeersssesseneesinns [ rneees 1FE 655,238 640,000 03/15/2002...| 01/01/2033...
45200P LD 7|ILLINOISIHLTHIFACSIAUTHIHOSP..... JFE |... 3,478,650 3,000,000 11/29/2000... | 05/01/2020...
45200P ZA 8| ILLINOISIHEALTHIFACSIAUTHIREVI200 AFE (.. 3,056,610 3,000,000 11/26/2003... | 08/15/2024...
452226 R6 2| ILLINOISISTATEIOFISALESITAX. AFE | .. 2,048,880 2,000,000 04/01/2002... | 06/15/2006...
452252 AK 5| ILLINOISISTATEITOLLIHWYIAUTH. AFE (.. 1,029,880 | ............ 1,000,000 09/20/1996...| 01/01/2006...
455280 U7 0 INDIANAPOLISINILOCIPUBIIMPT... AFE | .. 3,182,391 2,920,000 11/30/2000... | 01/01/2021...
462590 DP 2| IOWAISTUDENTILNILIQUIDITYICORP.......cccrmurrererreraeereneeriserienns | e .|.1FE]............1,000,000 |......102.629] ............1,026,290 | ............ 1,000,000 02/22/1996... | 12/01/2005...
46360L CL 2|IRVINEICAIPUBIFACSI&INFRASTRUIAMBAC..........ccoovveermererrneeerns | o AFE ...1,500,000 01/27/2003...| 09/02/2023...
46613P FW 1| JEAIFLIWTRI&ISWRISYSIREVIFGIC. AFE | .. ...2,000,000 03/16/2004...| 10/01/2024...
469485 GU 4| JACKSONVILLEIFLISALESITAXIREV12004. AFE (.. 2,000,000 02/19/2004...| 10/01/2025...
479694 AF 8| JOHNSTOWNIPENNIREDEVIAUTH AFE | .. ...1,390,000 .| 10/29/2004... 08/15/2029...
490296 EV 8| KENTICNTYIMIARPTIREV.......... AFE (.. 2,000,000 (22,641) 11/09/2000... | 01/01/2025...
491026 RH 5|KENTONICNTYIKYIARPTIBRD. AFE | .. 2,000,000 (25,744) 03/07/2002...| 03/01/2006...
49130P DJ 0| KENTUCKYIHSGICORPIHSGIREVIAMT. AFE 2,003,660 2,000,000 12/12/2002...| 01/01/2033...
491552 GL 3| KENTUCKYUSTITPKIAUTHILEASEIREV.........coconreeerrreerneeennnerennnes | e AFE ....1,101,040 ...1,000,000 04/16/1993...| 07/01/2008...
498530 B4 5|KLEINITXINDPTISCHIDISTIPSF..... AFE ....1,966,188 ...2,100,000 12/10/2002... | 08/01/2023...
51378P ER 8|LANCASTERICALIFIFINGIAUTH.. 1FE 2,480,769 2,470,000 11/10/2004... | 02/01/2028...
517524 AL 8|LASICRUCESINMIELECIREV.. AFE | .. ....1,037,350 ...1,000,000 10/20/1995... | 12/01/2006...
517524 AP 9| LASICRUCESINMIELECIREV.........ccomvrvermmrrmmrrermneersmnssansessssnsssssnees | wvvees | oo | vevvennnd | i 1. 1,039,580 ...1,000,000 07/16/1996...| 12/01/2011...
523494 DS 8|LEEICNTYIFLISCHIBRDICO.... AFE ....1,042,070 ...1,000,000 02/02/1996... | 08/01/2006...
523510 CB 9|LEEICOUNTYIFLAISOLIDIWASTEISYS.......cocommrvemnrernmmeeensessnnneens | o 1FE 2,034,240 2,000,000 10/31/2001... | 10/01/2005...
544628 GG 9| LOSIANGELESICAIREGLARPTSIMPTCO.........coomvvermmeeermeeemmererneee | eovveee | oo | e 1FE 1,000,000 | ............ 1,000,000 (13,651) 11/28/2001... | 01/01/2005...
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544628 GH 7|LOSIANGELESICAIREGLARPTSIMPTCO.........ccomvvermmrrermreermsreennns | o I I 1FE (10,011) | oo f v [ 000000.5.000 | oo 3.930 11/28/2001... | 01/01/2008...
546596 DX 2|LOUISVILLEI&IJEFFICNTYIKYIREGL .| .1FE 921 | eooeereeeervveeneriiennns [ v | 000000 5.000 [ oo 5.100 11/16/1995... | 07/01/2005...
546596 JY 4|LOUISVILLEI&IJEFFICNTYIKYIREGLIAMT. AFE (.. I (2,370) 4.880 05/08/2003...| 07/01/2022...
564096 LS 2| MANORITXINDPTISCHIDIST........ccouvreermeees AFE | ............2,000,000 |...... 103.300 2,066,000 2,000,000 | ..ceerrreee.2,000,000 | covvooeviernerieeeiins | e 5.000 ....| 07/22/2004...| 08/01/2027...
564532 DQ 9| MANTECAICALIFIREDEVIAGYITAXIAL . AFE|...........1,610,000 |...... 101.749] ..o 1,638,159 | ... 1,610,000 | ..ooeeerre 1,610,000 | covevveecrrvivnrmcrerinns [ oo 4.900 .| 11/18/2004... 10/01/2028...
57563R EK 1| MASSACHUSETTSIEDIFINIAUTHISTUD.......covoreerereereeesneresnnees [ rveees | | AFE ] .......1,940,000 | ..... 101.018| ccovvvvvvee 1,959,749 | ............ 1,940,000 | ...ceeerre 1,940,000 | covoooeevvioernccrrinns [ oo 3.650 03/07/2002...| 01/01/2006...
575765 UG 5| MASSACHUSETTSIMUNIIWHSLIELECIC AFE | ........... 1,993,080 |...... 100.464 2,009,280 2,000,000 1,957 3.100 11/02/2001... | 07/01/2005...
57583T BK 6|MASSACHUSETTSISTIDEVIFINIAGYISEMASSIPARTNERSHIP... AFE | 2,094,900 | ... 102.590 2,051,800 2,000,000 (23,897) 3970 12/05/2001... | 01/01/2008...
57585) JY 8| MASSACHUSETTSISTIHLTHI&EDIFAC. AFE ...1,000,000 479 5.150 10/13/1995... | 08/15/2005...
57585) NH 0| MASSACHUSETTSISTIHLTHI&IEDIFAC.........ceeoerrerreernrrnernneessnees | evvves [ oo | eeveirmnnne | orvees ...1,035,000 469 5.550 08/15/1996... | 07/01/2006...
592090 AP 9| METROIGVTIN&DICNTYITNISPRTSIAU. ...1,000,000 704 5.700 07/19/1996...| 07/01/2010...
592247 A4 2| METROIPIERI&IEXPOIAUTHIDEDICAT... 750,000 (4,559) 5.300 09/29/1999...| 12/15/2006...
592247 ZF 0| METROIPIERI&EXPOIAUTHIDEDICAT.......c.comsevermmeerreeemenesssenenas | ceiane 250,000 (1,520) 5.300 09/29/1999...| 12/15/2006...
59333P FE 3| MIAMIIDADEICNTYIFLIAIRPORTIREVIAMT ...1,205,000 286 4.680 05/16/2003... | 10/01/2022...
597783 VY 2| MIDLANDITXINDPTISCHIDISTIGO......... ...1,700,000 64 5.020 08/03/2004...| 02/15/2028...
60534P KH 5| MISSISSIPPIIDEVIBKISPLIOBLIGIMIMBIA.. ,595,000 (697) 4.970 11/21/2002... | 11/01/2020...
643897 AA 9| NEWIENGLANDIEDILNIMKTGICORPIMA. ...1,000,000 (1,400) 5.550 10/06/1995... | 07/01/2005...
645905 VR 8| NEWIJERSEYIECONIDEVIAUTHIIND.. 175,000 (2,232) 5.150 12/05/1995... | 05/15/2005...
