SCANNED

MR072 @

rom 980-PF

Department of 1he Trassury
internal Revenue Sernce

Return of Private Foundation

or Section 4947(a)(1) Nonexempt Chantable Trust
Treated as a Pnvate Foundation
Note The organzation may be able to use a copy ol this retum to satisly state reporting requirernents

OMB No 1545 0052

2000

For calendar yeas 2000, ar tax year beginming

NOV 1, 2000

, and ending

OCT 31, 2001

* , Check all that apply- D Initial return |:| Final return L—_' Amended return D Address change Name change
Use the IRS Name of organization A Employer identification number
label
Otherwise, CLAY FOUNDATION, INC. 55-0670193
prnt Number and stieet {or P O box number if mail 1s not delvered 1o sireel agaress) Room/suite  |g Telephone number
sez{stﬁ:.f.c 1426 KANAWHA BOULEVARD, EAST 304-344-8656
Instructions City or town, state, and ZIP code C 1t axemption apphcation 13 pending check here DI:'
CHARLESTON, WV 25301 D 1 Foreign orgamizations, check here >:|
H Check fype of organzation LX) Section 501{c)(3) exempt private fouridation 2 Orgaruzaons mestag he 63K e »[
{1 section 4947(a)(1) nonexempt chariable trust || Other taxable prvate loundatian E |t private fosndation status was lerminated
I Fair market value of all assets at J  Accounting method m Cash l:] Accrual under section 507(b){ 1)(A}, check here PL__!
end of year (from Part #l, co! (c), (1 omer (secity) F If the foundation 15 in a 60-month lermination
ne 16) pr § 61,841, 066 .[(Partl column (d) must be on cash basis ) under section 507(b})(1)(B}, check here [ |
[Part | F:';?;’?S?a‘?';?;'é‘:ﬁv?s" ?HE;E?LTI::T'S @, “L’;g::g:se g;‘rd (b) Nek investment {¢) Adjusted net ‘d}lgrm::%‘gﬁa?fems
{c), and (d) may not necessanly equal books income ncome purposes
the amounls in column (a) ) N/A (cash basis only)
1 Conlnbutions Qifts grants sic received
2 Distribuiions from spht-interest trusts
3 Gt mvastaany 410 eTRoray
4 Dwvdends and interest from securities 2,340,303, 2,335,992, STATEMENT 1
5a Gross rents
b {Net rental incoma or (osa)
° 6a :J;;?;maﬂou)uomwcoussaunoton 2,684,454.
3 b Gross sales prics for all
% assals on line 8a
c’, 7 Capital gan net income (from Part IV line 2) 2 i 684 1 454 .
« 8 Nelshort-term capital gan
9 Income modifications
0 SR
B Less Coxt ol poods soid
¢ Gross profit or (loss) |
11 Other income 546. 546. STATEMENT 2
12 Total Add hnes 1 through 11 5.025,303.] 5,020,5992.
13 Compensation of afficers duectors trustees eic 237,772- 93,492- 144,280-
14 Qther employee salanes and wages 46,644. 18,340. 28,304.
|18 Pension plans, employee benefits 68,119. 26,784. 41,335.
@162 Legal fees STMT 3 5,276. 2,075. 3,.201.
c; b Accounting fees STMT 4 8,744. 3,438. 5,306.
gil & Other professtonal fees STMT 5 316,766. 124,552, 192,214.
g7 Iharest
E 18 inﬁ-ECE‘VED BTMT 6 136,265. 5,321. 8,206,
E 19 Gepeeciation and deptetion -‘U‘)
E|20 %E"CFEBISZBUZ by 22,5317, B,862. 13,675.
: 21 ;ave conferénces, and meetings | & 6,087. 1,942. 2,998.
£(22 Hrinting U
2|23 dher oGRS, UT ¢ 7 21,036. B.272. 12,764.
TE 24 Total operating and adminstrative
2 expenses Add nes 13 through 23 B69,246. 293,078. 452 ,283.
©l25 Contributions, gifts, grants paid 1,710,141. 1,710,141.
26 Total expenses and disbursements
Add ines 24 and 25 2,579, 387. 293,078, 2,162,424,
27 Subtract ine 26 irom ting 12
a Excess of revenue over expenses and
disbursements 2,445 ,916.
b Net investment income ¢t nagatrve enter G ) 4,727,914.
¢ Adjusted netingome (! negotve enter -0-) N/A

0%%15%1 For Paperwork Reduction Act Notice, see the instructions

01-10-01

Form 990 PF (2000)



Form 990-PF (2000)

CLAY FOUNDATION, INC.

55-0670193

Page 2

Amthed chedtles 1nd amounts In Cre descriptos
Part 1! Balanco Sheets tolamn sbowtd be 108 ERe-0lytdy amonsD acly

Begning of year

End ot year

{a) Book Value

{b) Book Value

{e) Far Market Vatue

Q@ |

8
9
10a

b
¢
1"

Assets

j2
13
14
15

16

Cash - non-nterest-bearing
Savings and temporary cash investments
Accounts recervable P>

15,0090.

100,662.

100,662.

2,879,010.

5,402,912.

5,402,912,

Less allowance for doubtful accounts P

Pledges recevable

Less allowance for doubtful accounts P

Grants recervable
Recervables due from officers, dwectors, Wustees and other
disqualfied persons

Qther notes and loans recenable

STMT 8 » 533,919,

Less allowance for doubttul accounts P

675,000.

533,9185.

533,919.

Inventonies for sale or use

Prepard expenses and deferred charges

Investments - U S and state government obligations
Investments - corporate stock

Investments - corporate bonds

investments Land buidings asd equipment basis »

STMT 9
STMT 10

45,115,044,

45,316,168.

46,360,354,

9,611,021.

9,391,568,

9,436,585,

Less accumutated depreclaton »

{nvestments - martgage loans
investments  other
Land, buldings, and equipment basis b 109,449,

STMT 11

715,

738.

738.

Less accumytased deprecianon > 109,449,

Other assets {describe b STATEMENT 12

9,908.

5,8896.

5,896.

Total assets (io be completed by all filers)

58,305,788.

60,751,863.

61,841,066,

17
18
19
20
21
22

Ltab|||l|es

23

Accounts payable and accrued expenses

Grants payable

Deferred revenue

Loans from officers dusctors brustees and olher disqualified pasona

Mortgages and other notes payable

Other hiatuhities {describe )

34,445.

34,604.

Total habilities {add hines 17 through 2?2)

34,445,

34,604.

24
25
26

27
28
29
30

Net Assets or Fund Balances

N

Orgamzations that follow SFAS 117, check here > |:]
and complete ines 24 through 26 and hnes 30 and 31
Unrestricted

Ternporarily restricted

Permanently restricted

Organizations that do not follow SFAS 117, check here

and complete kines 27 through 31

Capttal stock, trust principal, or current funds

Paid-in or capital surplus, or land, bidg , and equipment fund
Retamed earnings, accumulated income, endowment, or gther funds
Total net astets or fund balances

» X

Tofal habiities and net assetsAfund balances

29,648,965,

29,648,965.

0.

0.

28,622,378.

31,068,254.

58,271,343.

60,717 ,259.

58,305,788.

60,751,863,

Analysis of Changes in Net Assets or Fund Balances

1 Total net assets or fund balances al beginmng of year - Part 1, column {2), hne 30

(must agree with end-of year figure reported on preor year's return)

E I

Enter amount from Parl §, ine 27a
Other increases not included in ine 2 (temize) M

58,271,343.

2,445,916,

0.

Add tines 1,2, and 3
Decreases not inctuded in hne 2 (itemize) P

60,717,259,

0.

Total net assets or fund balances at end of year (kne 4 minus ke 5) - Part I, column {b), ling 30

o [on | (D |N |

60,717 ,259.

023511
01 10-01

From 990-PF (2000



Formn 990-PF (2000) CLAY FOUNDATION, INC. 55-0670193 Page 3
LPart IV—[ Cepital Guins and Losses for Tax on Investment Income
(a) List and describe the kind(s) of property sold (e g , real estate, WL“%"‘{J’E&L‘?“ (ce Date acquired (d) Date sold
2-stary brick warehouse, or common stock, 200 shs MLC Co ) D - Donation mo , day, yr ) (mo, day, yr )
12 SEE MELLON ACCOQUNT ATTTACHMENT #1 P VARIOQUS VARIQUS
b SEE MELLON ACCQOUNT ATTTACHMENT #$2 P VARIQOUS VARIOUS
¢ SEE MELLON ACCOUNT ATTTACHMENT #3 P VARIQUS VARIOUS
d SANFORD BERSTEIN ADDITIONAL PROCEEDS
¢e RECEIVED P VARIQUS VARIOQUS
1) Depreciation aflowed (0) Gost or other basis (h) Gain or {loss)
() Gross sales price O {or allowable) plus expense of safe {e} plus (f) minus (g)
2 2,715,078.
b -38,333.
¢ 1,204.
d
¢ 6.,505.
Complete onty for assets showing gain in column (h) and owned by the foundation on 12/31/69 (1) Gains {Col (h)gain minus
col (k), but not less than -0-) os
() F MV as of 12/31/69 (‘g:g}”féigf}g;'s “(‘)’\,Efgﬁs(ﬁ' f,"a'ns) Losses (fram co! (h})
a 2,715,078.
b -38,333.
¢ 1,204,
d
e 6,505.
2 Capual gain net mcome or (net capial ioss) { “ ?,‘,‘,'ng'gﬁ@?‘.%r_'ﬂ,'}Z’,‘t';,'m77 } 2 2,684,454,
3 Netshort-term capital gan or (loss} as defined in sections 1222(5} and (6)
If gan, also enter in Part |, line 8, column {c}
If (loss), enter -0- in Part §, ine 8 3 N/A
| Part V | Quaimication Under Section 4940(e) for Reduced Tax on Net Investment Income
{For optional use by dornestic private foundations subject to the sectron 4940(a) tax on net investment income )
.f section 4940(d)(2) apphes, leave this part blank
Was the organization liable for the section 4942 fax on the distnbutable amount of any year in the base period? L1 ves x1 o

1™es " the orgamization does not quahly under section 4940{e) Do not complete tis parl

1 Enter the appropriats amount in each column for each year, see instructions before making any entries

(a) (b) {c) (8}
Calendar y?;?rs(eo??;ﬁegal;tsagmmng in} Adjusted quahfying distributions Net value of noncharitable-use assets {col (%I)S ‘J}E.%‘B'%”b;a‘c'g. {c)
1999 2,988,188. 66,605,123. .0448642
1998 3,466,327, 65,188,192. .0531742
1997 2,763,576, 61,205,431. .0451525
1996 3,462,525, 56.,074,183. .0617490
1995 1,504,351, 48,473,647, .0310344
2 Total of lne 1, column (d) 2 .2359743
3 Average distnibution ratio for the S-year base penod - divide the total on line 2 by 5, or by Lhe number of years
the toundation has been n existence If less than 5 years 3 .0471949
4 Enter the net value of noncharitable use assets for 2000 from Part X, line 5 4 63,930,837.
5 Muluply line 4 by line 3 5 3,017,209.
8 Enter 1% af net wvestment sncome ( 1% of Part |, ine 27b) 8 47 279,
7 Add lines 5and 6 7 3,064,488.
Enter qualifying distributions from Part XII, hine 4 8 2,162,424.

It line 815 equal to or grealer than line 7, check the box 1n Part VI, line 1b, and complete that part using a 1% tax rate

See the Part VI instructions

023521
01 1001

Form 990-PF (2000)



Form 990-PF (2000} CLAY FOUNDATION, INC. 55-0670193 Page 4

[ Part VI !ﬁExclso Tax Based on Investment Income (Section 4940(a), 4940(b), 4940(e), or 4948 - see Instructions)

1a Exempt operating foundations described i seclion 4940(d)(2), check here P l:] and enter "N/A" on line 1
Data of ruling letter (attach copy of ruling letter of necessary-see instructions)
b Domestie organizations that meet the section 4940(g} requirements  Part V, check here B> [ and enter 1% 1 94,558.
. of Part |, ine 27b
¢ All other domestic organzations enter 2% of ine 27b Exempt loreign organizations enter 4% of Part |, ine 12, cel (b)
2 Tax under section 511 (domestic section 4947(a}(1) trusts ang taxable foundations only Qthers enler -0-) 2 0.
3 Addlnes 1and 2 8 94,558,
4 Subhile A (income) tax (domeshic sectcon 4947(a)( 1) rusts and taxable foundations only Others enter -0-} 4 0.
5 Taxbased on investment tngome Subtract line 4 from hine 3 If zero or less, enter -0- 5 94,558,
6 CredilsPayments
1 2000 estmated tax payments and 1999 overpayment credited to 2000 Ba 100,000.
b Exempt foreign organizations tax withheld at source &b
¢ Tax paid with apphcation for extension of ime to file (Form 8868) 6¢
d Backup withholding erroneousty withheld 6d
7 Total credits and payments Add lines 6a through 6d 7 100,000.
8 Enter any penalty lor underpayment of estirnated tax Check here IE If Form 2220 1s attached 17.
9 Taxdue It the total of ines 5 and 8 1s more than line 7, enter amount owed » 9
10 Overpayment it line 7 15 more than the total of ines 5 and 8, enter the amount overpaid > [ 10 5,425,
11 Eater the amount of hne 10 to be Credited 1o 2001 estimated tax o 5,425 .|Refendedp | 19 0.
[ Part VII-A | Statements Regarding Activities
1a Duning the tax year, did the organization attempt to influence any national, state, or local legislation or did it participate or intervene in Yes| No
any political campargn? 1a X
b Did 1t spend more than $100 during the year (either directly or indirectly) for political purposes (see instructions fer definition)? 1b X
if the answer is "Yes" to 12 or 1b, attach a detared description of the activities and copies of any matenals published or
distnbuted by the organzation in connection with the activities
¢ Oid the organization file Form 1120-POL for this year? 1¢ X
d Enter the amount {if any} ol tax on political expenditures {section 4955) imposed during the year
(1) On the organization = $ 0. (2) On the organzation managers B $ 0.
e Enter the reimbursement (if any) pard by the crganization during the year for pohitical expenditure tax imposed on the organization
. managers > $ 0.
2 Has the organization engaged in a2ny activities that have not previously been reported to the IRS? 2 X
If “Yes," attach a detailed descnption of the activitras
3 Has the orgamzation made any changes, not previously reported to the IRS, in its goverming instrument, articles of incorporation, or
bylaws, of other simalas instruments? #f “Yes," attach a conformed copy of the changes 3 X
4a [hd the organization have unrelated busimess gross income of $1,000 or more during the year? 4a X
b 1i *Yes," has it filed a tax return on Farm 990 T for this year? N/A 4b
5 Was there a hquidation, termination, dissolution, or substantial contraction during the year? 5 X
If “Yes, " attach the statement required by General instruction T
6 Are the requirements of section 508(g) (relating 1o sections 4941 through 4945) satistied either
® By language in the governing strurnent, or
* By state legislation that effectively amends the goverming mstrument so that no mandatory directions that conflict with the state law
remain in the governing mstrument? X
7 Did the organization have at least $5,000 1n assets at any ume duning the year? 7 X
if “Yes, " complete Part i, col (c), and Part XV
Ba Enter the states to which the toundation reports or with which if 15 regestered (See mstructhions) P
WEST VIRGINIA
b I{ the answer is "Yes" to ine 7, has the orgamzation furnished a copy of Form 990-PF to the Attorney General {or designate)
of each state as required by General Instruction G? if "No, " attach expianation gb | X
9 Is the organizabon claming status as a pivaie operatng foundauon within the meaning of section 4342(1)(3) or 4942{))(5) for calendar
year 2000 or taxable year beginming in 2000 (see instructions for Pant XIV)? If “Yes," compiete Part XiV 9 X
10 Did any persons become substantial contributors during the tax year? 10 X
if "Yes" attach a schedule listing thetr names and addresses
11 Dud the grgamzation comply with the public inspection requirements #of 11§ annual returns and exemption appheation? 11 X
12 Thebooks aremcareof p» CHARLES M. AVAMPATO Tefephone no p304-344-8656
. Locatedat p 1426 KANAWHA BOULEVARD E., CHARLESTON, WV ZP+4 25301
13 Section 4947(2)(1) nonexempi chantable trusts fing Form 990-PF tn liew of Form 1041 - Check here > D
and enter the amount of tax-exempt nterest recerved or accrued during the year | | 13 | N/A
Form 990-PF (2000)
02351