647199 F9 4| NEWIMEXICOMMTGIFINTAUTHISGLIFA.........oovveeereerereerineeernneririnns | e 675,000 | ..covvviereerr875,000 | vvevrrnrrrirnnenns [ e 5.400 03/11/2002...| 09/01/2033...
64970K E5 2| NEWIYORKINYICITYIMUNIWTRIFINI2004C..........cveemrreermreneserees | o . 1,000,000 (255) 4.460 03/11/2004...| 06/15/2025...
64971K HX 7| NEWIYORKINYICITYITRANSIFINIAUTI2002C..........convvvereeversneerans | coviees | oo | o1 AFE ] ..o.2,225,000 ] ... 104.480 2,324,680 2,225,000 | .oererei0:2,225,000 | oo | e 5.000 12/17/2002... | 08/01/2023...
656178 BV 1| NORMANIOKIREGLIHOSPIAUTH ...1,000,000 412 5.620 03/22/2002...| 09/01/2023...
658196 NQ 9| NORTHICAROLINAIEASTERNIMUNIIPW.... ,000,000 1,434 6.150 05/04/1995...| 01/01/2005...
679103 SB 8| OKLAHOMAISTATEINDSIAUTHIHOSP...... . ...1,000,000 (4,843) 5.420 09/18/1996... | 08/15/2007 ...
68608R V7 5] OREGONISTIHSGI&ICMNTYISVCSIDEPIAMT.......cooormvvvermseeeermneernne | cvveees oo | wevenee T LAFE | ..........2,000,000 |...... 100.115 2,002,300 2,000,000 | ..vveers0:2,000,000 | ovvevernnreeernnnnes [ cevrermineeeeensinnnnens 5.250 11/22/2002... | 07/01/2032...
707481 BD 8| PENNIHARRISIMADISONINISCHIREN | e A AFE ] ..ol 1,340,000 108.621] .....cov.... 1455521 | oo 1,340,000 [ ..covere0r 1,340,000 | .oooovvorvioreirenns [ oo 5.000 05/27/1999...| 07/15/2013...
717817 EY 2| PHILADELPHIAIPAIARPTIREV ......coorreerneeersreeenseesseesesesesssnsenas | ceane | | AFE ] .........2,085,400 | ...... 101.239 2,024,780 2,000,000 (19,358) 3.990 12/18/2001... | 06/15/2005...
717868 BM 4| PHILADELPHIAIPAIREDEVIAUTHIREVIAMT.......c.coeeveivevereneveriens | oveees || w1 AFE ] ........2,000,000 | ...... 104.313 2,086,260 2,000,000 | .. 2,000,000 [ .ovooverrererieeveeeens | e 4.950 12/24/2002... | 12/01/2020...
720175 MH 8| PIEDMONTIMUNIIPWRIAGYISC...... 434246 ] ...... 109.101 474,589 435,000 | .eoorreernn 434,765 70 5.520 10/03/1996... | 01/01/2008...
720175 NQ 7| PIEDMONTIMUNIIPWRIAGYISC.......oovvveirrerrneeisneriessesesssssssessssns | o ...564,021 | ...... 108.859 615,053 565,000 | ... 564,695 91 5.520 10/03/1996... | 01/01/2008...
727189 AB 8| PLANOITXHEALTHIFACSIDEVICORPIMBIA.. AFE [ 1,995,000 |...... 102.919 2,058,380 2,000,000 ..1,995,464 164 5.020 12/11/2002... | 02/15/2022...
73358E BA 1| PORTIAUTHINYI&INJIARPTISPECIFA.... AFE 2,192,120 |...... 105.856 2,117,120 2,000,000 082,448 (40,755) 3.750 03/14/2002...| 12/01/2006...
735397 BV 2| PORTISEATTLEIWAISPLIFACIREVIAMT FE .3,055,770 | ...... 104.414 3,132,420 3,000,000 050,998 (4,772) 5.000 12/15/2003... | 06/01/2025...
738800 KL 4|POWAYICAIREDEVIAGYITAXIALLOCAT.... 1FE 11,980,620 |...... 102.629 2,052,580 2,000,000 ..1,980,916 296 5.070 07/29/2004...| 06/15/2028...
746189 BB 4|PURDUEIUNIVERSITYIINIUNIVIREV. .1,000,000 |...... 100.675( covvvvveee 1,006,750 | ............ 1,000,000 1,000,000 | covvovireeiireneis | e 3.380 11/28/2001... | 07/01/2005...
746189 BT 5|PURDUEIUNIVERSITYINIUNIVIREV. ...800,000 |...... 100.675 805,400 800,000 800,000 3.380 11/28/2001... | 07/01/2005...
762212 RE 0| RHODEIISLANDIHSGI&IMTGIFINICORIAMT........cvovrvvrrrermnrrereenes | o | A AFE ] ..0i.01,980,000 ] ... 100553 ........... 1,990,949 | ............ 1,980,000 21,980,000 | oo | e 5.350 12/06/2002... | 10/01/2032...
79061B CK 9| STIOSEPHICNTYINIHOSPIAUTH. ...coomverrrerceersereesnneenseeeesneees | e 950,000 | ... 943,240 264 5.670 12/01/2000... | 08/15/2020...
79289E AM 7| STIPAULIMNIHSGI&REDEVIAUTHISA. ; . 019,210 | .o 1,000,000 996,550 1,748 5.300 11/17/1993... | 11/01/2006...
796422 YJ 6| SANIANTONIOITXICOMBIUTILIREV.......coomrvverrrrerenriineeermnnensennees | eovvene | oo | eoinnins | e ..151,614 |...... . 158,627 150,000 150,000 (115) 6.190 02/02/1998...| 05/15/2006...
81757E AV 6| FORTIWORTHITEXILEASEIREV.........cooevvmmvernerrnmerirmserissnesnssesns | eovveee | oo | weveen 1 AFE ] 1,978,780 ] ... . 2,024,200 2,000,000 22 4,950 .| 11/10/2004... 03/01/2029...
833102 VP 8| SNOHOMISHICNTYIWAIPUBIUTILIDISI2004....... ....1,005,240 ...1,000,000 (218) 4.720 02/11/2004...| 12/01/2025...
837031 MJ 9| SOUTHICAROLINAIJOBSIECONIDEVIAIRDIAN.. 1,002,990 871 3.100 11/14/2003... | 01/01/2009...
837542 AR 0| SOUTHIDAKOTAIBRDIREGTSIHSGI&IA IR [ N ...1,010,760 | ............1,000,000 | ............1,000,000 | ...coeorrrrrmmrrrmmronns | v, 4.850 .| 11/04/2004... | 04/01/2029...
842485 BL 7|SOUTHERNICAIRAPIDITRANSITIDIST......ccosmreereeermmrermneersseressnees | cerane - ....1,093,270 1,233 6.050 10/09/1992... | 09/01/2007...
843146 P9 6| SOUTHERNIILIUNIVERSITYIREV...... . seeernnn 1,005,120 21,000,000 | covvovreirrerieeein | s 4.800 .| 10/27/2004...| 04/01/2028...
849089 DG 9| SPOKANEIWAIRESIREC..........cocconmrrermrreenmneermneeenmnsessssesssnessssneesns | wovveee | oo | eevnnnens | AFE ] ernnr.2,237,900 | ... X 2,078,060 2,060,650 (58,645) 3.390 11/07/2001... | 01/01/2008...
875231 GA 4| TAMPAIFLIREV. revvemnnennnnssnnnssnsssssssssssssnssss | avvvens [ o | vererneens | FE i 714,211 [ 692,906 ....691,306 (8,648) 4120 03/22/2002...| 04/01/2006...
876443 BP 6| TARRANTIREGLIWTRIDISTITXIWTRIRIFSA..........commvrerrmreereerersnnees [ covvens | oo | ceveenn 1 AFE ] ... 1,950,170 ]......105.189 .......... 2,035,407 ..1,947,765 (1,244) 4.900 12/17/2002... | 03/01/2022...