01120



Form 990-PF (2000} CLAY FOUNDATION, INC. 55-0670193  Page5
[ Part VII-B | Statements Regarding Activities for Which Form 4720 May Be Required

File Form 4720 \f any itemn 1s checked in the "Yes® column, unless an exception applies Yes| No
12 Durning the year did the organzation (either directly or indirectly}
{1) Engage n the sale or exchange, of leasing of property with a disqualiied person? D Yes m No
{2) Borrow money from, lend money to, or otherwise extend credit to {or accepl it from)
a disquahted person? L___l Yes IEI No
{3) Furnish goods, services, of facilities Lo {or accept them from) a disqualihed persan? D Yes L}_L] No
{4) Pay compensation to, or pay or reimburse the expenses of, a disquablied person? 1II Yes :l No
{5) Transter any income or assets to a disqualified persen (or make any of either available
for the benefit or use of a disqualified person)? T Jves X o

{6) Agree to pay monay or property to a government official? (Excephien Check "No®
if the organizalion agreed to make a grant to or to employ the official tor a period atter
termination ot government service, if terminating wiihin 50 days ) C’ Yes [E No
b If the answer is "Yes” (o 12(1)-(6), did any of the acts fai 10 quality under the exceplions described in Regulations
section 53 4941{d)-3 or in a current notice regarding disaster assistance (see page 20 of the instructions)? 1h X
Organizations relying on a current notice regarding desaster assistance check here » D
¢ Did the organization engage tn 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 tax year beginning 1n 2000? 1¢ X
2 Taxes on fadure to distribute income (sechion 4942) (does not apply for years the organization was a private gperating toundation
defined 1n sectron 4942())(3} or 4942())(5})
a At the end of tax year 2000, did the organization have any undisiributed income (lines 6d and 6e, Part X111} for tax year(s) beginning
betare 20007 [_ves @ No
It "Yes," st the years > ) . ,
b Are there any years histed i 2a for which the orgamization 1s not applying the provisions of section 4942(a)(2) (relating 10 incorrect
valuation of assets) to the year's undisinbuted ncome? (It apphying section 4942(a){2) to all years listed, answer "No® and attach

statement - see instructions ) N/A 2b
¢ Ifthe provisions of section 4942(a)(2) are being applied to any of the years listed in 2a, st the years here
» . ' '
3a 0id the organization hold more than a 2% direct or indirect interest in any bustness enterprise at any time
duting the year? [ Tves m No

b If"ves,” did it have excess business holdings 1in 2000 as a result of (1) any purchase by the organization or isqualified persons after
May 26, 1969, (2} the lapse of the 5-year period (or longer period approved by the Commssioner under section 4343(c)(7)) lo dispose
of holdings acquired by gifi or bequest, or {3) the lapse of the 10-, 15-, or 20-year first phase holding pernod? (Use Schedule C,

Form 4720, to detemmne if the organization had excess business holdings in 2000 ) N/A 3b
4a Dhd the orgamization invest during the year any amount in a manner that would jeopardize 1is chartabie purposes? 42 X
b Did the orgamization make any investment in a prior year {but after December 31, 1969) that could jgopardrze its chantable purpose that
had not been removed irom jeopardy before the first day of the tax year beginning n 20007 4b X
5a Quning the year did the organization pay cr incur any amount {0
{1) Carry on propaganda, or otherwise attempt (o influence legisiation (section 4345(e))? D Yes E] No
(2} Influence the outcome ot any specific public election (see section 4955), or to carry on, directty or indirectly,
any voler registration drive? L _]ves (X1 no
{3) Provide a grant to an indmvidual for travel, study, or other simitar purposes? [:| Yes III No
{4) Prowide a grant to an organization, other than a charitable, eic, organization descnbed i Seclion
509{a)(1), (2), or (3), or seclion 4940(d}(2)? D Yes IE No
{5) Prowide for any purpose other than rehigious, charitable, scientific, iterary, or educational purposes, or for
the prevention of cruelty 1o children or animals? |:] Yes [El No
b If any answer 15 “Yes" to 5a(1)-(5), did any oi the transachions {ail to quahfy under the exceptions descnibed in Regulations
section 53 4345, or 1n a current noilce regarding disaster assisiance (see insiructions)? N / A Sh
Organizations relying on a current nouce regarding disaster assistance check here > Cl
¢ 11 the answer 15 "Yas” 10 question 5a{4}, does the organization claim exemmplion from the tax because it mantained
expendilure responsibility for the grani? N/A I:l Yes D No

If “Yes," attach the slatement required by Regulations section 53 4945-5(d)
6a Did the organization, during the year, recenve any funds, directly or indiectly, to pay premiums on
a pessonal benefit contract? D Yes (X Ko

. b Ond the organization, durmg the year, pay premiums, directly or indirectly, on a personal benefit contract? 6b X
if you answered "Yes" to 6b, also file Form 8870

Form 990-PF 2000y

023344
01 12-0%



Form S30-PF (2000} CLAY FOUNDATION, INC.

55-0670193

Page 6

Part VIl | 3nd Contractors

information About Officers, Directors, Trustees, Foundation Managers, Highly Paid Employees,

1 List all officers, directors, trustees, foundation managers and theirr compensation

b} Title, and average ) Compensation | {d) Coambubons o ) Expense
{a) Name and address hg)u)rs & week devorsd : )(If ot pad, | SmPIgse Bencilpns agcgun othes

. 0 position anter -0-} compensauon allowances
SEE STATEMENT 13 237,772, 30,000. 0.

2 Compensation of five highest- paid employees (other than those included on hine 1} If none,

enter "NONE "

{b) Tiile and average

{d) Contnbuons 1o
emp: uyte benefit plans

aLeFJEx e

{a) Name and address of each employee paid more than $50,000 ours per week {c) Compensation detered h
devoted to position Compensabon flowa
NONE
otal number of other employees paid over $50,000 » | 0
3_Five highest- paid independent contractors for professional services If none, enter "NONE "
(a) Name and address of each person paid more than $50,000 {b) Type ol service {c} Compensation

SANFORD C. BERNSTEIN

INVESTMENT ADVISOR 126,690.
MONTAG AND CALDWELL
INVESTMENT ADVISOR 54,270,
Total number of others recening over $50,000 {or protessional services » 0
[ Part IX-A | Summary of Direct Charitable Activities
List the foundation's four targest direct charitable activities durng the tax year include relevant statistical infermation such as the Expenses

number of organizations and other benehicianies served, conferences convened, research papers produced, etc

1 N/A

o

022551
01 -,

Fam 990-PF (2000



Form 990-PF (2000) CLAY FOUNDATION, INC.

55-0670183 Page?

Part IX-B | Summary of Program-Related Investments

Dascnibe the two targest program-related investments made by the foundation during the tax year on hnes 1and 2

Armoun!

1 _N/A

2

All other program-related investmenis See instruchions
3

Mimimum Investment Return (ai domestic foundations must complete this part Foreign foundations, see mstructions )

1 Far market value of assets noi used (or held for usae) directly in carrying oul chantable, efc , purposes

a Average monthly fair market value of securties 12 64 . B60,347.

b Average ot monthly cash balances 1b 35,427.

¢ Far market value of all other assets 1c 8,629,

d Total (add lnes 1a, b, and ¢) 1d 64,904,403,

e Reductien clarmed for blockage or other factors reported on lnes 1a and

1¢ {attach detailed explanation) l 18 | 0.
2 Acguisition indebledness apphicable to hine 1 assets 2 0.
3 Subtract lne 2 from fine 1d 3 64,904,403.
4 Cash deemed held for charitable actvities Enter 1 1/2% of ling 3 {for greater amount, see instructiens) 4 973,566.
5  MNetvalue of nonchartable-uss assets Subtract ine 4 from hne 3 Enter here and on Part V, lne 4 5 63,930,837.
6 Mimmum investment return Enter 5% of lne 5 , & 3,196,542.
Distributable Amount (see instructions) {Section 4942()(3) and {|)(5) prvate operating foundations and certain
foreign organizations check here [:] and do not complete this part )
1 Minimum investment return from Part X, hine 6 1 3,196,542,
‘a Tax 00 mvesiment ncome {or 2000 from Part Vi, kne 5 7a 94,558,

b Income tax for 2000 {This does not nclude the tax from Part VI } 2b

¢ Add lines 2a and 2b 2¢ 94,558.
3 Distnbutable amount betore adjustments Subtract ine 2¢ from line 1 3 3,101,984.
42 Recoveries of amounts treated as qualifying distributions 43 141,081,

b Income distnbutions from section 4947{a}{2) trusis 4b 0.

c Add Ines daand 4b 4 141,081,
5 Add ings 3 and 4c 5 3,243,065,
6 Deduction fram distnibutable amount {see mstructions) [ 0.
7 Distribotable amount as adusted Subiract ine 6 from line 5 Enter here and on Part X1, Iing 1 7 3,243,065,
Quahfying Distnbutions (seo instructions)

1 Amounts paid (including administrative expenses) to accomphish charitable, el , purposes

1 Expenses, contributtons, gifts, etc - otk from Part I, column {d), ine 26 1a 2,162,424.

b Program-related investments - total of lines 1 3 of Part IX B 1b 0.
2 Amounts paid to acquire assets used (or held for use} directly tn carrying out charitable, et , purposes 2
3 Amounts sei aside for specrfic charitable projects thal satisfy lhe

a Suitabality tesk {prior IRS approval required} 3

b Cash distribution test (attach the required schedule) 3b
4 Quahfying dustributionn Add lines ta through 3b Enter here and an Part V, line 8, and Part XILl, kne 4 4 2,162 ,424.
5 QOrgamizations that quahiy under section 4940(e) for the reduced rate of tax on net invesiment

income Enter 1% of Part ], lne 27b 5 0.
6  Adjusted qualifying distrnbutions Subtract ing 5 from line 4 6 2,162,424.

Note The amount on line & will be used in Part V, column (b), in subsequent years when calculating whether the foundation quahfies for the section

4940(e) mduction of tax in those years

023581
411001

Form 990-PF 2000



Form 950-PF (2000}

CLAY FOUNDATION,

INC.

55-0670183

Page 8

Undistributed Income (see instruclions)

(a)
Corpus

(b)
Years prior to 1999

(c}
1999

(d)
2000

. 1 Distnibutable armount
far 2000 trom Part X1, hne 7

3,243,065.

2 Undistnibuted ncoms 1if eny as of the end of 1000
a Enter amount for 1999 only

bTowtrproryews 19 19 19

3 Exceas distnbutions camyover If any o 2000

aFrom 1995

b From 1996 283,761.

¢ From 1997

d From 1998 364,761.

e From 19589

f Total of lines 3a through e

648,522.

4 Qualhifying distributions {or 2000 from
PartXilLbined P &__ 2,162,424,
& Apphed to 1999, but not mare than hina 2a

b Applied {0 undistnbulted income of prior
years (Election required - see instruclions}

¢ Treated as distributions out of corpus
{Election required - see instructions}

0.

d Applied lo 2000 distributable amount
e Remarmning amount distnbuted out of corpus

2,162,424.

0.

5 Excess distributions caryover apphiad 1o 2000
{if an amount appewrs In column (), the sams amounl
must ba shown i column (a))

6 Enter the net total of each column as
indicated below
4 Corpus Add tines 3! 4c and 48 Subtrect ine 5§
. b Prior years' undistributed income Subtract
hne 4b from tine 2b

¢ Enter the amount of prior years'
undistrtbuted income for which a notice of
dehciency has been issued, or on which
the section 4942(a) tax has been previously
assessed

d Subtract ine 6¢ from {ine 6b Taxable
amount - see instructions

648,522,

648,522.

s Undistributed mcome for 1999 Subtract kne
4a from line 2a Taxable amounl - $ée instr

{ Undisinbuted income for 2000 Subtract
lines 4d and 5 from ling 1 This amount must
be distributed in 2001

432,119.