880459 SV 5| TENNESSEEIHSGIDEVIAGCYIREV............ . . rrrrereennnn 790,000 | ..., . 804,497 ATURV[VVTH [N I 5.450 03/08/2002...| 01/01/2033...
882750 HL 9| TEXASISTIDEPTIHSGI&ICMNTYIAFFAIGN/FM.. B AFE | oo 1,995,000 |...... 101.347 ..o 2,021,873 21,995,000 | v | e | e | | o 5.350 | s 5.350 11/29/2002... | 07/01/2033...
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88275M DF 8| TEXASISTIPUBIFINIAUTHILEASEIRE..........oooocoereereeenneirseeiinees AFE | ..............971,260 |.....110.833] ............1,108,330 [ ............1,000,000 [ ...c0ccc000e. 991,897 | oo | 2,358 | i [ e | e 8.250 [ oo 6.550 10/29/1992... | 02/01/2008...
904078 BG 6| UMATILLAICNTYIORIHOSPIFACSIAUT. AFE | ........... 1,971,480 |.......98.574] ...........1,971,480 [ ...........2,000,000 [ ... 1,971,542 | oo | cerrvrriinennnnB2 | [ e 750 | o 4.850 10/27/2004... | 05/01/2029...
911157 KB 0| UNITEDINATIONSIDEVICORPINYILEAI2004.. AFE (.. 4.790 01/23/2004...| 07/01/2025...
914263 AR 9| UNIVERSITYIFLIRESHIFNDTNIINCIC..... AFE | ............2,000,000 |......103.502] ............2,070,040 [ ...........2,000,000 [ .......... 2,000,000 [ ..oorverrrrerrmrrermmes | eovrmmmrrmrmrerrseeennnns 5.000 07/28/2004...| 09/01/2026...
920284 EH 5| VALPARIASOIINIMULTIISCHSIBLDG ) AFE ] 995214 1.....101.791] ........... 1,002,641 | ...............985,000 [ ..o 987,879 [ oo | e TAD) | e [ e [ 004,000 ] 3.700 03/20/2002...| 01/05/2006...
920284 EJ 1|VALPARIASOINIMULTIISCHSIBLDG .|1FE|............1,011,650 | ......102.463] ............1,024,630 | ............1,000,000 | ........... 1,004,332 [ .ccovoorivrmmrrrrmcs | e, 738) [ o [ v [ e 4000 | e 3.700 03/20/2002... | 07/05/2006...
927676 KU 9| VIRGINISLANDIPUBIFINJAUTHIREVIRDIAN.. AFE|............3,000,000 |......103.581] ............3,107,430 [............3,000,000 [ ..........3,000,000 [ .....cvvrrvrmrrmmrermecs | crvrrmrrrmrrniirierrinns 5.000 12/05/2003... | 10/01/2026...
96008E AQ 2| WESTFIELDIINIHIGHISCHLIBLDGICO............. w1 001,000,000 |......101.682] ............1,016,820 [ ............1,000,000 [ ...........1,000,000 | ..corvermvrerrmmmeermnne | corrmmmermnnreinnee 5.150 11/17/1995... | 07/15/2005...
97710A _6Z 2 WISCONSINIHLTHI&EDIFACSIAUTH AFE].............996,340 | ...... 09/12/1996... | 12/01/2005...
UNHEAISIALES ... snsss s ss s sssssnesssnsssnnnssasssssennssnsnssesnssssssssssnease | aeessees 181,279,009 | core XXX orrus 86,791,146 | ........180,470,000 | ....... 180,324,659 | ..o | 00 i(333,214) ] 0 | 0 L XXX [ XK | XXX ] 2732411 ] 7,752,029 | XK X [ XXX,
Foreign
745291 CS 1] PUERTOIRICOIPUBIFINICORPIMISC.......c.cccomsoecceremssseeseessscseenes [ [F]o. [.1FE 533,785 545465 500,000 [ ..o 513,342
B O B, ettt 533,785 545465 500,000 | ....ccc....... 513,342
2599999. SpeciallRevenuel&lAssessmentiObligationsiliissueriObligations... 181,809,450 ... 187,336,611 | ....... 180,970,000 | ........180,838,001
3199999. TotalllSpeciallRevenuel&iSpeciallAssessmentiObligations. ... ..vrwerirrisreeressieeiss e esesesssssesssssesenes 181,809,450 187,336,611 | ........ 180,970,000 | ........ 180,838,001
Industriall&Miscellaneous((Unaffiliated)lilssueriObligations
IUnitediStates
971894 AA 3| AMERICANINTLIGROUPIFLORIDA.... e ..842,992 | ...... 117.855 964,794 818,628 12/27/2000... | 04/09/2009...
97189@ AA 5| AMERICANINTLIGROUPINEWIYORK o ...607,044 567,323 04/11/2000... | 04/13/2007...
97190 AA 4| AMERICANIINTLIGROUPINEWIYORK.......ooreereenniresssieesreeneees o || I 1,878,794 ..1,517,707 12/26/2000... | 12/28/2005...
UnitediStates 3,328,830 ..2,903,658 |......3,015247 | o0 ] i (85,868) | i 0 | 0 ] XXX | XXX XXX 26,548 290,366 [ XX K ] XXX,
Canada
51157* AA_ 2] ENBRIDGEIPIPELINESIINC......cccc.ccooeccvmmssssessssssssensssssensssnses | evseee | O evvsseini | cooed | conrorneersnnn350,000 [ . 112.735 394,571 350,000 ....350,000 1,423
Canada......ccoocveiiii XXX 394,571 350,000 350,000 1,423
3999999. Industriall&IMiscellaneousi(Unaffiliat eduulssuerLObhq_ons ...3,253,658 365,247 27971
4599999. Totallnindustriali&Miscellaneousl(Unaffiliated) . ...3,253,658 ..3,365,247 27,971
Totals
5499999. TotallllssueriObligations.... 218,019,332 [ .. XXX....... 224,983,034 | ........ 216,079,097 | ........ 216,689,938 [ ...oocoovveienn0 o (B04 )| i O f 303,631 XXX XXX s 3,343,281 | ........9,791,594 | ... XXX..oooooo [ oonas XXX,
6099999. Grand(TotalllBonds 218,019,332 .. XXXooooor | v 224983034 | ....... 216,079,097 | ....... 216,689,938 [ ..o 0 f oo (B0 | e O f 303,631 XXX XXX ] s 3,343,281 | ........9,791,594 | ... XXX.ooooors [ oonad XXX.ooenee
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CommoniStockslliindustriallandiMiscellaneous((Unaffiliated)
UnitediStates
971880 11 7| WILSHIREILOUISIANATADVISERSILL........coeveevrevereererrmeireneeiseirenes | o 12/26/2000
9718% 11 3| WILSHIREIPARTNERSILLC....... .[12/27/2000
971993 11 8| WILSHIREINEWIYORKIADVISOR.......coiiumieiiersessesesssessssssessssssssssens | coneeees 04/11/2000
UnitediStates XXX
6899999. TotallllCommoniStocksliindustrialiandiMiscellaneousi(Unaffiliated)... XXX
7299999. TotalliCommoniStock. XXX
7399999. TotalllPreferrediandiCommon(Stock: L XXX.......

(a)uFortallicommonistocksibearingitheINAICImarketindicatori"U"lprovide:lithelnumberiofisuchlissues
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Bondsl[lIU.S.iGovernment

912810 DX STUS[TREASURYJW.SOO%M1/15/16 .........................
[ 0399999. TotalliBondsU.S./Government
BondsiiStates, TerritorieslandiPossessions

1,335,469 | ...
.................. 1,335,469 | ...

UnitediStates
658256 QM 7 NORTHICAROLINAISTIGO12014.250%103/01/25 103/10/2004........ [ MERRILLILYNCHICAPITALIMARKETS........ccccccorssssssssenssesssssessesessessssnes 1,000,000.00
UnitediStates............ 1,000,000.00
1799999. TOtall B ONGS S At S T O O O Sl IPOS SESSIONS. ... veerrrs ettt ettt LDt L DL L E L L L Lt b et | srssssssesssss e JOOGOR0_| werersssisssessssssssasseesssssesasseenas 1,000,000.00
BondslIPoliticaliSubdivisionsofiStates
UnitediStates
64966D HP 7| NEWIYORKICITYIGOMILTI216.000%105/15/16 08/31/2004........ Tax(FreelExchange 769,812 [ oo 775,000.00
64966D HV 4| NEWIYORKICITYIGOILT6.000%:05/15/16. 08/31/2004........ Tax(FreelExchange 223,494 225,000.00
796236 4Y 0| SANIANTONIOITEXASIPRERETS5.000%002/01/22... 05/14/2004........ Tax(FreelExchange 24,881 25,000.00
796236 5R 4| SANIANTONIOITEXAS[2002115.000%002/01/22 05/14/2004........ Tax(FreelExchange 1,975,000.00
N A .ttt i 3,000,000.00
2499999. TotallBondsIIIPOliticallSUDiIVISIONSIOMISEALES. .....crex.rree e rrres sttt ettt 3,000,000.00
BondsliSpecialiRevenuelandiSpeciallAssessment
UnitediStates
046518 AV 8| ATASCADEROICALIFICMNTYIDEVIAGY .....ccoumrvvrmerrrernmseeesssssssssssssssssssssessns | nneevesneeens 11117/2004........ | 4PIPERIAFFRAYIINC. .....oovvirivirerreeeriiseessssssssssesssssssssssesssssssssessssssssssesssss | aessssessssssssssssssssssssssssssssssssssssssssssssness | sessesssssssssssesssssssssassssssssssansees 1,000,000 [ ..oovvermeeerrreeeeeireeriseeienns 1,000,000.00
T4.875%009/01/28.......co.oooerereiiiseee s .
066608 CN 8| BANNINGICAICMNTYIREDEVIAGYIRDIAN.........oorverreerereermeessneeesseeessneesssnnes | oneeeesneeens 01/07/2004........ |NESBITTIBURNS........ccorrruumreeemmeesmeeessneesseesssseessssessssessssssssssesssssssssesssssssssons 2,350,000 2,350,000.00
I5.000%1008/01/28 . .
130684 PM 9| CALIFORNIAISTATEIPUBIWRKSIBRD...........ccoovmieerreereeieeessssesnseessesssseneees | eoseeseeeennns 11/18/2004........ ..2,421,146 .2,455,000.00
4. 750%01 10127 .ot .
155839 AV 5| CENTRALIWAIUNIVISYSIREVT5.000%105/01/28 08/03/2004........| MERRILLILYNCHICAPITALIMARKETS.........cocormrveerenrnneesnssesssesssnssssessssnssens 2,295,400 2.300,000.00
167562 GB 7| CHICAGOIILIMIDWAYIARPTII5.125%001/01/26........ccoovvvrerrnne . 03/04/2004........ 1,027,440 | ..ooovoeeeee e 1,000,000.00
17131H AL 2| CHULAIVISTAICAIINDLIDEVIREVI1997A 02/27/2004........ 1,500,000 | ..oovverreenieesereienieieneinns 1,500,000.00
14.900%003/01/23....c.coo e eeesseee s eees s sess s ees st seees .
184540 ZR 6| CLEARICREAKITEXASIPSFI4.375%002/15/26..........cnvvvvererrrcirirnns 03/10/2004........ | DAINIRAUSCHER.......coostvuirririeeiiiirssiesrisessssssssssssssssssssesssssssssssssssssssssssssens. | seesssssssssessssssssssssssssssssssssssssssssssssssnns | aesssmsssssnssssssssssesssssssssssssssessees 982,670 | ....vverecrerrriireeriieerireniinne 1,000,000.00
46613P FW 1| JEAIFLIWTRI&SWRISYSIREVIFGIC. 03/16/2004 ..1,965,060 2,000,000.00
14.250%0010/01/24.......oo vt .
469485 GU 4| JACKSONVILLEIFLISALESITAXIREV12004 . 02/19/2004........| CitigroupIGIODAIIMAIKELSTING. ......coorvvrmeierrreeseeirsersesessesssesssssessessssesssssssssens | sesessssesssssssssssssssnessssnsssssssssssssssssenssssns | sessssmsssssamsssssnsssssessssnssssssnssssnes 1,993,160 2,000,000.00
4.825%0010/01/25.......oo et .
479694 AF 8| JOHNSTOWNIPENNIREDEVIAUTA.850%I08/15/29..........cvccrvveerrirraneeesssiissnnees [ overeiienninns 10/29/2004........ 1,390,000 .1,390,000.00
51378P ER 8|LANCASTERICALIFIFINGIAUT4.750%002/01/28. 11/10/2004........ 2,435,667 |... .2,470,000.00
564096 LS 2| MANORITXINDPTISCHIDISTI5.000%008/01/27........covvveeveorreereneiesseneessesisens | vereiieneinns 07/22/2004........| MERRILLILYNCHICAPITALIMARKETS.........cocoormmresrirranesssssissessssssssssssessssnssens ..2,000,000 2,000,000.00
564532 DQ 9| MANTECAICALIFIREDEVIAGYITAXIAL 11/18/2004........ 41PIPERIJAFFRAYIINC................ 1,610,000 [ ..oovverreeeeerereieeeiieneins 1,610,000.00
14.900%010/01/28.......oovveneeerreeeeseeeiisesessess st ssss st sees .
597783 VY 2| MIDLANDITXIINDPTISCHIDISTIGO 08/03/2004........| MORGANISTANLEYI&ICO........comveeurreermceesneeeseeesseeessssessseesssseesssensssnsssssssesss. | seeeessneessssmeessnsssssnessssssssnssssssssssenssssns | sesssmmsssssamssssnsssssemsssmsssssnnsssnnes 1,895,750 [ ..oovvereeereeernneeeeeeeisnneinns 1,700,000.00
[15.000%0002/15/28.......oovvveeeerreeessseeesssesssssesssssssssseessssesss s ssssesssssssssssessssnees .
64970K E5 2| NEWIYORKINYICITYIMUNIIWTRIFINI2004C 03/11/2004........| MERRILLILYNCHICAPITALIMARKETS.......cccovmirrrrieiriseinssisesissesenessesssssenns ..1,003,190 .1,000,000.00
1450090006/ 15/25.........vveeeeerreeesseeesssesssesesssssesssseessssssssssessssssssassssssssssssesssnees .
738800 KL 4|POWAYICAIREDEVIAGYITAXIALLOCAT . 07/29/2004........| RAYMONDIAMESI&IASSOC.IINC. ...ccouuvierrevrerinmressmerssseessmessssssssssessessssns | soeesssssesssssssssssssssssssssssssssssssssssssssssns | sesssssssssssssssssssessssssssssessssnes 1,980,620 2,000,000.00
15.000%006/15/28.......oocceeveeerreeeseeeesseesseeesssssesseneesssssssssesssssssssessssssssssssssssnnes | sevsmeessnnees | vmeeeemmesssmnssssnees | cerneeeesnns .
81757E AV 6| FORTIWORTHITEXILEASEIREI4.875%003/01/29.......cccovvvvircrrirnnns 11/10/2004........ SAMUELIAIRAMIREZ.. 1,978,780 2,000,000.00
833102 VP 8| SNOHOMISHICNTYIWAIPUBIUTILIDIS12004 02/11/2004........ CitigroupiGlobaliMarketsiinG...........c..ooreveerereernreeerreennns 21,002,340 | oo 1,000,000.00
[14.750%012/01/25......coovveeeereeeeseeisseesesseees st sssss s
837542 AR 0| SOUTHIDAKOTAIBRDIREGTSIHSGI&IA . 11/04/2004......... .1,000,000.00
14.850%0004/01/29. ... eeeeeeeesseesseseessssess s ssessssees s sessesssssssssssenssssees .
843146 P9 6| SOUTHERNIILIUNIVERSITY114.800%104/01/28 10/27/2004........ | LEHMANIBROTHERSIINC..........oovvierriensieneissesisessssssssisssssssssssssssssssnssssnnss. | cvsssnnsisnssssssssssssssssnsssssssssssnsssssssssennss | sesnsssnnsssssssssnessssnsssssssssenssss 1,000,000 | vovvioievviisnssissssisssss i 1,000,000.00
904078 BG 6| UMATILLAICNTYIORIHOSPIFACSIAUT......c.rvereerreeeseressneeeessneessssesssssesssneeees 10/27/2004........ | UBSISECURITIES.........sreeeerermeeeseeessseessssesssessssseesssssssssssssssssssssssssssssssssseesens 2,000,000.00
I4.750%0005/01/29. ... vvveeeereeee et .
911157 KB 0| UNITEDINATIONSIDEVICORPINYILEAI2004 01/23/2004........| GOLDMANISACHSIZICO.........ccourrerrmreernressnessneesssssesssessssssssesssssssssssssssnnses | seseessessssmnsssssssssnssssnssssssssssmnssssansssnns | sessmmsssssnnssssmnessmnsssnsssssnssssonnes ;839,378 [ orveerneierereessnreesssesssnnennns 1,810,000.00 | ..cooovvvrens
15.250%1007/01/25
914263 AR 9| UNIVERSITYIFLIRESHIFNDTNIINCIC........coooirrverrereersseirseneessssesssssssssssssessssnes | nesesnnneens 07/28/2004........ 2,000,000.00
15.000%009/01/26
UNItEAISEAES . ...vvove e . 38,585,000.00 109,665
3199999. TotalliBondsiSpeciallRevenuelandiSpeciallASSESSMENtS. ... .ovuuuuiiivee s e 38,585,000.00
6099997. TotalIIBONASIIPAMIS. ...ttt e st 43,585,000.00
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1] 2 3 4 5 6 7 8 9
CUSIP Date Numberiof Actual Par PaidiforiAccrued
Identification Description Foreign Acquired NamelofiVendor ShareslofiStock Cost Value InterestiandiDividends
6099999. TORAIITIBONGS. ...ttt ettt Lt E Lt EE L E Lt f L E Lt & eLEE L EELE L EE L L LD ELEE L E L L L L L L L DL E L L L LA eELbfEde bt | sris st 43,744,980 | .o 43,585,000.00
7499999, TotallIBonds, IPreferrEAIaNAICOMMONISIOCKS. .......c...cvscveo ettt evee et eesseeesessessesssesseesseessssesseessesesssessesssess  sasessessessasssssssesssssaessessensseessssssesasssesseessessesseseeeseessessessesseesaeesesteess st e sses e s seesessseesss et sessaessessssssesseesssssaessessssssssessassssnsesssessessse | suessessossossssessessassessessasssessseses 43,744,980 XXX
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SCHEDULEIDIIPART4
ShowingrallilLongi TermiBondslandiStocksISOLD,IREDEEMEDIiorIOtherwiseIDISPOSEDIOFIDuringiCurrentiYear