7 Amounis treated as distnbutions out of
co1pus 10 sahsty requuements imposed by
section 170(b){ 1)(E) or 4942({p)(3}

8 Excess distnbutions carryover from 1995
not applied on line 5 or ling 7

9 Excess distnbutions carryover to 2001
Subtract lines 7 and 8 from line ba
10 Analysis of ine 9
a Excess from 1996

b Excess from 1997

¢ Excess from 1998

d Excess irom 19399

. e Excess from 2000

Q23571
01 10-01

tarm 990-PF (2000}



Form 990-PF (2000) CLAY FOUNDATION,

INC.

55-0670193  Page9

| Part XIV | Private Operating Foundations {see mstructions and Part VIl-A, question 9)

N/A

1 a If the foundahon has recerved a ruling or determination letter that it 15 a prvate operating

toundation, and the ruling 15 etfectve for 2000, enter the date of the ruling
b Check box 10 Indicate whether the organization i1s a private operating foundation described n seclion

>

[ 4942043 or [ 4842()(5)

Tax year

Prior 3 years

. 2 a Enter the lesser of the adjusted net
income from Part ! or the minimum

{2) 2000

{b) 1989

(c) 1998

{d) 1997

(e) Total

wnwestment return from Part X for
each year listed

b 85% of line 2a

¢ Qualfying distnbutions from Part XII,
tine 4 for each year hsted

d Amounts inctuded i hine 2¢ not
used direcily for actve conducl of
exempt actvities

e Qualifying distnbutions made directly
for active conduct of exempt activiies
Subtract ine 2d from line 2¢

3 Complete 3a, b, or ¢ for the
alternative test relied upon
& "Assets’ allernative test - enter
(1) Valve of all assets

{2} Value of assets qualifying
under section 4942{)}(3)(B)(1)

b *Endowment” alternative test
Enter 2/3 of mmimum investment
return shown in Part X, line 6 for
each year listed

¢ “Support” alternative test - enter

(1) Total support other than gross
investment income {mnteresy,

dividends, rents, payments on
securities loans (section
512(a)(5)), or royaltes)

(2) Support from general publc
and 5 or more exempt
organizations as provided in
section 4942())(3)(B)(m)

(3) Largestamount of support from
an exempl organization

{4} Gross investment income

| Part XV l Supplementary Information (Complete this part only o the orgamzation had $5,000 or more 1n assets at any hme dunng the year-see page 26 of

the Instruchions )

1 Information Regarding Foundation Managers

a List any managers of the foundation who have contnbuted more than 2% of the toial conlributions recewved by the foundation before the close of any tax

year {but only if they have contributed more than $5,000) (See secton 507(d){2) )

SEE STATEMENT 14

b List any mana?ers of the foundation who own 10% or more of the stock of a corporation {or an equally large portron of the ownership of a parinership or

olher entity) o
NONE

whuch the toundation has a 10% or greater interest

2 tnformation Regarding Cantribution, Grant, Gift, Loan, Scholarship, ete , Programs

Check here P> D if the orgamization only makes contributions to preselected charitable organizations and does nol accept unsolicited requests for funds 1t
the organization makes giis, grants, etc , to mdnaduals or orgamizations under other condihions, complete items 2a, b, ¢, and d

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

SEE ATTACHED STATEMENT

b The form in which applications should be submutied and information and matenials they should include

SEE ATTACHED STATEMENT

¢ Any submission deadlines
SEE ATTACHED STATEMENT

d Any restnictions or imitations on awards, such as by geographical areas, charitable fields, kinds of mstilutions, or other factors

SEE ATTACHED STATEMENT

02338 UD1-10-01

Fam 990-PF (2000



fum 30 200) __CLAY FOUNDATION, INC. 55-0670193  Pagen
| Part XVT Supplementary Information (continued)
3 Grants and Contnbutions Paid Duning the Year or Approved for Future Payment

Recipent It recipient 1s an indmidual,
show any relationship to Foundalrc;n Purpose of grant or Amount
any foundation manager status o contribution
. Name and address (home or business} o substantial contributor recipient

a Paid dunng the year

SEE ATTACHED LISTING OF
GRANTS

Total > 3a]1,710,141.
b Approved for future payment
SEE ATTACHED LISTING OF
GRANTS

Total ) " o > 3 (4,089,200,

g23801 Fam 990-PF (2000
01-10 01




Form 990-PF (2000)

CLAY FOQUNDATION,

INC.

55-0670193  Page 11

Anslyus of Income-Producing Activities

Enter gross amounts unless olherwise indicated

. 1 Program service revenue

Unrelated business m¢come

Exgluded by section 512, $13_or 514

{a)
Business
code

(b
Amount

C

el
sion
code

{d)

Amount

(e}
Related or exempt
function Income

b
c
d
e

t

p Fees and contracts from government agencies
2 Membership dues and assessments
3 Interest on savings and {emporary cash
Investments
4 Dwidends and mterest irom secunifies
5 Netrental ncome or (loss) from real estate
a Debt-tinanced property
b Not debt-financed property
& Netrentalincome or {loss) from personal
property
7 Other investment income
8 Gain or {loss) from sales ol assets other
than inwventory
8 Netincome of {loss) from special events
10 Gross profit or (loss) from sales of inventory
11 Other revenue

14

2,340,

303.

16

546.

18

2,684,

454.

<
@

12 Subtotal Add colemns (b), {d), and {g)
13 Total Add ling 12, columns (b, (d), and (e)

[See worksheet in line 13 instrugtions to venfy calculations )

5,025,

303.

0.

> 13

5,025,303,

Part XVI-B Retationship of Activities to the Accomphshment of Exempt Purposes

Line Ko Explain below how each actwity for which income 1s reported in column {¢) of Parl XVI-A contributed impartantly to the accomplishment of
v the orgamzation’s exempt purposes {other than by providing funds for such purposes}

023811
01 10-01

Form 990-PF (2000}



Form 990-PF (2000) CLAY FOUNDATION, INC. 55-0670193 Page12
| Part XVII | Information Regarding Transfers To and Transactions and Relationships With Noacharnitable

Exempt Orgamizations
1 Dud the organization diectly or indirectly engage in any of the following with any othes organizaiion described 1n section 501(c) of Yes| No
the Cade (ather than section 501{c}(3) organzations) ar in secbian 527, celating to poliscal organzations?
. 2 Transters from the reporting orgamization to a noncharitable exempt orgamzation of
{1) Cash 1a{1) X
{2) Other assets 1a{2) X
b Other Transactions
{1} Sales of assets to 2 nonchariiable exempt organization 1b(1) X
{2) Purchases of assets from a noncharitable exemp! erganization 1b{2) X
{3} Rental of taciitres, equipment, or other assets 1b{3) p.4
{4} Remmbursement arrangements 1b(4) X |
{5} Loans or foan guarantees 1b(5) X .
{6) Performance of services or membershup or {undraising solicitahons 1b(6) X
¢ Shaning of facilities, equipment, mailing #ists, other assets, or paid employees 1c X
d |tthe answer to any of the above 1s "Yes," complele the tollowing schedule Column (b} should always show the fair markel value of the goods, other assels,
or services given by the reperting organization [ the organization recemved less than far market value in any transaction or sharing arrangement, show in
column (d) the value of the goods, other assets, or services received
{a}Line no {b) Amount involved {¢) Name of noncharitable exempt organization {d} Description of fransfers, transactions, and sharrng arrangements
N/A
2a Is the organization duectly or indirectly affliated wilh, or relaied 1o, one or more tax-exempt organizations described
in section 501(¢) of the Code (other than section 501(c)(3}) or n section 5272 D Yes [E_L] No
b 11 "Yes " complete the tollowing schedule
{a) Name of organization _{b}) Type of argamzation {¢) Description of relationship

N/A

Under penalties of perpry | gaclare that | have examinsd this retum including ing achedules and stalemenis and to the best of my knowledge and bele! 1115 true coract

on all information of which preparer has any knowledge

| 1

’ Signature oTofficer or trusiee

Q@
&
I
Preparer's
t% - *; 2| signature } Rqad rgf)a”‘]ﬂ)‘/
E E?, Fier § Aame (or yours SIHPSON OSBORNE, CPAS
& 5| eserempiopea). P.O. BOX 1747
aaess ana 2Peote V- ~PUART ESTON, WV 25326-17
023821

01 10-01




CLAY FOUNDATION,

INC.

55-0670193

FORM 990-PF

DIVIDENDS AND INTEREST FROM SECURITIES

STATEMENT 1

CAPITAL GAINS COLUMN (A)
SOURCE GROSS AMOUNT DIVIDENDS AMOUNT
DIVIDENDS 1,708,324, 0. 1,708,324.
INTEREST INCOME 627,668. 0. 627,668,
MUNICIPAL INTEREST 4,311. 0. 4,311.
TOTAL TO FM 990-PF, PART I, LN 4 2,340,303. 0. 2,340,303.
FORM 990-PF OTHER INCOME STATEMENT 2
DESCRIPTION AMQOUNT
QTHER INCOME 546.
TOTAL TO FORM 990-PF, PART I, LINE 11, COLUMN A 546.
FORM 990-PF LEGAL FEES STATEMENT 3
@ (A) (B) (C) (D)
EXPENSES NET INVEST- ADJUSTED CHARITABLE
DESCRIPTION PER BOOKS MENT INCOME NET INCOME PURPOSES
LEGAL FEES 5,276. 2,075. 3,201.
TO FM 990-PF, PG 1, LN 16A 5,276, 2,075. 3,201.
FORM 990-PF ACCOUNTING FEES STATEMENT 4
(A) (B) (C) (D)
EXPENSES NET INVEST- ADJUSTED CHARITABLE
DESCRIPTION PER BOOKS MENT INCOME NET INCOME PURPQSES
ACCOUNTING FEES 8,744. 3,438, 5,306.
TO FORM 990-PF, PG 1, LN 16B 8,744. 3,438. 5,306.

STATEMENT(S) 1, 2, 3, 4



CLAY FOUNDATION, INC.

55-0670193

FORM 990-PF

OTHER PROFESSIONAL FEES

STATEMENT 5

(A) (B) (C) (D)
EXPENSES NET INVEST- ADJUSTED CHARITABLE
DESCRIPTION PER BOOKS MENT INCOME NET INCOME PURPOSES
TRUSTEE/CUSTODIAL FEES 42,463. 16,696. 25,767.
INVESTMENT MANAGER FEES 223,703, 87,960. 135,743.
OTHER PROFESSIONAL FEES 50,600. 13,896. 30,704.
TO FORM SS0-PF, PG 1, LN 16C 316,766. 124,552. 192,214.
FORM $90-PF TAXES STATEMENT 6
(A) (B} (C) (D)
EXPENSES NET INVEST- ADJUSTED CHARITABLE
DESCRIPTION PER BOOKS MENT INCOME NET INCOME PURPOSES
PAYROLL TAXES 12,013. 4,724. 7,289.
FEDERAL EXCISE TAXES 122,738. 0. 0.
FOREIGN TAXES WITHHELD 1,504, 591. 913.
OTHER TAXES 10. 6. 4,
136, 265. 5,321. 8,206.

'[6FORM 990-PF, PG 1, LN 18

FORM 990-PF

OTHER EXPENSES

STATEMENT 7

DESCRIPTION

OFFICE EXPENSES
DUES AND MEMBERSHIPS
SUBSCRIPTIONS

TO FORM 990-PF, PG 1,

LN 23

(A) (B) (C) (D)
EXPENSES NET INVEST- ADJUSTED CHARITABLE
PER BOOKS MENT INCOME NET INCOME PURPOSES

18,595. 7.312. 11,283.

1,935. 761. 1,174.
506. 199. 307.
21,036. 8,272. 12,764.

STATEMENT(S) 5, &, 7



CLAY FOUNDATION, INC.

55-0670193

FORM 990-PF OTHER NOTES AND LOANS REPORTED SEPARATELY

STATEMENT 8

BORROWER'S NAME

TERMS OF REPAYMENT

INTEREST RATE

MCCABE-HENLEY PROPERTIES LIMITED SEE ATTACHED
PARTNERSHIP 4.50%
DATE OF MATURITY ORIGINAL DESCRIPTION OF FMV OF
NOTE DATE LOAN AMOUNT CONSIDERATION CONSIDERATION
11/23/98 11/23/00 675,000. 1ST MORTGAGE LIEN ON
PROPERTY 675,000.
SECURITY PROVIDED BY BORROWER PURPOSE OF LOAN
1ST MORTGAGE LIEN ON MAPLE LOW/MODERATE INCOME HOUSING
TERRACE PROPERTY DEVELOPMENT
DOUBTFUL ACCT FMV
RELATIONSHIP OF BORROWER BALANCE DUE ALLOWANCE OF LOAN
NONE 533,919. G. 533,919.
TOTAL TO FORM 990-PF, PART II, LINE 7 533,919, 0. 533,919.

FORM 990-PF

CORPORATE STOCK

STATEMENT 9

DESCRIPTION

TRUSTEE ACCOUNT-SEE ATTACHED
TRUSTEE ACCOUNT-SEE ATTACHED

TOTAL TO FORM 990-PF, PART II,

FATR MARKET

BOOK VALUE VALUE
45,316,168. 46,360,354.
0. 0.
LINE 10B 45,316,168. 46,360,354.

STATEMENT(S) 8, 9



CLAY FOUNDATION, INC.

55-0670193

FORM 990-PF

CORPORATE BONDS

STATEMENT 10

FAIR MARKET

DESCRIPTION BOOK VALUE VALUE
TRUSTEE ACCOUNT-SEE ATTACHED 9,391,568. 9,436,585.
TOTAL TO FORM 990-PF, PART II, LINE 10C 9,391,568. 9,436,585.
FORM 990-PF OTHER INVESTMENTS STATEMENT 11
FAIR MARKET
DESCRIPTION BOOK VALUE VALUE
J.E. STAUNTON ESTATE 738. 738.
TOTAL TO FORM 990-PF, PART II, LINE 13 738. 738.
FORM 990-PF OTHER ASSETS STATEMENT 12
FAIR MARKET
I.CRI PTION BOOK VALUE VALUE
ACCRUED INTEREST PURCHASED 5,896. 5,896.
TOTAL TO FORM 990-PF, PART II, LINE 15 5,896. 5,896,

STATEMENT(S) 10,

11, 12



CLAY FOUNDATION, INC.