1] 2 3 4 5 6 7 8 9 10 ChangeliniBook/AdjustediCarryingiValue 16 17 18 19 20 21
F 1" 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r PrioriYear Year's Total Adjusted Exchange | Realized Total Stock
e Book/ Unrealized Current OtherfiThan Total Foreign Carrying Gain Gain Gain Dividends
i Numberiof Adjusted Valuation Year's Temporary Changelin Exchange Value (Loss) (Loss) (Loss) Received
CusIP g| Disposal Shares Par Actual Carrying Increase/  |(Amortization)/| Impairment B./A.CV. Changelin atiDisposal on on on During Maturity
Identification Description n Date NamelofiPurchaser ofiStock Consideration Value Cost Value (Decrease) | Accretion | Recognized | (11+12113) B./A.C.V. Date Disposal Disposal Disposal Year Date
BondslIU.S.iGovernment
[ 912810 CG 1] USITREASURY9.125%105/15/09. _[...] 05/15/2004. Callmmm100.0000.............ocoonve. | [ 985,000 | 985,000 | 962,838 | .... [ 569 | | 569 | | 975,082 [ .o, [ 9018 [ ... 9,918 [.......44,941 [ 05/15/2009.
[0399999.  TotallBondsliU.S.IGovemnment. [ 985,000 [ ............ 985,000 | ........... 962,838 [ .... | T 0] 569 | 0] 975,082 | 0 [ 9018 [.......... 0918 [......44.941 | . XXX......
BondsliStates, Territoriesland/Possessions
UnitediStates
452151 GE 7/[ILLINOISISTATEIOF2002115.000%012/01/07...... ...| 12/20/2004. | MCDONALDI&ICO... o | 1,288,092 | ......... 1,200,000 | ......... 1,318,308 (22,731) [ oo | e 1,272,233 | oo | cevvs 15,859 | .cooennee 15,859 |........ 63,667 | 12/01/2007.
605575 AA 7 |MISSISSIPPIISTATEIOFT6.200%102/01/08........ ...1 02/01/2004. | Callmm100.0000..........cvoovevverees | ceverenens 5,000 5,000 5,000 0 5,000 .. 0 155 | 02/01/2008.
939744 BX 5| WASHINGTONISTATELOF(15.600%(09/01/04..... | ...] 09/01/2004. [ Maturity.........cccocoorsscensinicnsciens Lo | e 1,400,000 1,400,000 | ......... 1,454,320 | .......1,408,342 | ..o | coea(8,342) i | [CIRZ VA [ 1,400,000 | ..o | o [ 0 ... 78,400 | 09/01/2004.
UnitediStates . 2,693,092 2,605,000 2,777,628 .2,708,306 31,073) 0 2,677,233 0]....15859 |.. 5859 |..... 142,222 | ..... XXX
1799999. TotalliBondsliStates, I TerritorieSI&IPOSSESSIONS. ... ..cccurreeiirreriirieiiire  eeriireeissessissees st s snsss s | nnseees 2,693,092 2,605,000 | .......2777,628 | ........ 2,708,306 31,073) 0 2,677,233 0 | 15,859 | ... 15,859 |...... 142,222 | ..... XXX.ooonee
BondsllIPoliticaliSubdivisionslofiStates
UnitediStates
167560 JB 8| CHICAGOIILIMETROIWTRIRECLAMIDI2002D. | ... | 12/20/2004. | MCDONALDI&ICO.........cccvevrreens | crvererrerrersnerrseneen | o 2,147,120 | ......... 2,000,000 | .......... 2,197,280 | ......... 2,158,270 | .ovoovvveernerrirnns | v (TR [N N (37,885) 12/01/2007.
15.000%012/01/07 ... v | e [ | e | s ) [ 0
180846 T3 1| CLARKICOUNTYINEVADAI5.400%006/01/04.... | ... | 06/01/2004. | MatUrity.........c.ovvvermereermmeeeraneeennns | coreeereenessneernneeen | i 1,000,000 | ......... 1,000,000 | ......c..... 992,380 411 06/01/2004.
213183 VT 0| COOKICOUNTYIILLINOISTS5.800%011/15/04....... ...| 11/15/2004. | Maturity. 1,400,000 1,400,000 (12,755) 11/15/2004.
458761 AS 2[INTERLOCKENIMETIDISTICO5.000%012/15/04] ... | 12/15/2004. [ MALULILY. .......ocveorereereceerrerreerenenns [ eereeeemseeesnneeessnnes | eeve 1,275,000 1,275,000 | ........1,283,441 | e e 1,276,772 | oo | vveeeeae(TTT2) [ | v (1,772) 12/15/2004.
649666 3X 0[NEWIYORKICITYIGOWILT6.000%005/15/16 ... | 08/31/2004. | Tax(FreelExchange.............c...... 993,306 1,000,000 258 05/15/2016.
717880 F7 8|PHILADELPHIAIPAISCHIDISI5.450%007/01/04. | ...| 07/01/2004. [ MatUity...........crvvverreeererrerrreeeons [ eoreererimereinneesenees | cevi 1,000,000 1,000,000 0 07/01/2004.
m 796236 ZW 0| SANJANTONIOITEXASI200215.000%002/01/22.. | ... | 05/14/2004. | TaxIFreelExchange............c....... 1,990,506 2,000,000 122 02/01/2022.
- UNEAISEAIES. ... 1ottt sttt ens et ssss s ss e snsnseses | aneesees 9,805,932 | ........9,675,000 (51,621) 026734 |.......26,734 | .....458,839 | ..... XXX.ooovoe
N [2499999. TotalllBondsllIPoliticallSubdivisionSIOfIStALES. ... cree e i | e 9,805,932 | ......... 9,675,000 | ......... 9,921,329 (51,621) 0 9,779,198 0 [ 26,734 |......... 26,734 |.....458,839 | ..... XXX.ooone
BondsiSpeciallRevenuelandiSpeciallAssessment
UnitedStates
01030N D6 5| ALABAMAIHSGIFINIAUTHISGLIFAM..........occe.e 430,000 ....430,000 ....430,000 0 430,000 [ .oovvvverierenne | v | evvvriisnerinn0 [ 10,965 | 10/01/2004.
115.100%010/01/04........cvvveoecrerres . 0
01030N D6 5| ALABAMAIHSGIFINIAUTHISGLIFAM 345,000 345,000 | ...ooooveee. 345,000 0 10/01/2004.
15.100%010/01/04........oovverrrerreerenreneerersnniines [ eon | e [ | e | aeveinnnens B [ 0
010399 AL 7|ALABAMAISPECICAREIFACIFINJAUTH 11/01/2004. | CallIin100.0000.........cccoevvveeers [ wovvris 260,000 260,000 258,983 | ............ 259,771 101 11/01/2005.
15.000%011/01/05.......coovverrriorrriesiennne e L 0
011832 DD 1|ALASKAISTIHSGIFINICORPI4.700%006/01/04. | ...| 06/01/2004. | Maturity. 11,999,836 164 06/01/2004.
011857 DB 2 |ALASKAISTUDENTILOANICORII5.750%007/01/q ... | 07/01/2004. | Maturity. ....999,756 244 07/01/2004.
017286 ED 3 |ALLEGHENYICNTYIPAIARPTI5.500%001/01/04) ... | 01/01/2004. [ MatUrity...........ccoovveemeeemerrersnee [ eorrerrermneresnneissnens | 201,000,000 | .........1,000,000 | .........1,013,680 | ......... 1,000,000 0 01/01/2004.
02913L AM 7 [ AMERICANIPUBIENERGYIAGYINEIGASIAMBA ... | 12/16/2004. | Callmm100.0000...........couuevvereeees [ werreeermsereeserrirneens | 2002,000,000 | .........2,000,000 | .........2,099,860 | ......... 2,078,811 | oo [ weeen(19,819) | o | s (19,819) 09/01/2007.
14.000%009/01/07 .......corvvereeerrreersaneesseesesseeennns IS ORI S 0
046079 KK 4[ASSOCIATIONICTYICOMMNRSI4.600%(07/01/( ... | 07/01/2004. | Maturity. 11,109,850 150 07/01/2004.
047793 FM 1|ATLANTAIGATARPTIREV5.600%101/01/04........ ...| 01/01/2004. | Maturity. .1,000,000 0 01/01/2004.
084204 AK 2|BERKELEYICNTYISCISCHIDIN5.750%002/01/04] ... | 02/01/2004. | Maturity. . 37 02/01/2004.
130658 HV 2| CALIFORNIAISTIDEPTIOFIVETIAFFR............... ...] 07/15/2004. | Calllln100.0000..........cvverevrvrres | covvrrenees 345,000 345,000 345,000 0 12/01/2019.
15.500%012/01/19......coneveeeeerreeeereeeeeeeeessseeenn e | e [ s | e | s ) [ 0
161036 BQ 0| CHARLOTTEINCIARPTIREVI4.625%007/01/04. | ... | 07/01/2004. | Maturity. 840,000 840,000 835,691 501 840,000 07/01/2004.
233455 UU 6| DADEICNTYIFLIARPTIREVI5.500%010/01/08... | ...| 05/17/2004. | Callmim102.0000...........ommeveererees [ eorerrermeeernmeeerennns | e 1,020,000 995,196 10/01/2008.
254839 QA 4|DISTRICTICOLUMBIAIREV(5.500%010/01/04....] ... | 10/01/2004. | Maturity. 2,220,000 10/01/2004.
307490 DF 6| FARGOINDISALESITAXT5.000%0107/01/04 <] 07/01/2004. | MALUFItY. .....covrvvereeerereenreeiienees | v | cereeens 1,000,000 07/01/2004.
395364 AF 9| GREENLEEICNTYIAZIINDLIDEVIAUTH .| 12/01/2004. | Callmm102.0000. 06/01/2009.
15.450%006/01/09 wee | [ e .
419794 QM 7 [HAWAIIISTATEIAIRPORTISY15.400%(07/01/04 | ... | 07/01/2004. | Maturity. YL/ [ I 1,000,000 | .. 07/01/2004.
419818 FW 4 [HAWAIIISTIHSGIFINI&DEVICORP... .| 07/01/2004. | Calln1100.0000. 25 147,866 07/01/2018.
15.350%007/01/18.......coovvererereneeresreeneneessneesnes [ oo | eeveinniiineeins [ 0
432342 BN 2|HILLSBOROUGHICNTYIFLIRESIRE 10/01/2004. | Maturity. 734 10/01/2004.
15.400%010/01/04.......coovvveerienriresnisenrersneisnes [ oon | eeviisnniinenins [ e 0
45129W BF 6| IDAHOHSGI&FINIASSNISGLIFAM.. 07/01/2004. | Callii1100.0000 360,000 | ............ 360,000 0 | eovvceeeereeeeeres [ eerre0err002360,000 [ oo | oo o0 | 19,980 | 01/01/2033.
15.550%101/01/33 e e [ e [ | s | e | e (VN [RSOOTR IUSOO 0
452143 AW 0| ILISPORTSIFACIAUTHI5.000%006/15/04.......... <] 06/15/2004. | MALUTItY. .....coorvvereeerereereeererees | eevenneeenseneeesneeesnns | ceveeens 1,000,000 | ......... 1,000,000 | ......... 1,006,440 | ......... 1,000,889 | ..oovvverrreerenee | i (LC131)) [FUSURRTNY (SSST ((C11S) ) I I, 1,000,000 | ..oovverreeerene | o [ e 0 f. 25,000 | 06/15/2004.
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F 1" 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
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i Numberiof Adjusted Valuation Year's Temporary Changelin Exchange Value (Loss) (Loss) (Loss) Received
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Identification Description n Date NamelofiPurchaser ofiStock Consideration Value Cost Value (Decrease) | Accretion | Recognized | (11+12113) B./A.C.V. Date Disposal Disposal Disposal Year Date
455048 M6 2| INDIANAISTIEDIFACIAUTHI5.000%002/01/05... | ...| 12/20/2004. | GOLDMANISACHSI&ICO.......... [ weorereererrermeeerrnnee | ceve 1,394,379 | ........ 1,390,000 | ......... 1,474,401 1,419,660 .o | e (26,744 [ ..o | e (26,744) [ ..o | v 1,392,916 | .oovvverrrerernne | cevvrrenn 1,462 | e 1462 ... 96,914 | 02/01/2005.
455167 XV 3| INDIANAIUNIVIREVSI4.625%108/01/04.... ...| 08/01/2004. | Maturity. . 500,000 500,000 ....499,040 499,881 119 119 . 500,000 | .. 0 23,125 | 08/01/2004.
54423E BD 6|LOSIALAMOSICNTYINMICOMBIUTIL <] 07/01/2004. | MALUTItY. .....covrvvereerereenneeirenees | eevenneeeneneeisnneiinns | ceneeens 1,000,000 | ......... 1,000,000 | ............992,450 ....999,529 471 471 I I 1,000,000 [ .ooovverrererens | cereerneeeirnneens [ e 0 f. 56,000 | 07/01/2004.
15.600%007/01/04.......cocovvrereereresserieerisserinnns v | e [ | e | e [ | i | [, 0
54640A 4C 1|LOUISIANAIPUBIFACIAUTHIN5.500%010/01/04. | ... | 10/01/2004. [ MatUrity...........covveerreererreerreeens [ e | e 1,000,000 | ......... 1,000,000 | ......... 1,021,400 1,004,119 [ | 1) | i [ (119 | e 55,000 | 10/01/2004.
57563R EK 1| MASSACHUSETTSIEDIFINIAUTHISTUD. .|..-] 07/01/2004. | Calliii1100.0000. 60,000 60,000 60,000 60,000 [ ..ooreerrrerreees | cererrerernneei 2,190 | 01/01/2006.
113.650%001/01/0B........corvvrererrrrerasieirnees v | e [ s | e | s | s | s | s | s | .
575895 P8 4|MASSACHUSETTSISTIPORTIAI4.750%007/01/q ... | 07/01/2004. [ MALUFILY. .......cvovrereerererrereeenerions [ eernereenseeesseeeissnens | eeveineens 865,000 | ............ 865,000 | ............ 865,666 100:865,005 [ oo | e (90) | e [ e (95) | e [ 885,000 [ s | i | 0 [ 41,088 | 07/01/2004.
592247 WJ 5| METROIPIERI&IEXPOIAUTHIDEDICAT, ... | 06/15/2004. | Maturity. . 385,000 385,000 383,764 384,890 [ v e 110 | e L 10 | e | i0000002385,000 [ e | e | o0 [ 10,780 | 06/15/2004.
105.600%006/15/04........cocvveoeeeerrrerrerreeeneernneesnes [ ooe | eeremnrreinenens [ rnrrenneiieseneressinneeneees | eeeenneeeseneesnnneeses | seeesssessessesnneesnns | seeesnseessenesennenens
592247 ZA 1|METROIPIERI&EXPOIAUTHIDEDICAT. 280,000 280,000 279,243 279,921 [ i [ e 79 | i | e 79 [ [ rrrerr000280,000 [ oo | v |0 [, 7,840 | 06/15/2004.
15.600%006/15/04........cocvveorreeorerrerenreineneenneeses [ oon | erverimnriinneins [ | v | sesenssssnnsssnnsssns | sevsssesensseneses
592247 ZX 1|METROIPIERI&EXPOIAUTHIDEDICAT. 335,000 335,000 334,095 | ...ooooneee. 334,905 | ..ovvvererrinenns | o5 [ |95 | [ eee0000335,000 [ oo | e [0 | 9,380 | 06/15/2004.
15.600%006/15/04........cocvveoerreererrerenreeneneesnsesnes [ oon | erversrriinnnins [ | v | sesenssessssssnnsssns | s
602248 AC 0| MILWAUKEEICOUNTYIWISCONSINIAIR...........| ... | 12/01/2004. [ MAEUFIY. .......orveorrreernreerereeernenenns [ eereeeemmeeesnneessenees | eevene 1,000,000 | ......... 1,000,000 | ......... 1,017,600 | ......... 1,003,978 55,000 | 12/01/2004.
15.500%012/01/04..........oovvrerrireerieninnne s B
603908 EZ 3| MINNEAPOLISIMNIHEALTHICAREIFAC.. 1,020,000 | ......... 1,000,000 | ............ 995,080 | ...eooveeer 998,286 | ..oovverrrrernenee | eererrnrneenn 183 [ | 183 | [0 998,469 | | 21,531 21,631 ] 30,479 | 11/15/2007.
105.250%011/15/07 .....vooeverereererernserineeresnenines [ o | evrrmneriinnnens [ | e | e )
645905 VR 8| NEWIJERSEYIECONI 215,000 215,000 236,468 | ............ 218,795 [ e | e 1,001 | v | e (1,001) s [ e 217,794 | | e 2,794) | cee(2,794) | o 6,988 | 05/15/2005.
106.500%6005/15/05........covvvvrereererrrerninenrennenines [ ooe | eerrmmerninneens [ | e | v | .
647111 BV 4 NEWIMEXICOIEDIASSISTIFNDISTUD. 280,000 280,000 280,000 | ............ 280,000 [ ..ooevveeereerrnins | evrerrreimnennerins | eevrvnnseernnienns [ om0 [ [ e000280,000 | v | e [0 s 14,560 | 12/01/2004.
15.200%012/01/04........coevvvrereereeerneeeiereesnenennes [ ooe | eeremnerennrens [ | e | s | s
647199 F9 4 NEWIMEXICOIMTGIFINIAUTHISGLIFA, 285,000 285,000 285,000 | ............ 285,000 [ ..ooerveeerecrrnins | eeverrrermnennerins | eevvrnnseennniinns [ cerinneensinenn0 [ [ 00000285,000 | v | e [0 e 11,880 | 09/01/2033.
15.400%009/01/33 . . .
649901 WF 8 NEWIYORKISTIDORMIAUTHINURSIHMISNYMA4 ... | 12/20/2004. | CITIGROUPIGLOBALIMARKETY .......ovvvvvvrverrirveens | 02,153,757 | .........2,080,000 | .......... 2,166,798 | ......... 2,149,365 \ , ,132, 21,325 | 325 | ... 95,218 | 11/01/2007.
14.000%011/01/07 ... . . . .
650017 ST 4 [NEWIYORKISTITHRUWAYIAUTHILEASEI2003A ... | 12/20/2004. | BEARISTERNSI&ICO.......cooorvvee [ werreveersererrsereirneens | weer 1,086,980 | .........1,000,000 | ......... 1,095,160 | ......... 1,092,633 , B [ 10,675 | .ovvvvnee 10,675 |........ 56,528 | 03/15/2009.
15.000%003/15/09.......ccoevveerverrreesreseeeseesesseeiennns IS0 ORI S 0
702333 J4 8|PASADENAITXIINDPTISCHIDISTIGO Maturity......cccoveeeeereernseeersnrennes | v | 20000..1,000,000 | ........1,000,000 | ......... 1,011,090 | ......... 1,000,421 0 25,000 | 02/15/2004.
15.000%102/15/04 e e s | s [ s [, 0
762212 RE 0|RHODEISLANDIHSGI&MTGIFINICORIAMT.....] .. 20,000 20,000 | coovveoeeen 20,000 0 535 | 10/01/2032.
15.350%010/01/32.......covrveeeiirreesisessiiseesieseiinnns v | e [ | e | s | . 0
796422 F2 4|SANIANTONIOITXICOMBIUTILIREV. KIVKYCT E— 30,035 0 960 | 05/15/2006.
106.400%005/15/08..........cvvvvrervererrinnee I I 0
816692 AK 3| SEMINOLEICNTYIFLISCHIBRDICOP .| 07/01/2004. | Maturity..........ccocccconmeeermmeeemnneennes | coneeeinneeernsneiinneeens | 00002.1,000,000 | ........1,000,000 | ............ 992,250 | ..o 999,529 0 55,500 | 07/01/2004.
115.550%007/01/04...... 0
833116 AF 3 SNOHOMISHICNTYIWAI .| 12/20/2004. ] GOLDMANISACHSI&ICO.......... | coovrerrerrirrerriiinrrins | 20000...2,180,920 | .........2,000,000 | ......... 2,199,340 | ......... 2,166,336 45,653 |........ 45,653 |...... 106,111 | 12/01/2008.
15.000%012/01/08 I IS . 0
875231 GA 4| TAMPAIFLIREVI5.500%04/01/06. ...| 04/01/2004. 346,602 | ............ 339,683 ceeeeene(8,655) [ ... (8,655) | ... 9,075 | 04/01/2006.
880459 LB 6| TENNESSEEIHSGIDEVIAGCY5.450%007/01/0 ... | 07/01/2004. [ MAtUILY. ......ccvoonrrverreerrereeerreeeons [ eereereineeenieneeisenees | ceve 1,000,000 | .........1,000,000 | ......... 1,000,000 .1,000,000 07/01/2004.
880459 SV 5[ TENNESSEEIHSGIDEVIAGCY5.450%001/01/3) ... | 10/01/2004. | Callm100.0000........ccccervereeees [ rerreverrmserrererrirneens | ceveneenns 100,000 | ............100,000 | ..cooovnvee 100,000 01/01/2033.
882750 HL 9| TEXASISTIDEPTIHSGI&ICMNTYIAFFAIGN/FM | ...| 05/01/2004. | Callmim100.0000.... 5,000 5,000 07/01/2033.
15.350%007/01/33 S0 [UTOURTRRIOR (
914725 AT 3|UNIVERSITYINDILEA . .1 09/01/2004. | MatUFity..........ovveereeerereersneeeinnees | eevernseiesseeessneinnns | 101,000,000 | .........1,000,000 | ........... 997,370 09/01/2004.
93877M AB 2| WASHINGTONIDCICONVICTRIA .| 10/01/2004. | Maturity.........ccooceereeeermeeeennneenens | coreeereeeeineneeinnneen | 20022.3,000,000 | ........3,000,000 | ......... 3,010,380 10/01/2004.
14.750%010/01/04 i L | |, BN IR . N . .