55-0670193

FORM 990-PF PART VIII

- LIST OF OFFICERS, DIRECTORS

TRUSTEES AND FOUNDATION MANAGERS

STATEMENT 13

@

NAME AND ADDRESS

LYELL B. CLAY
CHARLESTON, WV 25314
CHARLES M. AVAMPATO
CHARLESTON, WV 25314
BUCKNER W. CLAY
CHARLESTON, WV 25314
WHITNEY CLAY DILLER
CHARLESTON, WV 25314
HAMILTON G. CLAY
CHARLESTON, WV 25314
JI'ES K. BROWN
CHARLESTON, WV 25314
LOUIS SOUTHWORTH II

CHARLESTON, WV 25314

EMPLOYEE

TITLE AND COMPEN- BEN PLAN EXPENSE
AVRG HRS/WK SATION CONTRIB ACCOUNT
CHAIRMAN
4 0. 0 0
PRESIDENT
25 237,772. 30,000. 0.
CHATRMAN
4 0. 0 0
TREASURER
2 0. 0. 0
VICE PRESIDENT
4 0. 0. 0
SECRETARY
2 0. 0. 0
ASST SECT/TREASURER
4 0. 0. 0.

237,772. 30,000. 0.

TOTALS INCLUDED ON 93%0-PF, PAGE 6, PART VIII

FORM 990-PF

PART XV - LINE 1A
LIST OF FOUNDATION MANAGERS

STATEMENT 14

NAME OF MANAGER

LYELL B. CLAY
BUCKNER W. CLAY
HAMILTON G. CLAY

STATEMENT(S) 13, 14



Form

Departmant of the Treasury
tniemat Revenue Service

2220

Underpayment of Estimated Tax by Corporations

P instructions are separate See page 4 for Paperwork Reduction Act Notice
P> Attach to the corporation's tax return

FORM 990-PF

OMB Np 1543 D142

2000

Name

LAY FOUNDATION,

INC.

Employer wdentification number

55-0670193

Note In most cases, the corporation does not need to {ile Form 2220 (See Part | below lor exceptions ) The IRS will higure any penalty owed and bill the corporation
the corporation does not need to fle Form 2220, 1 may stll use it to figure the penalty Enter the amount from hine 34 on the esiimated tax penaity line of the
corporation $ ncome lax return, but do not aitach Form 2220

[Pmﬂ|Fh%mmeFMm-mmmwmuwwmmmemWWMmumwmﬁmmmmmummmmmﬂmmmmm
even if it does not owe the penalty 1f the bax on e 1 or ime 2 applies, the corporation may be able 1o lower or elminate the penalty See page 1

of the instructions

1 D The corporatton 1s using the annuahzed ncome wnstallment method
2 E] The corporation is using the adjusted seasonal installment methed
3 m The corporation is a *large corporation® figurng ns frst required installment based on the prier year's tax
Note The corporation also must file Form 2220 it has a research credit aliowed for the currenl year_See the insiructions {or line 4 on page 2

[ Part | Figunng the Underpayment

5a

12

13
14

15
16

17

18

Tolal tax (see page 2 of theinstructions)

Personal holding company tax (Schedute PH (Form 1120), ine 26) mcluded on fine 4
Interest ncluded on ine 4 due wnder the logk-back method of secton 460{b)(2) for
completed long term contracts or of section 167(p) for property depreciated under the

income forecast method

Credit for Federal tax paid on fuels

Total Add lines 5a through 5c

5a

94,558.

5b

5S¢

Subiract ine 5d from line 4 If the resull is less than $500, do not complete or fila this form The corparation does

not owe the penalty

Enter the tax shown on the corporation s 1999 income fax return Caution See page 2 of the mstructions

before completing this line

Enter the smaller of lne 6 or hne 7 It the corporation must skip

Instsliment due dates Enter in columns (a) through (d)
the 15th day of the 41h (Form 930-PF hlers Enter 5tn
manth), 6th, 9th, and 12th months of the corporation s
1ax year >
Required instaliments If the box on line 1 and/or ling

2 above 1s checked, enter the amounis from Schedule A,
line 41 11 the box on kne 3 {but not 1 or 2) 15 chacked,
see page J of the instructions for the amounts to enter
It none of these boxes are checked, enter 25% of ine 8
above in each column

Estimated tax paid or crediled for each penod (see

page 3 of the instruclions) For column {a) only, enter
the amaount from line 11 on line 15

Completa lines 12 through 18 of one column betore
going to the next column

Enter amount, if any, from line 18 of the preceding
column

Add Iines 11 and 12

Add amounis on lines 16 and 17 of the preceding
column

Subiract hne 14 from hne 13 11 2er0 or tess, enter -0-

Ii the amount on ne 15 is zero, subtract e 13 from
lne 14 Olherwise, enter -0-

Underpayment If hne 151s less than or equal to line

10, subtract tne 15 from line 10 Then go to line 12 of
the next column Otherwise, go to line 18

Overpayment (thine 10 1s less than line 15, subtract ling
10 from Ine 15 Then go to line 12 of the next column

hne 7, enter the amount from ling 6 on line 8

5d

94,558.

99,670,

94,558.

{a)

{b}

fc)

(d)

03/15/01

04/15/01

07/15/01

10/15/01

10

23,640.

23,639.

23,640.

23,639.

"

18,950.

31,050.

25,000.

25,000.

2,721.

4,081.

31,050.

27,721.

29,081.

4,690,

18,950.

26,360,

27,721.

29,081,

17

4,6890.

18

2,721,

4,081.

Complete Part lll on page 2 to figure the penalty If there are no entries on line 17, no penalty 1 owed

012801

12 2000 WA

Form 2220 {2000)



FORM 990-PF

Form 2220 (2000) CLAY FOUNDATION, INC. 55-0670193 Page 2
Figunng the Penalty
(a) {b} _{c} {d}
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 page 3 of the instruclions) (Form 990-PF and Form
990-T Hilers Use 5th month instead o! 3rd month ) 19
20 Number of days from due date of installment on line 9
ta the date shown on line 19 20
21 Number of days on iine 20 after 4/15400 and balare /101 1
22 Underpayment on hine 17 x Number of days on fine 21 x 0% 22 $ s $
386
23 Number ot days on e 20 after 12/31/00 and belore £/1/01 23
24 Underpayment on ins 17 x Number of days on kne 23 x 0% 24 $ $ $
ans
25 Number of days on line 20 after 3/31/01 and bafore 7/1/01 25
26 Underpayment on ling 17 x Number of days on line 25 x "% 26 $ $ 3
385
27 Number of days on line 20 after 6/30/01 and before 1071/01 27 SEE ATTACHED WORKSHEET
28 Underpaymant on e 17 x Number of days on lina 27 x % 28 § $ $ -
285
29 nNumber of days on ne 20 after 9/30/01 and belare 1/1/02 29
30 Underpayment on line 17 x Numbsr of days on ine 20 x % | 3 $
ass
‘1 Number of days on line 20 after 12/31/01 and before 2/ 102 a1
32 Underpayment on ine 17 x Number of days on line 31 x “% 32 $ $ $
185
33 Addlnes 22, 24, 26, 28, 30, and 32 33 1% $ 3
34 Penalty Add columns (a) through (d), of hne 33 Enter the total here and on Form 1120, line 33, Form 1120-A, line
29, or the comparable line for other income tax returns 34 17.
* For underpayments paid after March 31, 2001 For lines 26, 28, 30, and 32 use the penalty mteres! rate for each calendar quarter
thal the IRS will determine during the first month i the preceding quarter These rales are published quarterly in an IRS News
Release and i a revenue ruling in the Internal Revenue Bulletin To obtain this information on the Internet, access the IRS Web
Site at www s gov You can also call 1 800-829-1040 to get interest rate information
JWA Form 2220 (2000}

012802
12 20-00



FORM 990-PF
UNDERPAYMENT OF ESTIMATED TAX WORKSHEET

’ Name{s)
CLAY FOUNDATION, INC.

tdentifying Number

55-0670193
(A) {B) {C) (D) {E) {F)
Adysted Number Days Daily
*Date Amount Balance Due Balance Due Penalty Rate Penatty
-
03/15/01 23,640. 23,640,
03/15/01 -18,950. 4,690. 15 .000246575 17.
03/30/01 -6,050. -1,360.
03/31/01 0. -1,360. i5 . 000219178
04/15/01 23,639. 22,279.
04/15/01 -25,000. -2,721.
06/30/01 0. -2,721. 15 .000191781
07/15/01 23,640. 20,919.
07/15/01 -25,000. -4,081.
.10/15/01 23,639. 19,558.
10/15/01 -25,000. -5,442.
12/31/01 0. -5,442. 74 .000164384
Penalty Due (Sum of Column F) 17.

. * Date of eshmated tax payment, withholding
credit date or installment due date

012511
05-15-00




CLAY FOUNDATION, INC. FEIN 55-0670193
Year End Investment Summary-Part tl
October 31, 2001

Book Market

Value Value
Mellon Trust Investment Detall report 60,157,585 61,246,788
Mellon Bank checking account 1,612 1,612
BB&T Bank checking account 25,662 25,662
Cash to be received from transfers corrected November 2001 75,000 75,000
L oan receivable-McCabHenley Properties Limited Partnership 533,919 533,919
J.M & Mary E. Staunton Estate 738 738
Accrued interest Purchased 5,896 5,896

60,800,412 61,889,615

Add: Mellon receivable for securities sold and removed from Investment Detail 71,368 71,368
Less. Mellon payable for securities purchased and included in Investment Detail (119,494) (119,494)
Less: Mellon cash overdrafts not included in Investment Detail (423) (423)

Total Assets Part ll, Line 16 60,751,863 61,841,066




o Al e

@ Mellon Trust®™ CLAY FOUNDATION, INC.

Boston Sala Depont and Trust Company PART Il
RUN DATE  22-Nov-01
IHVESTHENT SUMMARY PAGE 1
CLY Goo)ooe 41 OCTORER 2001 Mlgel
THE CLAY FOUMDATIGN
GONSOL IDATED PORTFOLIOS
MARKET UNREAL 1 2ETy
INVESTMENT DISTRIBUTION £037 YALUE CAIN/LOSS
CASH EQUIVALENTS 5,449,849 05 S5,449,04% 7 [ F]
FIXED INCOME SECURITIES 9,371,548 14 9,436,585 20 45,817 o6
EQUITY 45,314,147 &7 456,360,354 19 1,044,186 32
TOTAL IKVESTHEMTS 40,157,585 0% £),246,788 46 1,009,203 49




' @ Mellon Trust™

i Boston Safa Depomt and Trust Company

ELY Goalane

CLAY FOUNDATION, INC.

55-0670193

PART Il

TNVESTMENT DETAIL
3] OCTOBER 1091

RUN DATE 22-NOV-D
PAGE

THE CLAY FOUMDATIOM H1Lel
COMSOL JDATED PORTFOLIOS
SHARES/ MARXET UNREAL 17ED
BAR VALUE  SECURITY DESCRIPTIDN COST ERICE OAIN/LOST
JNVESTMENTS CASH EQUIVALEMTS
FURD EUROPEAN WOMETARY LNIT
i INCOME TRAD ING
. Z lo#d  ClaY FDN-FIMCO 1 82 o 000 1 89 992
! AMERICAN EX CR CP DISC
1 11708720081
275,000 0800 CLAY FON-PIMCO 274,471 73 1% 8079y 274,471 73 s oo
CIT GROUP HLDGS DISC
: 11/08/2001
, 275,000.0080 CLAY FDN-PIMCO 274,478 05 ¥ 8102 274,478 05 Y]
HONEVWELL INTL INC DISC
1170942001
275,608 3080 CLAY FDN-PINCO 274,444 15 9 798¢ 276,446 15 '%T)
PRUDENTIAL FDO CORP DISC
11/09/2801
' 275,600 0000  CLAY FDN-PIMCO 274,452 75 99 8010 274,452 75 X
' TEXACD INC DISC
11/0972001
275,000 DORD  CLAY FDM-PIMCD 274,457 15 9 8028 274,457 15 T
TRANSAMERICA FIN DISC
1170972081
185,008 0800 CLAY FDN-PINCO 184,434 81 LT 184,434 &l 0 90
1
{
)
1
1
RUN DATE 22-Hov-al
INVESTHENT DETAIL PAGE t 2
CLY o8¢loon 31 OCTOBER 2001 nilol
| THE CLAY FOUNDAT1ON
i CONSOL 1IDATED PORTFOLIOS
SHARES/ MARKET UMHEAL I 7ED
. SECURITY DESCRIPTION £95Y ERILE _VaLUE GAIN/LOSS
! INCOME /DREYFUS CASH MGMT PLUS
1 5,932 1408 CLAY FDN - CASH 3,932 14 160 e0d0 3,932 14 o 90
, 188,093 2900 CLAY FDN-ARMSTRONO 188,093 23 100 4900 183,093 29 0 b0
| 132,732 3208 CLAY FDN-MONTAG 132,782 32 too 9000 132,732 32 0 20
! 8,631 8500 CLAY FON-STEGNER 4,631 85 100 9040 8,431 A5 'R
CLAY FDN-PIMCO 100 4008 9,00
545,645 5600 S5, 645 54 545,865 56 " 00
. BREYFU3 CASH MGMT PLU3
! 1,238,090 0000 CLAY FDN - CASH 1,239,000 680 1 9000 1,230,000 04 o o0
207,882 0500 CLAY FDN-ARNITRONG 207,882 05 100 000 207,882 05 0 oo
286,033 0000  CLAY FDN-MOMTAG 286,833 00 105 1060 286,033 DY 0 oo
27,938 1600 CLAY FDN-STEGNER 27,130 16 108 €000 27,950 18 000
CLAY FDM-PINCD 100 #0900 2.0¢
3,327,240 9800 3,327,240 %8 3,327,240 98 900
TOTAL INVESTMENTS CASH EQUIVALENTS 5,448,841 05 5,449,584y 07 0 02
I 002 ¢
! o oa
INYESTMEWTS FINED INCOME SECLRITIES
AES CORP SR KT
9 375x 61/15/2010 DD #9/12/68
20,000 0000 CLAY FDN-PIMCO 20,000 02 % 2970 18,859 40 1,140 to-
AT & T CORP BDS
4 moox ¢3/15/202% DD 63/26/99
i 94,000 0000 CLAY FDN-PIMCO 73,784 80 a7 6190 78,849 00 5,064 20
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INVESTHEWT DETAIL