UNBAISTAIES. ...ttt ens fosseeeesst e sess st seeeen et nernsiteas | coreed 41,626,036 | ....... 41,220,000 | ....... 41914487 | ....... 41,687,316 0] ... (136,566) | ...ooovovicnenc0 [ o (136,566) 0 f. 41,550,748 0 | 75286 | ......... 75,286 |...1,874,130 | ..... XXX.ooone
3199999. TotallllBonds(liSpeciallRevenuelandiSpeciallASSESSMENtS. .............ciiiiiveieiii e | e 41,626,036 | ....... 41,220,000 | ....... 41,914,487 | ....... 41,687,316 | ..o 0f... (136,566) | ...ooooevicrenn0 [ oo (136,566) | ..oovrennnc 0 ... 41,550,748 | ............ (V] 75286 | ......... 75,286 |..1,874,130 | ..... XXX.ooone
BondsllindustriallandiMiscellaneous
Canada
51157 AA 2| ENBRIDGEIPIPELINESIINCI9.150%012/15/11... | C | 12/15/2004. ] Redemptionim100.0000........... | 50,000 50,000 50,000 | .iieie50,000 | [, 0 . 50,000

Canadal 50,000 | ..o 50,000 50,000 0 .0 0 0 50,000
4599999. TotallBondsiIndustriallandiMiscellaneous 50,000 50,000 50,000 | .............50,000 | .....cccoronn... (o1 I 0 0 0 50,000




(AT

ponuaisaementorteyeazooioie AMEXIASSURANCEICOMPANY

SCHEDULEIDIIPART4
ShowingrallilLongi TermiBondslandiStocksISOLD,IREDEEMEDIiorIOtherwiseIDISPOSEDIOFIDuringiCurrentiYear

1] 2 3 4 5 6 7 8 9 10 ChangeliniBook/AdjustediCarryingiValue 16 17 18 19 20 21
F 1" 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r PrioriYear Year's Total Adjusted Exchange | Realized Total Stock
e Book/ Unrealized Current OtherfiThan Total Foreign Carrying Gain Gain Gain Dividends
i Numberiof Adjusted Valuation Year's Temporary Changelin Exchange Value (Loss) (Loss) (Loss) Received
CusIP g| Disposal Shares Par Actual Carrying Increase/  |(Amortization)/| Impairment B./A.CV. Changelin atiDisposal on on on During Maturity
Identification Description n Date NamelofiPurchaser ofiStock Consideration Value Cost Value (Decrease) | Accretion | Recognized | (11+12113) B./A.C.V. Date Disposal Disposal Disposal Year Date
6099997. TOtallIBONASIIPAMIA. ... sttt ettt | e 55,160,060 | ....... 54,535,000 | ...... 55,626,282 | ....... 55,250,952 | ..o | (218,69 [ 0 | (218,691) | 0 | 55,032,261 | ... 0 [ oo 127797 | ... 127,797 |...2,524,707
6099999. TOtAITIBONGS. ..ot sttt | s 55,160,060 4,535,000 | ....... 55,626,282 55,250,952 ........(218,691) ..55,032,261 | ..oooooon0 [ 127,797 | ....... 127,797 |...2,524,707
7499999. TotalliBonds,IPreferrediandiCOMMONISIOCKS. ... ..vcurvesisieesarresisiisans eorseeresaseissssssssessessssess s sesss st snss s ssssssnns | nnees 55,160,060 | ......... XXX | 55,626,282 | ....... 55,250,952 | ..o | (218,69 [ o0 | (218,691)] oo | e 55,032,261 | ..o 0 [ s 127,797 | ... 127,797 |...2,524,707




AnnualiStatementiforithelyeari2004iof the AM EX AS S U RAN C E m 0 M PAN Y

Sch.DPt./5
NONE

Sch.DPt.6Sn.1
NONE

Sch.DPt.[6/Sn.(2
NONE

Sch.DAPt.
NONE

Sch.DBPt.[ASn.1
NONE

Sch.DB[Pt.[ASn.2
NONE

Sch.DB[Pt.[ASn.[3
NONE

Sch.DBPt.[B(Sn.1
NONE

Sch.[DB/Pt..B(Sn.2
NONE

Sch.[DB/Pt.B(Sn.3
NONE

Sch.DBPt.[CSn.1
NONE

Sch..DBPt.[CSn.2
NONE

Sch..DBPt..[CSn.3
NONE

Sch.DBPt.[DSn.1
NONE

Sch.[DBPt..[D(Sn.2
NONE

Sch.DBPt. DSn.3
NONE

Sch.[DB/Pt.[E[Sn.1
NONE

E13,E14,[E15,[E16, E17,([E18,[E19,[E20, E21, E22



socisaemenioeyearzinoire AMEX/ASSURANCE COMPANY
SCHEDULEIETIPARTMIIICASH

1 2 3 4 5 6 7
Amountlof Amountlof
Rate Interest InterestlAccrued
of Received Decemberi310of
Depository Code Interest DuringlYear CurrentiYear Balance *
OpeniDepositories
FirstlinterstatelBank,ILTD...........ccccoeeevrcerceereeee. LOSIANGEIES,ICA........oeeeicieeeireieieeeieieiseieieieeseieisnrens | ereeenns | seseseesesssesssnensans XXX

NorwestiBankIWisconsin,IN.A.. .. GreeniBay,IWI Variable... XXX
NorwestiBankIWisconsin,IN.A.. .. GreeniBay,IWI. . Variable... XXX
ThelNorthernTrustiCompany.............cceveenerereeeenns ChICAGO,IIL. .o | s Variable XXX
ThelNorthernITrustiCompany..........cccoevieverreereiennns ChiCago,lIL......cvveereiiireirieeeciesiee s | ereiannas Variable XXX
RoyaliTrustiBank...... . Toronto,lOntario,ICanada.... I Variable... XXX
RoyallTrustiBank.. . Toronto,lOntario,/Canada.... I D Variable... XXX
RoyaliTrustiBank.. . Toronto,IOntario,ICanada.... U IS Variable... XXX
PCMU......c.coceverne .. GreeniBay,IWL................. N Variable... XXX
ColumbusiBanki&Trust............ . Columbus,IGA. N P Variable... XXX
0199999.11TotallllOpeniDepositories XXX
0399999.01TotallCashloniDeposit. BB XXX
0599999.1ITOAIICASN. .......coevecvii ettt . XXX

ITOTALSIOFIDEPOSITORYIBALANCESIONITHEILASTIDAYIOFIEACHIMONTHIDURINGITHEICURRENTIYEAR

1.0January.... 4. 1April.. ..1,799,934 | 7.0duly.... ..2,250,677 |10.00ctober....
2.[February.. 5.May.. 8.JAugust... .2 11.0November
3.March.........ccccunennn. 6. 9.0September............... 12.1December....

E23




smsaerentiperazniore. AMEX/ASSURANCE COMPANY
SCHEDULEIENIPARTI21IICASHIEQUIVALENTS

ShowllnvestmentsiOwnediDecemberi31lofiCurrentlYear

1 2 3 4 5 6 7 8 9
CUSIP Date Ratelof Book/Adjusted Amountiofiinterest Grosslinvestment
Identification Description Code Acquired Interest Maturity CarryingValue Duel&lAccrued Income
Cash(Equivalents
313397  AD 3| FREDDIEIMAC.........ooceceeeeeeeeeeeeesetsetesse e seseesssssss s sssssssss s ssse s sssssssssssssssssssssssssssssssssssessssssssasssnssssssssssssessns | sesseeses | sessseeseesens 10/27/2004 [ ..o 1.965 | 01/04/2005 | .oovvoereee e 1,499,754 | oot sessensines | evrerserseessesses s ssssss s seense s 5,404
313589  CV 3| FNMAICOLLATERALIIMUNIL. ....ooitoiiectsie ittt sesss s sseess s s ssses s s sseessessessssensssssenssssssssssssesssasesssssnes | snsensaes | cosssiesssans 12/31/2004 | ..o, 2.320 [.coinn, 03/09/2005 | ..o 1,194,819 | oo | entesieesie ettt eenes 77
0199999. TOMAIS ...ttt eveeees s eesseseeee s seesssesseseesssssnesnsseesesssesensseesaesaessesssssssssessassessensens e saeseesssssnnsanssensesasesee | avsesseesiessesasseesassanst e e eeees et st s et ees et eeesneaees et seesansaneeaesaeseesanstanasessessensesersnesassanss | ersessesseersinsieesenesesnrsaresren 2,694,573 | oo [ I — 5,481

ve3
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ponuaisaementorteyeazooioie AMEXIASSURANCEICOMPANY

SCHEDULEIEIIPARTI3NISPECIALIDEPOSITS
4

1 2 3 5 6 7
Line ParloriBook Statement Fair
Number Type DescriptioniofiDeposit WherelDepositedlandiPurposelofiDeposit Value Valuel(a) Value

SPECIALIDEPOSITSIWHICHIAREINOTIFORITHEIBENEFITIOFIALLIPOLICYHOLDERS
IGeorgia

GA00001.[......... [ | USITREASURY(701/2%[Duel11/15/20160MN150117.500%011/15/16 | Georgia,WACHOVIAIBANKIIGAIINSICodel3313081to13303010 | o cssssieennnnes 140,000 [ oo 183,960 [ oo 178,910

GAD9999. [GBONGIA. ... vuorvuesusreessessseseiessssses et essessessessessesseesasssebses s sses s s sessessee e s e et et ees L8t s e s eoe s eeseeE e oAt et eeEses e s tesaetseeses £ 4eEiessesteessesoetoetaessestoes oot oeeseeseeE s e seEE et ee At At oLt et oo Eee s oL E s e Rt e st st et et et es sttt sesb st enstentessnts | bestestustissiessostsssisstntnsensens 140,000 [ oo 183,960 [ oo 178,910
ILouisiana

LA00001.[......... B, [ USITREASURY(711/2%[Duel11/15/20161MN150117.500%011/15/16 [Louisiana,HIBERNIAINATIONALIBANKIINSIC0de22:10231 | e FEX O SRR 95,845

LAD9999. ILOUISIANA. .....v.reeveersteetie st seisestessesseese s eessesseeseessess st s ssessessses et sessasseess e st eesees s st oes et oeesesseesseeseesoesenEsessessonsones s esissosssessessossontonssessoesoesooesesseessceessonseeEsessees et et essee s et et senEeeseessessens et nesessent st sestensenssessessants | sebintsessestassisstestessissssstantantans YN LR 95,845
INevada

NV00001.]......... - USITREASURYI501/4%0Duel2/15/20290F A15015.250%002/15/29 Nevada,NORTHERNITRUSTICOI2,lINSICodel682B | e 100,000 | coooveeeeeeeeeeeeereereee e 102,482 | oo 104,898

NV00002.]......... = S USITREASURY1003/4%0Duel8/15/20050FA150110.750%008/15/05 Nevada,INORTHERNITRUSTICOI2,IINSICodel682B [ e 40,000 [ oo 40,802 | oo 41,981

NV00003.]......... | USITREASURY701/2%I0Duel11/15/20161IMN150107.500%011/15/16 Nevada,INORTHERNITRUSTICOI2,IINSICodel682B s 160,000 [ oo 210,240 | oo 204,469

VD999, INBVAGA. ... ervttsiserseetstsiss s s ses st essssss s es st et sess st s o8 es 8o e 8o e e e 808 eeE 888 £e8 o8R8 o888 £ 84808 ee 8 o488 28 o8 a2 E 8o E oo s aee 44808 eEoeEEoeEoeEeeE S e e EoeEseE oL EoeE 428 o080 e 8 e HoeE e 8 oeE 88 £ EE AL A EE e84 E 8 e e AE e Eee s s et entaes st ens et sentensentans | sbessissississssstonsiesisnsanssnnsessas 300,000 | oo 353,524 | oo 351,348
INewiMexico

NMO00001. USITREASURY6%0Duel8/15/20091FA15016.000%008/15/09 NewMexico,ICENTURYIBANKIINM,IINSICodel59A15119 [ e 100,000 | cooovvereeerereeeeserene 107,896 | covovvvververeeerereeienns 110,289

NMO00002. USITREASURYI1701/2%0Duel11/15/20161IMN150107.500%011/15/16 NewlMexico,ICENTURYIBANKIINM,IINSICodel59AI5119 e 200,000 | oo 262,800 | .o 255,586

NIMOO999. INEWIMEXICO. c...vrveevuetteeiseeseessesssssssssesssessessessesssesses et st eessessees et eees et eess e ees s ees st eeE et Ek et eRs e s o8 s s s 8 ee 8ot ee ks SEeeesessesssessessossoesoessosse s e EesseeE ot e s et E e s oL s oeseeE e E At eetee b et e Rt s e Rt e Aottt esses b st e ssees st anssessantans | sbessissassssssossomssesssssssnseessns 300,000 | .o 370,696 | oo 365,875
[Oregon

OR00001. USITREASURY11013/4%Duel8/15/20050FA151110.750%008/15/05 Oregon,JUSIBANKIIOR,IINSICodel7 3 3. ... 160,000 163,210 167,925

OR00002. ....| USITREASURY1701/2%Duel11/15/20160IMN150017.500%011/15/16 Oregon,IUSIBANKIIOR,IINSICodel7 3 3T ......... | . 120,000 ....157,680 | ... ....153,352

ORO9990. IOrBGON. ... vttt teetietiese et estestsesess et e sessseesessses et sass et sessess et sseeseeseesseses st oeeseesess e sseeseeseesses e st e s e et eesessntenss  fesieesssestiessessistisisessestssiisisessessiessesiocissiiessessecsissiessessestsessestistisssessestissisitessessessesiecsscsssssessecses| sriertessisstessessesissnssistoseses 280,000 | .o 320,890 | .o 321,277
[South(Carolina

SC00001.[......... B, [USITREASURY6%IDuel8/15/20090FA15106.000%008/15/09  [SouthiCarolina,[BANKIOFIAMERICATINC JINSICodel38015030 oo 240,000 | .o 258,950 | .o 264,694

ST LTI O T T YooY IFSv—— 240,000 | .o 258,950 | .o 264,694
Virginia

VA00001.]......... B.............. | USITREASURY16%0Duel8/15/20090FA15006.000%008/15/09 | Virginia,/SUNITRUST,IINSICodel38012011 04 ST, oo | vereseeseessnesnesessenssesssssessensas 125,000 [ oo 134,870 137,861

VVA99999. [Virginia 125,000 ....134,870 ....137,861

9999997. TotalllAlllSpeciallDepositsINOTIHeldlforiBenefitlofialliPolicyholders,IClaimants, | ,460,000 1,721,440 1,715,810
SPECIALIDEPOSITSIWHICHIAREIFORITHEIBENEFITIOFIALLIPOLICYHOLDERS

9999998. TotalllAlllSpecialiDepositsiHeldiforiBenefitlofialliPolicyholders,IClaimants, 1&CreditorSIOfMthEICOMPANY. ........c..iviieiveiieieseeeeeesseeeeeseesessssessesessssssesssssesessessesssssssssssssssssesssssssessnssssessessssensessessssssssesessnssnsessns | snssmsesssnsesessssonsnsesssans 3,490,000 | oo 4,001,130 | oo 3,999,748

9999999, TOAIS........uoeveeveeeviieesteteteteete ettt ettt eeseeseesssteeseessesssesebeesssessessesssesssssessessess e besesessaessesess et sessessesseteessessaesses  etieesessessastssssostastietsestastasetess et e bae A et eetee s beee s et eees et sestae e st st ens et bt et eebeeb et tsteestessessaetareas | ebtersietiestestesteeses s tnseenes 4,950,000 | oo 5,722,570 | oo 5,715,558

(@)lincludingl§.......... OlcashiandishortitermiinvestmentsiasidefinediiniSSAPINo.2lofitheINAICIAccountinglPracticeslandiProceduresiManual.




	1 - Jurat Page
	E01, E02, E03, E04, E05, E06, E07 - Sch. A-Pt. 1
	E01, E02, E03, E04, E05, E06, E07 - Sch. A-Pt. 2
	E01, E02, E03, E04, E05, E06, E07 - Sch. A-Pt. 3
	E01, E02, E03, E04, E05, E06, E07 - Sch. B-Pt. 1
	E01, E02, E03, E04, E05, E06, E07 - Sch. B-Pt. 2
	E01, E02, E03, E04, E05, E06, E07 - Sch. BA-Pt. 1
	E01, E02, E03, E04, E05, E06, E07 - Sch. BA-Pt. 2
	E08 - Sch. D-Pt. 1
	E08.1 - Sch. D-Pt. 1
	E08.2 - Sch. D-Pt. 1
	E08.3 - Sch. D-Pt. 1
	E09 - Sch. D-Pt. 2-Sn. 1
	E10 - Sch. D-Pt. 2-Sn. 2
	E11 - Sch. D-Pt. 3
	E11.1 - Sch. D-Pt. 3
	E12 - Sch. D-Pt. 4
	E12.1 - Sch. D-Pt. 4
	E12.2 - Sch. D-Pt. 4
	E13, E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. D-Pt. 5
	E13, E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. D-Pt. 6-Sn. 1
	E13, E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. D-Pt. 6-Sn. 2
	E13, E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DA-Pt. 1
	E13, E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 1
	E13, E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 2
	E13, E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 3
	E13, E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 1
	E13, E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 2
	E13, E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 3
	E13, E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 1
	E13, E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 2
	E13, E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 3
	E13, E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 1
	E13, E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 2
	E13, E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 3
	E13, E14, E15, E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. E-Sn. 1
	E23 - Sch. E-Pt. 1
	E24 - Sch. E-Pt. 2
	E25 - Sch. E-Pt. 3