RUN BATE 22-WOV-41
PAGE

3
CLY Gé#slaep 31 OCTOBER 2001 Nil0l
THE CLAY FOUMDATION
. COMSOL IDATED PORTFOLIOS
SHARES £ MARKET UNREAL LZED
SECYRITY DESCRIPTION £O3T ERICE _VYALUE _OAIH/LQSS
AT & T WIRELESS SVCS INC SR NT
& 7507 03/01/2051 DD 99/91/01
$0,000 0008  CLAY FDM-PIMCO AN 113 5780 48,146 80 5,505 80
ADELPHIA COMOHS CORP SR NT
10 875X 19/91/2019 DD 99/20/00
10,000 0008  CLAY FDN-PIMCO +,787 15 3% 9000 2,400 00 187 15-
AMERADA HESS CORP
7 875% 1070172029 DD 1070L/99
80,000 0008  CLAY FDN-PINCO 78,248 95 108 1770 84,561 40 8,300 45
AMER ICAN GEN CORP
B 500X 07/01/2030 PD 06727700
0,000 0000 CLAY FDH-PIMCO 59,602 &0 121 43817 72,862 80 13,180 29
APACHE CORP NT
¥ 250X 08/01/2002 DD 45/18/92
15,080 0008  CLAY FDN-PINCO 16,384 30 103 350 15,504 75 281 55—
BANC ONE CORP SUA DEB
7 425X 10/15/2026 DD 10/2%/94
30,000 0000  CLAY FDN-PINCO 30,742 30 110 2240 33,047 80 2,32% 58
BAY APT COMMUNITIES SR NTS
& 500X 01/15/2005 OD #1/15/98
49,000 0099  CLAY FDN-PIMCO 57,728 48 195 3098 42,125.40 4,395 20
BOISE CASCADE CORP NT
¥ 650X 0671572002
55,008 0080 CLAY FDN-PINCO 38,883 30 102 7436 35,90 05 2,983 25-
|
|
! RUN DATE 22-MOV-01
: INVESTMENT DETAIL PAGE: 4
CLY G091000 31 OCTOBER 200t Mol
! THE CLAY FOUNDATION
! CONSOL IDATED PORTFOLIOS
1
' SHARES/ MARKET WREAL IZED
! PAR VALUE  SECURITY DESCRIPTION jnee iy ERICE YALUE SAIN/LOSS
BRISTOL MYERS SQUIBB €O NT
& 750X 1970172906 DD 09/28/01
55,000 0000  CLAY FDN-PIMCO 54,854 28 102 0498 56,126 95 1,272 70
! BRITISH TELECOMMUNICATIONS PLC
] STEP UP 12/15/2030 DD 12/12/9%
l 50,000 9083  CLAY FDN-PINCO 53,059 4 118 8728 59,036 00 5,977 00
: CATERPILLAR FINL SVCS WTN
S BY0X 07/15/2962 DD 03/15/99
| 75,000 180¢  CLAY FON-PINCO 75,000.00 102 2510 76,710 75 1,71 75
! CHAMPION INTL CORP DEBS
' 7 200X 1170172026 DD 11/901/9%
| 25,000 4008  CLAY FON-PINCO 25,989 75 105 5374 24,334 25 345 00
CHARTER COMMNS HLDGS LLC STEP
* 0 990X 91/15/2010 DD 41/12/00
20,000 0000  CLAY FDN-PLMCO 11,259 8 8 5080 15,700 oo 2,450 06
CLTIGROUP [HGC GLOBAL SUB NT
! 7 250X 16/01/2010 DD 10711708
75,000 0008  CLAY FDN-PINCO 78,147 15 110 7748 85,080 50 4,932 15
CITIBANK CR CARD 97-& CL A
ZERD CPN 08/15/200% DD 08/7/%}
i 185,800 9008  CLAY FON-PIMCD 155,327 6 0 808 166,545 00 11,320 34
! CITIBAMK CR CARD TR 2001 & &
i £ 450X 04/16/2008 DD 04/28/01
| 140,000 0008  CLAY FON-PINCO 143,519 54 145 5981 147,837 34 4,517 89
i



M CLAY FOUNDATION, INC.
' @ Mellon Trust 550670193

! Boston Safe Depont and Trust Company PART
RUN DATE ~NOv-o1
INVESTHMENT DETAIL an B
CLY Gaolede 31 OCTORER 2001 milol
: THE CLAY FOUNDATION
\ CONSOL IDATED PORTFOLIOS
{ SHARES/S MARKET UNREAL 1ZED
. PAR WALUE  SECURITY DESCRIPTION COST RIS YALUE
COROCO FDG €O NT
5 458X 10/715/2808 DD 10711/0)
20,000 0000  CLAY FON-PIMCO 19,971 29 101 s0ee 20,200 09 228 80

CONOCO INC SR NTS
& V50X 04/15/2029 DD 04720799
45,000 0000 CLAY FDM-PINCO 44,172 45 9 1158 44,554 75

584 30
CREDIT SUISSE FB 0L-CX1 CL A 3
¢ Sasx 12/18/2010 DD 03701/01
. 143,800 0000 CLAY FDN-P1MCO 159,155 47 195 7879 148,101 & 8,944 33
i DAIMLERCHRYSLER AUTG 01-C Ad
4 430X 12/0672006 DD 99/15/81
60,800 0000  CLAY FDN-PINCO 59,185 48 102 1850 61,671 oo 1,485 52

DAIMLER CHAYSLER N A HLDG NT
4 G00x 05/15/2044 DD 95/15/701
45,000 0080 Cla¥y FDN-PINMCO 86,720 35 100 4998 85,424 15 703 89

DISNEY HALT CD MTHN BTR #8642
4 475x 07/02/2004 DD 04/25701
155,080 0d00  CLAY FDM-FINCO 154,722 55 142 1885 158,392 33 3,447 78

FEBERAL HOME LN NTQ CORP DEB
5 250% 02/15/2004 DD 02/15/61
60,000 0000 CLAY FON-PIMCO 53,589 &5 105.1560 52,578 08 1,988 35

FEDERAL HOME LN MYG CORP DEBS
5 500X 07/15/200& DD OT7/16/01
345,000 0000 CLAY FDN-PINCO 399,730 355 106 4379 409,782 45 18,051 %o

—— e

- luoan

RUN DATE 22-NOV-01
INVESTHMENT OETAIL PAGE &
CLY Goo}loos 3] DCTOBER 2001 Hllel
THE CLAY FOUNDATION
CONSOL IDATER PORTFOLIDS

SHARES/ MARKET UNREAL [ZED
AR YALUE  SECURITY DESCHIFTION LOST ERICE —VALUE _GAIN/LOSS

FEDERATED DEPT STORES SR NT
8 [35X las15/2902 OO 10/06795
5,000 0060  CLAY FOM-PINCD 48,026 25 104 1534 4k, 868 85 1,157 40-

FEDERATED DEPT STORES SR NT
8 500x 0470172014 DD 48/06700
12,000 0060 CLAY FON-PINCO 9,90 30 11¢ 3888 11,435 v 1,055 &0

FORG WTR CO DEL GLODAL
T &50% 0771672031 DO 07/14/9%
20,008 0000 CLAY FDH-PIMCO 10,714 48 3 a7z 18,774 a0 80 29

! GENERAL HMTRS ACCEP CORF NT
& 875X 09/15/72011 DD 9%/12/01
' 45,000 9600  CLAY FDR-PIMCO 44,844 55 8 1350 44,15% a5 Jo4 70-

GEMERAL HTRS ACCEP CORP NT
8 000X 11/0%/2031 DD 11/02/01

e e ——— e

l 40,080 0000 CLAY FON-PIMCO 39,540 80 100 2340 §0,0%4 4 533 &#

i GOLDMAM SACHS GROUP INC SER B .

1 7 sgox o01/28/2010 Do el/2as00

: 40,000 0089 CLAY FON-PINCO 42,738 00 111 a0s0 44,582 48 1,824 &0

| HERTZ CORP NTS

i 7 000X 05/01/2002 DD 05/¥9/97

: 75,000 0000  CLAY FDN-PIMCO 17,374 50 101 Sess 74,174 54 1,200 09-
HOUSEHOLD FIMANCE CORP HTS

] % 500X 1171572008 ©D 11715798

s §0,000 D200  CLAY FDN-PIMCO §1,179 &5 196 3920 82,435 28 1,455 75
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RUN DATE 22-NDV-01
PAGE ?

CLY G#olaoo 31 OCTOBER 200} niiol
THE CLAY FOURDATION
CONSOLIDATED PORTFOLIOS
SHARES/ MARKET UNREAL I ZED
SECURITY DESCRIPTION LOST ERICE _DAIN/LOSS
INGERSOLL RAMD MEDIUM TERM NT3
¢ 130Xx 1171872027 DD 11/718/%7
35,000 0600  CLAY FDN-PINCO 55,058 55 108 7030 56,296 05 637 50
INTERMED A COMMNI [NC SR NTS
8 400% 04/01/2008 DD 05/27/%8
15,000 9040  CLAY FON-PIMCO 11,887 549 101.5008 15,225 00 3,337 50
INTERRATIONAL BX RECON & DEV
S 000X 03/28/2006 DD 03/28/01
§5,8008 0080  CLAY FDM-PIMCO 64,815 44 141 3110 67,204 15 2,388 35
INTERNATLIONAL PAPER €O
& 750% 0%/61/2011 DD ln!l?lﬂl
20,000 B8OOD CLAY FDN-PIHCD 20,000 00 192 33&0 20,447 20 67 20
J P MORGANM CHASE & CO GBL NT
& 750x 0Z/81/2011 QO 0)/30s41
50,000 0000 CLAY FDN-PIMCO 50,414 45 185 8840 52,842 00 2,427 55
KEYSPAN CORP NT
& I54% 06/01/2004 DD 05726701
85,200 9000 CLAY FON-PIMCO 84,853 8¢ 185 9153 8y,283 03 4,40 23
KRAFT FOODS INC GLOBAL NT
4 #25X 11/01/280¢ DD 1170270)
25,000 0000 CLAY FDM-PIMCD 24,742 58 190 a04s 25,191 65 189 15
KRAFT FOODS INC GLOBAL NT
5 625% 1l/01/2011 DD 11/02/601
55,000 o008 CLAY FDN-PIMCO 54,974 as 1#1 1171 55,814 42 43 57
RUN DATE: 22-WOV-01
IMVESTMENT DETAIL PAGE [
CLY gsdlepsd 31 OCTGBER 2001 Mliol
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS
SHARES/ MARKET UNREALIZED
SECURITY DESCRIPTION LOST ERICE GAIN/LOSS
LEHMAM BROS HLDGS JNC NT
7 875X 08/15/2010 DD 08/15784
20,000 0000 CLAY FON-PINCO 21,128.80 112 4350 22,49% 00 1,370 40
LIBERTY MEDIA CORP SR DEB
& 250% 62/01/2030 DO #2/02700
30,000 0a08 CLAY FDN-PIMCO 28,506 43 35%0 28,007 70 %38 40~
WBMA CR CARD MASTER TR 0l-1 A
S 750% 10/15/2008 DD 05/51/91
345,800 000 CLAY FON-PINCO 304,585 18 106 448 323,442 80 18,876 az
MARCON] PLC BD
8 375Z €9/15/2030 DD 49719/
20,000 008 CLAY FDM-PINCD 18,733 80 38 1090 7.600 00 11,133 ap-
MARRIOT INTL NT9 SFR D
8 125X ¢4/41/2005 DD 03/27/¢%
40,000 0000 CLAY FDN-PIMCO 59,389 24 10% ¥510 65,971 80 5,982 &0
MERRILL LYNCH & CO MTN TRE021D
5 R50X 06/15/2004 DD 06/12/0)
185,800 2000 CLAY FODN-P{IHCO 145,000 00 106 5i¢e 172,451 40 7,451 40
MOROAN STANLEY OW & CO GL NT
& 100X 94/15/2006 DD #4/25/01
B5,000 0000 CLAY FDN-PIMCD 84,9158 40 195 1425 89,337 18 4,418 78
MORTON INTL INC CR SENSITVE DB
1 250X 06/01/2020
30,000 opac CLAY FDN-PINCD 38,347 5% 122 5000 34,750 AR 1,597 50-
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RUN DATE: 22-NOV-$1
P

INVESTMENT DETAIL AGE 1
CLY Geel000 31 OCTORER 2001 H1161
THE CLAY FOUMDATION
CONSCLIDATED PORTFOL1ES
SHARES/ WARKET NREAL I ZED
SECURITY DESCRIPTION COST ERICE NALUE _EGAIN/LDSS
U $ TREASURY MOTES
04 625% 05/15/2908 DD 95/15/0)
250,000 0660 CLAY FDN-PIWCO 247,767 25 104 5940 261,485 00 13,717 15
UNITED STATES TREASURY NOTES
65 040% ©8/15/2811 DD $B/15/01
90,080 0000 CLAV FDN-PJMCO 0,175 55 105 7810 95,202 90 5,027 40
WAL MART STORES IMC NT
6 A75% 08/10/2089 DD 06/10/99
00,000 9800 CLAY FON-PIMCO 83,434 40 11% 1080 88,006 40 4,154 00
WASHINGTON MUT FIN CORP SR NT
& 875X 05/15/2011 DD 05/24/¢1
$3,000 §040 CLAY FON-FINCO 84,465 48 106 1451 95,540 45 §,065 23
WORLDCOM INC OA MEW NT
8 250% 05/15/20351 0D 85/14/01
55,000 0000 CLAY FDON-PIMCO 53,953 1¢ 102 3420 56,288 10 2,334 29
TOTAL INVESTHENTS FIXED INCOME SECURITIES $,391,548 14 ¥, 438,585 20 5,017 08
a 00 C
45,017 86 1
ANVESTMENTS EQUITY
AGL TIME WARMER INC COM
8,400 0000 CLAY FON-MONTAG 347,748 27 31 1ese 261,240 00 8e, %08 27-
RUN DATE:@ 22-MOV-81
INVESTHMENT DETAIL PAGE 12
CLY Q081080 31 OCTOBER 2801 Milol
THE CLAY FOQUMDATICON
CONSOLIDATER PORTFOLIOS
SHARES/ MARXET \MREAL 1ZED
SECURITY DESCRIPTIQH COAT BRICE JYALUE GAIN/LOSS
AETHA INC COM NEW
7,700 9080 CLAY FDN-ARMSTROMG 264,999 24 27 4500 212,828 00 52,171 26-
ABN AMRO/VEREDUS AGGRESSIVE
GRGWTH FD |
57,947 0200 CLAY FON-STEGNER 1,050,000 o8 18 1200 1,050,000 00 o 90
AMERADA HESS CORP COM
2,500 0098  CLAY FDN-ARMSTRONG 149,430 o) 58 7500 166,875 00 2,815 #1-
AMERICAN ELEC PWR INC CON
15,800 0086 CLAY FDN-ARMSTRONG 445,419 3 41 3008 642,920 49 16,410 97
AMERICAN INTL GROUP INC COM
9,300 0000 CLAY FDN-MONTAG 243,89 08 78 s000 730,780 09 407,083 94
AMGEN INC
7,300 9048 CLAY FDN-MONTAQ 444,078 95 56 a208 414,788 04 29,292 95-
ARROW ELECTRS INC COM
$,400 0000  CLAY FDN-ARMSTRONG 176,360 44 24 4500 156,480 89 19,880 40-
ARTISAN FDS INC INTL FD INSTL
199,509 8430 CLAY FDN- ARTISAM 4,213,232 33 17 s30e 3,477,456 54 735,775 77-
ASHLAND INC
2,200 0084  CLAY FDN-ARMSTROMD 91,572 78 40 Z600 23,572 00 3,000 70-
AVMET INC COM
10,400 0000  CLAY FDN-ARMSTRONG 226,700 23 20 e300 214,552 00 10,148 23-



CLAY FOUNDATION, INC.

@ Mellon Trust™ 55-0670193

Boston Safe Deposmit and Trust Company PART "

INVESTHENT DETAIL
CLY Jo0la0d 31 OCTOBER 2681
THE CLAY FOUNDATION
CONSOL IDATED PORTFOLIOS

SHARES/ NARKET
BAR YALYE  FECURITY DESCRIPTION COaT ERICE

BAKK OF AMERICA CORP

12,200 0900  CLAY FDN-ARMSTRONG 659,748 20 58 3308 719,478 00
BAMK MEW YORK INC CCM

12,680 4890 CLAY FDN-MONTAG 666,517 36 34 olog 428,524 00
BAMK OME CORP COM

14,358 0049  CLAV FDN-ARMSTRONO 589,119 3a 33 1%60 474,542 02
BARON ASSET FD SMALL CAP FD

83,149 4248  CLAY FDN-STEGMER 235,981 40 12 s300 1,050,177 23

BERGER OMNI INVT FD TR SMALL
CAP VALUE FD INSTL CL
68,715 7390 CLAY FDN-STEGNER 1,780,618 74 2% 31400 1,812,834 04

BRISTOL WYERS SQUIBB CO COM
]

12,4230 90400 CLAY FDN-HMONTA 507,22¢ 53 53 4500 662,280 00
BURLINGTON KORTH SANTA FE CORP
com

2.100 0009 CLAY FDH-ARMITRONG 46,456 11 26 8700 56,427 o9
CIGHNA CORP COM

5,580 0000 CLAY FDN-ARMSTRONG 7%,2%7 a0 72 094 586,370 00
C3x CORP CoM

14,508 0000 CLAY FOHN-ARMSTRCNO 724,156 &8 33 7900 488,450 o0
CABOT CORP COM

1,000 0090 CLAY FDN-ARMSTROND 14,657 1% 33 5000 33,500 00

RUN DATE 22-NOV-91
PAGE

Mil0l}

UMREAL L ZED
HAIN/LOSS

59,91

7.

112,577

54,195

§1,423

155,050

9,770

307,072

235,506

18,842

a7

29

INVESTMENT DETALL
CLY Goolodn 31 OCTCBER 2001
THE CLAY FOUNDATION
CONSOL IDATED PORTFOLIOS

SHARES/ MARKET

SECURITY DESCRIPTION LO3T ERISE YALLE
CARDINAL HEALTH IMC COM

4,000 Q800 CLAY FDN-MONTAQ 291,317 84 47 11e0 248,440 00
CATERFPILLAR 1INCT

6.300 0000 CLAY FDN-MONTAO 343,469 44 44 7200 261,754 00
CHUBB CORP COM

1,100 9000 CLAY FOM-ARMSTRONG 76,954 17 48 3400 75,130 ¢
CINERGY CORP COM

&,800 0040 CLAY FON-ARMSTRONG 148,573 12 30 1808 205,224 00
CITIGROUR INC COM

15,833 0000 CLAY FDN-MONTAQ 5%7,502 25 45 5240 629,678 1&
COCA COLA CO COM

15,100 080  CLAY FDN-MONTAG 471,423 1o A7 Bbeo 722,988 00
COLGATE PALMOLIVE CO

4,200 0300 CLAY FDN-HONTAD 430,473 23 57 5200 529,184 00
CONAGRA FOODS INC COM

21,000 00490  CLAY FDN-ARMSTRONG 73,154 72 22 19N 480,900 90
CONOCO INC COM

10,300 0000 CLAY FON-ARMSTRONG 207,555 56 25 7000 264,710 00
COMSOLIDATED EDISON IKC COM

1,768 0000  CLAY FDN-ARMSTRONG 41,435 34 39 4900 47,133 00

RUN DATE 22-HOV-01

PAGE
Hll0l

la

UMREAL IZED
GAIN/LOGS

22,87y

61,933

1,820

34,650

32,175

251,384

34,510

4,943

57,154

5,497

ad-

bd-

FL]

as

(1]



CLAY FOUNDATION, INC.
$5-0670193
PART I

@ Mellon Trust™

Bostan Safe Depont and Trust Company

INVESTMENT DETAIL

RUN DATE: 22-WQV-01
PAGE 15

ELY 0001000 31 OCTORER 2041 Milot
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS
SHARES/ MARKET UMREAL1ZED
SECURITY DESCRIPTION Q3T ERICE _VALUE _GAIN/LOSS
COSTCO WHSL CORP MEW COM
14,000 0000  CLAY FDN-NONTAD 455,283 79 37 8300 529,420 00 74,536 21
CROWN CORK & SEAL INC COM
5,680 9000 CLAY FDN-ARMSTRONO 176,712 74 1 8z00 10,192 4a 166,520 74-
DANA CORP
8,800 9000  CLAY FIM-ARMSTRONO 203,924 7% 10 7500 94,400 80 189,526,764
DISNEY WALT CD COM
23,400 DOOA  CLAY FDN-MONTAG 490,008 41 18 5yo0 435,006 %0 255,802 &1-
DOW CHEM COD COM
28,945 0080  CLAY FON-ARMSTRONG 815,354 34 33 500 %3, 08¢ 25 147,729 91
EASTMAN CHEM OO COM
4,800 0000 CLAY FDN-ARMSTRONG 299,1%0 14 34 3100 164,588 0 134,410 14~
ELECTRONIC ARTS
4,800 0000 CLAY FON-MONTAG 125,582 ¥8 51 4400 247,008 00 121,425 082
ELECTRONIC DATA 3YS CORP MEW
coM
12,008 2000 CLAY FION-MONTAQ 532,773 81 4 37060 172,440 90 239,688 20
FIDELITY LOW PRICED STK FD
S$TX FD
89,115 520 CLAY FDN-STEGMER 2,154,117 o0 24 1800 2,199,381 70 15,264 70
FRANKLIN STRATEOIC SER SM CAP
GROWTH FD 11 ADVISOR CL
204,446 8440 CLAY FDN-STEGMER 2,331,320 32 8 &4c0 1,766,595 55 5ok, 728 77-
I .
1
RUM DATE 22-NOV-91
INVESTMENT DETALL PAGE 1%
CLY GOCl800 31 OCTOBER 2001 H11el
THE CLAY FOUNDATION
CONSOLIDATER PORTFOLIOS
SHARES/ MARKET UNREAL I 7ED
SECURITY DESCRIPTION COST ERICE YALLE BAIN/LOSS
GEMENTECH IMC
&, 700 000d CLAY FDN-MWONTAQ 274,97y 47 52 2500 350,075 vo 75,095 53
OENERAL ELEC CO COM
8,000 00D CLAY FDM-MOMTAQ 192,365 58 3¢ 4100 291,200 00 98,914 70
GENUINE PARTS CO COM
5,700 0049  CLAY FON-ARMSTRONG 173,806 02 32 5000 185,250 o0 11,443 98
BILLETTE CO COM
16,450 G800  CLAY FDN-MONTAQ 416,143 11 31 1109 511,438 50 95,287 3%
GOODRICH CORP
2,700 ooop CLAY FDN-ARMSTROMNO 59,332 ar 21 3500 57,645 00 1.587 a7~
GOODYEAR TIRE & RUER CO COM
11,200 00GD CLAY FDN-ARMSTRONG A00,154 15 18 #3000 208,454 00 391,500 i5-
HEWLETT PACKARD CO COM
21,300 kot CLAY FDH-ARMSTROMNG §34,392. 06 16 a3l0n 355,479 ed 75,913 t6~
HOME DEPQT INC COM
5,450 vddp CLAY FDN-MONTAG 50,721 22 38 2180 215,99% 50 1e5,278 28
INGRAM MICRD INC CL A CON
4,100 D000 CLAY FDN-ARMSTRONO 58,879 & 12 asso 52,484 00 6,397 4~
INTERNATIONAL PAPER CO COM
7,700 goen CLAY FDN-ARNSTROMO 222,521 09 35 poeo00 275,660.00 45,138 9]

PR,
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CLAY FOUNDATION, INC
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PART Il

INVESTMENT DETAIL

RUN DATE 22-NOV-#1

P
cLY Gsels0d 31 OCTCBER 2851 e 17
THE CLAY FOUNDATIOM
CONSOL IDATED PORTFOL10S
SHARES/ MARKET NREAL 1ZED
SECURITY DESCRIFTION £05T BRILE YALLE GAIN/LOSS
JOHNSON & JOHMSON COM
15,400 0000 CLAY FON-MONTAG 212,925 o0 57 1100 787,576 00 574,651 00
LEAR CORP COM
4,300 8200 CLAY FDN-ARMSTRONG 152,811 So 30 7040 152,014 00 20,301 S0-
LEGGETT & PLATT IMC COM
4,500 0800 CLAY FDN-ARMSTRONG 97,436 5t 21 4740 97,515 o8 78 49
LIZ CLAIBORME IMC COM
2,200 0000 CLAY FDN-ARKSTRONO 114,045 79 45 5040 100,100 00 15,965 79-
LUBRTZAOL CORP
3,900 0846 CLAY FDON-ARMSTRONG 86,920 85 28 lat9 04,428 00 2,500 8%-
LYONDELL CHEMICAL GO COM
4,200 9946  CLAY FON-ARMSTRONG 88,949 15 18 310 55,302 00 53,047 15-
MARSH & MCLENMAN COS INC COM
7,000 0808  CLAY FON-MONTAG 747,807 45 %% 7500 ¢77,250 00 78,417 45-
MARRIOTT INTL INC MEW CL &
8,500 0000  CLAY FDW-MONTAG 148,151 29 31 1300 264,305 00 118,173 7}
MASCO CORP COM
14,508 0000  CLAY FON-MONTAG 346,990 24 1% 8580 287,535 90 59,455 24-
MAY DEPT STORES CO COM
7,300 Q008 CLAY FDN~ARMSTROMG 215,223 30 31 4509 229,585 00 14,361 70
RUN DATE 22-MOV-01
INVESTMENT DBETAIL PAGE 1a
CLY Goglase 31 OCTORER 280] Mile}
THE CLAY FOUNDATION
CONSOLIDATED FORTFOLI1OS
SHARES/ MARKET UNREAL I ZED
SECURITY DESCRIPTION EO3T ERICE YALUE LSAIN/LOSS
KEAD CORP CaM
£,600 0000 CLAY FON-ARMSTROMKD 194,784 50 21 8480 150,304 00 44,480 S50-
MEDTRONIC INC COM
14,500 0000  CLAY FON-MOWTAG 50v,183 59 a0 3000 584,350 00 274,94 41
NILLENIUM CHEMICALS INC
3,500 0306  CLAY FON-ARMSTRONG 190,144 8% ¥ 5300 51,44% 04 48,715 8%-
NINNESOTA MWD & MFG CO COM
2,200 0089 CLAY FON-MOWTAS 204,800 50 106 3808 229,634 00 37,232 sa-
MATIONAL CITY CORP COM
13,500 odo0 CLAY FDHN-ARMSTRONO 345,510 3 26 4000 356,400 00 10,0809 41
KEWELL RUBBERMAID INC
3,900 0000  CLAY FON-ARMSTRONG 84,742 09 27 400 107,796 a8 23,058 91
NDRIA CORP SPON ABR COM
27,108 GOME  CLAY FDN-WONTAG 741,237 78 28 5100 555,821 00 205,414 70-
NORFOLK SOUTHW CORP COM
23,800 0004 CLAY FDN-ARMSTRONG 476,289 1% 14 7500 548,650 $0 77,689 19-
NORTEL METNORKS CORF MEW COM
34,300 obed  CLAY FON-ARMSTRONG 215,442 42 5 8104 19,2088 00 15,379 42-
UCCIDEMTAL PETE CORP COM
14,200 8868  CLAY FDN-ARMSTRONG 262,014 07 25 3200 859,544 00 97,52y 93



@ Mellon Trust™

Boston Safe Depont and Trust Conpany

PART II

INVESTMENT DETAIL

CLAY FOUNDATION, INC.
55-0670193

RUN DATE: 22-NOV-0l
PAGE

1
CLY Ge81808 3} OCTOBER 200} K111
THE CLAY FOUNDATION
CONSOL !DATED PORTFOL10S
SHARES/ MARKET UMREAL 1 ZED
SECURITY DESCRIFTION COST ERICE NALIE GAINZLOSS
OWENS ILL INC NEW
§,190 0800 CLAY FBN-ARMSTROND 155,18% 3¢ ¢ lsce 37,216 00 117,479 30-
PAYCHEX INC COM
4,980 0080 CLAY FDN-MONTAG 171,025 86 31 G&o0 157,094 080 15,951 86-
PEPSICO TRC COM
13,500 9048 CLAY FDN-MONTAQ 512,542 84 48 7100 §57,585 00 145,022 14
PFIZER INC COM STK USD4 85
29,000 0400 CLAY FON-MONTAG 283,592 &b &1 %000 asza, 00 90 554,407 34
PHARMACIA CORP COM
3,700 0000 CLAY FDN-ARMSTRONO 178,756 &6 4 5200 183,426 00 28,832 64-
PHILLIP MORRIS COS INC COM
9,400 0000  CLAY FON-ARMSTRANG 149,946 23 46 8000 449,280 00 299,333 77
PHILLIPS PETE CO COM
16,200 08008 CLAY FDN-ARMSTROMO 819,829 09 56 4100 881,442 00 61,812 91
PROCTER & GAMBLE CO COM
8,200 0000 CLAY FDN-MONTAG 516,280 47 73 7800 404,996 00 88,715 33
QUALCOMM INC
5,000 9000 CLAY FDN-HONTAG 230,356 ac¢ 4y 1200 245,600 00D 15,245 20
QUANTLM CORP DSSQ COM
4,200 9608  CLAY FUN-ARMSTRONG 85,070 28 8 4300 52,268 00 32,804 25-
RUW DATE: 22-NoV-01
TMVESTMENT DETAIL PAGE 20
CLY Goolegn $1 DCTORER 2001 Hilol
THE CLAY FOUNDATION
CONSOL IDATED PGRTFOLIOS
.
SHARES/ MARKET UNREAL 1 ZED
! SECURITY DESCRIPTION CO3T FRICE ~BAINZLOSS
i ROWME T PRICE SMALL CAP STK FD
INC COM
; §6,175 8010  CLAY FDN-STEGKER 1,206,205 #7 22 4308 1,280,023 22 §3,818 15
ST PAWL, COS INC
10,806 0000 CLAY FON-ARMSTRONG 282,092 1A 45 9000 495,720 00 213,427 2
SCHERING PLOUGH CORP COM
: 12,400 9080 CLAY FON-ARMSTRONO 464,023 T4 37 1880 441,032 o0 2,991 Ta-
SCHLUMBERGER LTD £OM
$,200 9008 CLAY FDN-MONTAO 504,364 46 A3 4200 360,204 80 5,162 46-
SEARS ROFBUCK & CO COM
11,767 0008  CLAY FDN-ARMSTROMG 487,135 72 38 7700 456,206 59 30,929 15-
. SHERWIN WILLIAMS CC COM
! 7,400 0038  CLAY FDN-ARNSTRONG 155,449 33 24 3600 180,204 09 26,814 42
)
SOLECTRON CORP
19,100 0000  CLAY FDN-ARMSTROND 126,977 32 12 3o 124,230 o0 2,747 32-
SUPERVALU TNC COM
9,000 000l CLAY FON-ARMSTRONG 137,845 2¢ 21 3%00 192,540 80 54,214 74
TJX COS INC MEW cOM
1,809 PO®  CLAY FDN-ARMSTRONG 29,748 24 33 as0p 33,809 00 4,051 74
TECH DATA CORP COM
5,200 0009 CLAY FDN-ARMSTRONG 75,675 #1 42 4900 134,448 0O 0,932 91
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CLAY FOUNDATION, INC.
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NVESTHENT DETAIL

RUN DATE 22-NOV-&1
PAGE,

1
CLY Gealooe 31 OCTOBER 2451 Mllal
THE CLAY FOUNDATION
COMSOL IDATED PORTFOLIOS
SHARES/ MARKET UMREAL 1 ZED
SECURITY DESCRIPTION £03T ERICE _OAIN/LOSS
TELLABS INC COM
15,480 0000  CLAY FDN-ARMSTRONG 188,648 74 13 4500 182,%1¢ 60 9,758 74-
TEMPLE INLAND INC COM
1,190 0000 CLAY FDN-ARMSTRONG 54,000 90 4% 1900 54,901 o0 188 14
TEMPLETON INSTL FDS INC FGN
EQUITY SER
252,645 2584 CLAY FON- TEMPLETON 5,600,513 T4 15 $300 5,443,554 a7 156,958 A87-
TORCHMARK CORP
4,480 0000 CLAY FDN-ARMSTRONG 172,955 3 37 B3 182,932 00 15,023 3~
UNION PAC CORP COM
12.400 Qadn CLAY FDN-ARMSTRONG 47,574 47 52 oloe 455,32¢ 00 7.76% 93
UNITED PARCEL SVC INC Ct B
5,300 0040 CLAY FDN-MONTAG 300,334 80 5] oone 270,300 00 30,036 00-
V F ComP cOM
2,800 ooNd CLAY FDN-ARRSTRONO 82,822 50 33 2200 3,01¢ 00 10,193 50
WACHOVIA CORP 2ND HEW COM
16,700 0000  CLAY FDN-ARMSTRONO 509,491 02 25 4000 477,420 0O 31,871 02-
WASHIRGTON MUTUAL INC COM
ly,200 2000 CLAY FDN-ARMSTROKD 687,148 22 30 1740 579,448 00 107,500 22-
WESTVACO CORP COM
4,700 0Qa% CLAY FDN-ARMSTRONO 155,196 58 24 5300 115,385 oo 39,311 58~
RUM DATE: 22-NOV~-
INVESTMENT DETAIL PAOE
CLY Godlo0e 31 OCTORER 2001 Hilol
THE CLAY FOUNDATIDN
COMSOL IDATED PORTFOLIOS
SHARES/ MARKETY UNREAL I 2ED
SECURITY DESCRIPTION 05T ERICE _NYALUE BAINLOSS
WHIRLPOOL CORP COM
2,000 gpoo CLAY FDM-ARMSTRONG 4,912 20 5y 0200 118,040 &0 23,127 s
WORLDCOM INC-WORLDCOM GROUP
4,200 oode CLAY FDN-ARMSTRONG 60,761 78 13 4500 58,490 03 &,:27) 76~
TOTAL INVESTMENTS EQUITY 45,316,167 87 44,380,354 1y 1,044,186 32
(W]
1,054,186 32
TOTAL INVESTMENT 49,157,585 Qb 61,246,780 46 1,08%,2e3 40

o 02
1,08%,203 12

al
22



Clay Foundation, Inc
550670193

DEPRECIATION SCHEDULE - FORM 990 PF

October 31, 2001

Pnior

Date Costor Depreciation Rate % or  Depreciaiton

Kind of Property Acquired Other Basis  Allowed Method Life Years For This Year
Desks, file urnuts, conf room fum FYE 88 § 35,951 $ 35,951 SL 7 3 -
Desks, chairs, tables, etc - GKVF FYE 88 23,646 23,646 SL 7 -
Desks, chairs, tables, etc FYE 89 29,313 29,313 SL 7 -
Computer equipment FYE 90 3,578 3,578 SL 5 -
Fax machine FYE 91 601 601 SL 5 -
File umits FYE 92 4,033 4,033 SL 7 -
Computer equipment FYE 93 12,327 12,327 SL 5 -

$109,449 5 109,449 $ -
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TRANSACTION REPORT

RUN DATE 22-NQV-0l

SETTLEMENT IN
usdp

PaGE 295
CLY 000l8ea FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTOBER 2001 nzsT1i
THE CLAY FQUMDATION
. CONSOLIDATED PORTFOLIOS
TRAN CODE/
EFFECTIVE/ (ORTGIMAL SHARES/PAR VALUE)
CONTRACTUAL / SHARES/PAR VALLUE ACTUAL REAL1ZED
SETTLEMENT  SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVES THENT CURRENCY GAINFLOSS IN
RasE _AMOQUNT BASE AMOUNT ~PASE _COST BASE CO3T BASE CURRENCY
s 195 4s0-
30-NOV-30 BSDT-LATE MOMEY DEPUSIT ACCT 195 &6 195 46 195 46- T
30-NOV-08
CLAY FDM-STANDISH
5 220 4b0-
30-NOV-90 BSDT-LATE MONEY DEPOSIT ASCT 226 &8 220 40 220 4o- 'ET)
30-NOV-00
CLAY FIN-TEMPLETON
s 776 330-
24-0CT-01 DBSDT-LATE MONEY DEPOSIT ACCOUN 776 39 774 39 774 3v- 0 o9
24-0CT-01 VAR RT 12/31/2099 DD G1/26/Y8
CLAY FON-ARMSTRONG
JOTAL
TRADED - SETTLED CURRENT PERICD
U S DOLLAR 14,202,471 02 £6,202,471 02 33,904,999 38- 0 0o Boa L
500 S
FORETGN [BASE VALUE? 106,759 51 106,401 47 399,788 52- 106,481 47 TR
4,186 59 3
TRADED - PENDING SETTLEMENT
US DOLLAR 40 'NT) v 00 ¢ o0 TR
RIE]
FOREIGN (BASE VALUE) ) ' 00 ') 'YT) 0 an L
[ I-1-38-1
SETTLED - TRADED PRIGR PERIOD
US DALLAR 'NT) 0 08 o 00 0 o0 0 oo L
TR
FOREIGN (BASE VALUE) o o0 T v 20 ) don T
e 00 s
RUN DATE  22-NOV-01
TRANSACTION REPORT PAGE 234
ELY G001000 FOR THE PERTOD 01 NOVEMBER 2000 THROUGH 31 OCTUBER 2081 M25711
THE CLAY FOUNDATION
CONSOL IDATED PORTFOLIOS
TRAN CODE/
EFFECTIVE/ (CRIGINAL SHARES/PAR VALUE)
CONTRACTUAL/  SHARES/PAR VALUE ACTUAL REAL1ZED
SETTLEMENT ~ SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTHENT CURRENCY QAIN/LOSS IN
—DATE BASC AMOUNT DASE AMQUNT BASE. COST RASE CURRENCY
FIXED INCOME SECURITIES
CANADIAN DOLLAR
s 38,000 900~
31-JAN-D1 HUDSONS BAY CO DERS SER D 19,935 o¢ 2 00 19,759 83- 4 o0
07-FEB~01 & 250X 164-MAR~-3003 175 23 3
(CAD/USD)
CLAY FON-PIMCO
SETTLEMENT IN 19,935 Q8- "o » 00 'y
usp
5 25,000 000~
I1-JAN-01 TIMBERWEST FOREST HLDGS BDS 16,396 72 ¢ 00 16,537 51- 0 oo
07-FEB-01 & 500X D3-MAR-2003 140 79-8
(CADSUSD)
CLAY FON-PIMCO
16,39 72- T " 00 PyT)



@ Mellon Trust™

Boston Safe Depont and Trust Company

CLY Goolodo
THE CLAY FOUNDATIOM
COMSOL IDATED PORTFOLICS

TRAN CODE/
EFFECTIVE/
CONTRACTUAL/ SHARES/PAR VAL UE
SETTLEMENT SECURITY DESCRIPTION

EURQ SURRENCTY WMIT

360,000 000-

s
21-SEP-41 GERMANY FEDERAL REPUBLIC OF

28-SEP-01 5 000X BADS 1/FERCE EUR 01°137°

(EUR/USD)
CLAY FON-PIMCO

SETTLEMENT IN
usp

3 35,000 9po-
V1-FEP-01 TREUHANDANSTALT
UB-FEB~01 & 250X 4-MAR-2004
(EUR/USD)
CLAY FIN-PIMCD

SETTLEMENT IN
usp

CLAY FOUNDATION, INC.
55-0670193
MELLON STATEMENT #1
PART IV

TRAMSACTIOM REPORT
FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTORER 2901

{ORIGINAL SHARES/PAR VALUE)

ACTUAL
TRADE DATE SETTLE DATE INVESTMENT
BASE AMDUNT —DASE CO3T
362,173 94 o oe 317,420 11-
342,173 va- ¢ o0 o 0
34,552 3 2 00 32,107 50-
34,552 98- 3 oo LT

RUN DATE 22-MOV-9l
PAGE

297
N25711
REAL1ZED
CURRENCY GAIN/LOSS IN
PASE CosST BASE CURRENCY
L] ]
24,753 83 S
LI T)
L1
2,445 43 S
L 1)

CLY Goelood
THE CLAY FOUNDATION
COMSOL IDATED PORTFOLICS

TRAN CODE/
EFFECTIVE/
CONTRACTUAL/  SHARES/PAR VALVE
SETTLEMENT SECURITY DESCRIPTION
—{LOCAL CURR/SETTLE CUSR}

5 330,000 000-
21-SEP-01 FRANCE GOVERNMENT OF BTAN
28-SEP-91 4 500X 12-JUL-2004
(EUR/USD)
CLAY FDN-PIMCO

SETTLEMENT IN
usp

-] 55,0900 990~
01-FEB-01 CENERAL MTRS ACCEP CORPM BDS
Ge-FEB-0] 5 500X 02-FEB-2005

{EUR/USD)

CLAY FIN-PIMCO

SETTLEMENT IN
usp

LS. DOLLAR

FC 340,000 000-
11-SEP-01 GERMAMY FEDERAL REPUBLIC OF
28-SEP-¢1 5 000X BD3 LIFEBOG EUR 01°137°
(E\R/USD}
CLAY FDMN-PIMCO

FC 35,000 009-
01-FEB-0] TREUHANDANSTALT
08-FEB-01 & 250X 4-MAR-Z004
(EUR/USD)
CLAY FIN-PIMCO

TRANSACTION REPORT

FOR THE PERICD 01 NOVEMBER 200% THROUGH 31 OCTORER 200l

{ORIOGINAL SHARES/PAR VALUE)

ACTUAL

TRADE DATE SETTLE DATE INVESTHENT
BASE AMQUNT _BASE COST

306,871 09 L1 209,204 30-
30&,87]1 00~ e ae 0 o0
51,452 35 o0 52,072 é8-
51,652 35- L 1) [N 1]
342,173 94 342,173 94 [ 1]
34,552 13 34,552 33 o "0

RUN DATE 22-NOV-8l

PAGE 298
H25711
REAL 1ZED
CURRENCY OAIN/LOSS IN
DASE COST BASE CURBENCY
(1]
17,464 70 §
o g0
0.00
420 33-5
o a0
9 00
* 00
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CLAY FOUNDATION, INC.
@ Mellon Trust™ 55-0670193

Boston Safe Depont and Trust Company MELLON STATEMENT #1
PART IV

RUN DATE 22-Mov-01
TRANSACTION REPORT
CLY GovloeD FOR THE PERIOD 01 ROVEMBER 2000 THROUGH 31 OCTOBRER 2001 n2sT11

THE CLAY FOUNDATION
CONSOL IDATED PORTFOLIQS

TRAN CODE/

EFFECTIVE/ (ORIOTNAL SHARES/PAR VALLE]

CONTRACTUAL/  SHARES/PAR VALUE ACTUAL REAL 1ZED
SETTLEMENT  SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTHENT CURRENCY GAIN/LOSS IN
—DATE. . LLOTAL CURR/SETTLE CURR) BASE AMOUNT DASE_AMOUNT —RASE COST

-] 55,000 D00~

13-DEC-00 COMMIT TO PUR FNMA SF MIG 53,951 56 53,951 5& 52,957 50- 0 o

L8-DEC-0¢ & QOOX 12/01/2015 1,014 06 S
CLAY FDN-PIMCO

S 55,444 Q4¢-
12-JAN-01 COMMIT 7O PUR FlMA SF WMTQ 54,351 17 54,3581 17 53.97¢ 90~ o900
22-JAN-01 & D00k 01/0L/20L¢ 389 27 5
31-JaN-01
CLAY FDN-PIMCO

3 55,008 000~
12-FEB-41 COMMIT TO PUR FMMA SF MTO §4,718 55 54,718 55 54,344 87- q o8
I5-FEB-a1 & 000X 92/01/2016 571 ¢8 S
21-FEB-01
CLAY FON-PIMCO

S 55,000 000-
14-MAR-01 COMMIT TO PUR Flma SF MTO 56,849 61 54,849 §1 54,639 06- [ ] ]
19-MAR-¢1 & 000X 03/30/2014 218 55 8
23-MAR-D1
CLAY FDN-PIMCO

S 55,000 000~
27-MAR-01 COMMIT TO MR FMNMA SF MTG 54,828 12 54,828 12 54,793 75- o a0
19-APR-81 & 000X 04/701/2014 34 37 S
02-MAY-01
CLAY FON-PIMCO

s 55,000 000~
09-MAY-01 COMMIT TO PUR FNMA SF WT0 §46,90% T7 SG,909 717 54,725 to- Q9 90
17-MAY=01l & 000X 05/01/201% 184 77 S
21-MAY-91
CLAY FIN-FIMCO

fUH DATE 22-Nov-ol
TRANSACTION REPORT PAGE 392
CLY Gaolood FOR THE PERIND 91 NOVEMBER 2009 THROUGH 31 OCTORER 2001 M25711
THE CLAY FOUMDATION

CONSOLIDATED PORTFOLIOS

EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE)

CONTRACTUAL/ SHARES/PAR VALUE ACTUAL REAL I ZED

SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE IKVESTMENT CURRENCY GAIN/LOSS IN
—LLOCAL CURR/SETTLE CURED BASE AMOUNT BASE AMOUNT —BASE COSY BASE COST

5 £5,099 ocdo-

13-JuN-0]1 COMMIT TO PUR &Iﬂl SF NTG 546,488 35 SG,48¢ 33 54,816 v4- [ 1]

la-Jum-81 & ©O09X 0870172018 124 41-5
CLAY FON-PIMCO

5 55,000 900~
1e-JUL-01 cCOMMIT TD PUR FNMA SF NTG 54,518 15 E£,5180 T5 54,587 50- o 00
19-JUL-91 & 000X 07/01/201% 68 75-3
23-JuL-01
CLAY FON-PIMCO

s 55,000 000-

13-AUG-01 COMMIT 7O PUR FNMA SF NTO E5,100 92 55,100 %8 54,432 81- L ]

1e-AUG~-8]1 & Q00X 08/91/2016 688 17 3
CLAY FON-PIMCO

s 55,000 000-
I4-5EP-01 COMIIT TO PUR FNRA SF NMTQ 55,661 72 55,481 72 54,982 81- [T
20-SEP-0]1 & 000X 09/91/2016 78 91 S

24-5EP-4Q]
CLAY FON-PINCD

s 55,000 000-

09=-HOV-gc COMMIT TO PUR I:'IHA SF nT0 52,748 24 52,948 24 52,920 31- 9 048

16-NOV-20 & Ox l1/01/2015 27 13 3
CLAY FON-PINCO

3 110,000 000-
25-0CT-40 COMAIT TO PUR FMa SF MTO 183,523 %1 103,528 %1 192,390 00 L 1]

13-NOQV-Q0 & 000X 11/91/2030 1,238 %1 3§
14-NOV=-01
CLAY FON-PINCO



- CLAY FOUNDATION, INC.
@ Mellon Trust 55-0670193

Boaton Safe Depomt and Trust Company MELLON STATEMENT #1
PART v RUN DATE  22-WOV-01
TRANSACTION REPORT PAGE 303

CLY GoOlR00 FGR THE PERIOD 91 NOVEMBER 2008 THROUGH 31 OCTORER 2001 Mm25711
THE CLAY FOUNDATION
CONSOLIDATED PORTFOL10S

CONTRACTUAL S SHARES/PAR VALUE ACTUAL REALIZED
SETTLEMENT  SECURITY DESCRIPTION TRADE DATE SETTLE DATE IMVESTMENT CURRENCY GAIN/LOSS IN
—RATE  _{LOCAL CURR/SETTLE CURR) DASE_AMRUNT RASE AMOUNT -BASE_COST RASE COST

DASE CURRENCY

5 30,000 ¢00-
25-0C7-00 COMMIT TO PUR FNMA SF MTO 248,256 25 28,256 25 27,918 715~ L 1
13-M80V-20 & 000X 1170172030 337 508

CLAY FDN-PINMCO

s 145,000 000~
D6-NOV-00 COMMIT 7O PUR FNMA SF MTO 154,565 04 154,545 04 153,450 06~ [ 1]
13-NOV-00 6 000X 11/01/2030 1,115 04 §

CLAY FON-PIMCO

S 55,000 9400-
0M-NOV-39 COMMIT TO PUR FNMA SF MTG 51,558 20 51,554 20 5l.104 37- 0 80
13-NOV-99 & 000X 11/01/2320 373 83 5

CLAY FIN-PINCO

i
\
\
\
\
|
TRAN CODE/
EFFECTIVE/ [CRIGIMAL SHARES/PAR VALUE)
3 12¢,000 0oo-

06-MNOV-00 COMMIT TO PUR FNMA SF MTO 112.,45% 12 112,453 12 111,675 a0~ L Ix 1]
12-Hw—oo & 000x 11/01/2030 778 12 3
14=-HOV-00

CLAY FIN-PI[MCOD

S 145,000 000~

14-NGV-00 COMMIT TO PUR FNMA SF MIG 154,%45 31 1564,%45 31 156,542 19~ - 1}

13-DEC-09 & 009X 12/91/203¢ 403 12 8
CLAY FON-PIMCOD

s 0,000 000-
B4-DEC-00 COMMIT TO PUR FNMA SF MTEG 85,¥50 00 85,95¢ 00 84,335 94~ o o
13-DEC-3¢ & 020X _12/01/2032 1,614 06 8
CLAY FDN-PINCD |
|

RUN DATE 22-NOV-01l
TRANSACTION REPORT PAGE Jos
CLY gooloon FOR THE PERIOD 0] NOVEMRER 2000 THROUGH 31 CCTOBRER 2001 M25711

THE CLAY FOUNDATION

CONSOLIDATED PORTFOLIOS

EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE)
CONTRACTUAL/ SHARES/PAR VALUE ACTUAL REAL 1 ZED
EMENT  SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY OAIN/LDSS IM
—{ipcal CURR/SETTLE CURR} RASE AMOUNT BASE AMOUNT —DASE COST BaSE COST BASE CURRENCY

S 55,000 003~

06-DEC-00 COMMIT TO PUR FNMA SF MTO 52,473 44 $2,473 & 51,528 12- 0 90

13-DEC-00 & 000X 12/01/20%9 %5 32 §
CLAY PFON-fIMCO

3 120,000 g00-

06-DEC-0¢ COMMIT TO PUR FMMA SF NMTG 114,525 co 114,525 04 112,35% 37~ o 00

13~-DEC-90 & 009X 12/901/203¢ 2,105 43 S
CLAY FDN-PINMCO

3 175,000 000~
05~JAN-02]1 COMMIT TC PUR FMMA SF MTO 171,638 48 171,438 &8 166,126 95- e Qo
16-JAN-01 & 000X 01/0172031 5,511 83 S
19-JAN-01]
CLAY FDN-PIMCD

k-1 175,000 Q00O~
3l-JAN-91 COMMIT TG PUR FNMA SF NTG 170,924 03 170,924 23 171,390 #2- [N 1]
12-FER=01 & 000X 02/01/2031 e 59-5
22~FER-01
CLAY FDN-PIMCO

s 310,000 000~
03~-0CT-01 COMMIT TO PUR FNMA SF MTG 314,054 &% 316,054 &% 315,182 81~ & 00
18-0CT-91 & 500X 10/01/201% 471 a8 3
26-0CT-01
CLAY FDN-PINCO

5 70,000 QD0O-
10—0CT-3] COMMIT TO PUR FNMA SF NTU 72,2% 12 72,23 72 71,728 12- [ 1)
18-0CT-01 & 500X 1070172016 508 &0 3
24-0CT-01
CLAY FIM-PIMCO



CLAY FOUN ON, INC,
@ Mellon Trust™ " 550670193

Beston Safe Depent and Trust Company MELLON STATEMENT #
PART IV
TRANSACTION REPORT RUN DATE z2-NOV-¢l
CLY G0O1000 FOR THE PERIOD g1 NOVEMBER 2000 THROUGH 31 OCTOBER 2001 Pace 35

THE CLAY FOUNDATION R25ILL
CONSOL IDATED PORTFOLIOS

TRAM CODE/
EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE)
CONTRACTUAL/ SHARES/PAR VALUE

ACTUAL REAL I ZED
SETTLEMENT  SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CLRIRENCY
-—RATE __ _(LOCAL CURR/SETTLE CURR) RASE_AMOUNT BASE AMOUNT -DASE COST

GAIN/LOSS IN
BASE CURRENCY

s 375,000 000~

10-0CT-01 COMMIT TO PUR FNMA SF MTG 386,987 42 386,982 42 383,554 49~ 2 90

18-0CT-01 & 500X 10/01/2016 3,427 713 S
26-0CT~01

CLAY FDN-PIMCO

3 375,000 090~

03-MAR-Q1 COMMIT TO PUR FNMA SF MTO 378,759 o9 378,150 00 377,402 34~ v o0

19=-MAR-01 & 590X B83/01/2014 1,347 s S
23-MAR-Q1

CLAY FDN-PIMCO

S 70,080 o000~
09-MAR~0] COMMIT 7O PUR FNMA SF MTG 70,740 o0 70,7006 0 70,350 0o~ 0 90
19-MAR~-01 & 50dXx 93/01/2016 350 08 S
23-MAR-01
CLAY FIN-PIMCO

3 Te,000 000~
1e-aPR-01 COMMIT TO PUR FNMA SF MTO 79,412 1¢ 70,492 1% 7¢,434 38- a9
19-AFR-&1 4 548X 3470172014 142 19-§
12-mAY-Q]
CLAY FDN=PIMCD

s 37%,000 000~
14=APR-01 COMMIT TO PUR FNMA SF MTQ 377,638 72 377,634 72 378,398 43- LI 1]
19-APR~-Q1 & 500X 04/91/201¢ 16l 71-5
92=RAY-01
CLAY FIn-PIMCO

3 375,000 oo~
19-MAY-3]1 COMMIT TQ PUR FNMA SF MTG 379,760 74 379,760 74 377,226 S6- o 90
17-mMay=-01 & 500X 05/¢1/2016 2,534 18 S
2] -May-0l
CLAY FIN-PIMCO

RUM DATE 22-NOV-01
TRANSALTICN REPORT PAGE 304
CLY OROl000 FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 GCTORER 2001 H25711
THE CLAY FOUNDATION
CONSOL1DATED PORTFOLIOS

EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE)

CONTRACTUAL/  SHARES/PAR VALUE ACTUAL REALIZED

SETTLEMENT  SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN
~ALOCAL CORR/SETTLE CURR) HASE AMQUNT BASE AMDUMT -BASE COST BASE COST

s 70,000 DOG-
99-MAY-91 COMMIT TO PUR FHMA SF MID Te, %32 42 70,932 42 T0,415 42 o a0
17-mMAY=01 & 500X 05/01/201% 516 80 S
2l-nay-8l
CLAY FIN-PINTO

s 70,008 000-

13-JN-21 COMMIT TO PUR FIOA S5F MTG 79,700 Q0 78,700 90 70,809 37- a9 90

18-JuN-81 & 500X 04/01/2014 1oy 37-3
CLAY FDN-PINCO

- 37%,000 00O-

13-JUN=9]1 COMMIT TO PUR FNMA SFF HMTO 378,750 00 378,75¢ 00 379,101 54~ L]}

18=-JUs-#1 & 500X 06/01/2016 351 5&-3
CLAY FUN-PINCO

E 70,000 000-
16-JUL=91 COMMIT TO PUR FNMA SF NTG 70,590 &2 70,590 42 79,546 28~ 0.00
19-JUL-#1 & 500X ¢7/01/201% 43 74 S
23-JuL-41
CLAY FIN-PIMCD

3 37%,008 D00-
16-JUL-81 COMMIT TO PUR FNWA SF NTG 378,281 25 378,281 25 372,929 Y- ¢ oo
19-JUL-41 & 500X Q7/01/201& 351 5¢ 5

23-JUL-¢)
CLAY FDN-PIMCOD

- 70,000 006~

14-AUG-91 COMMIT TO PUR hllh SF ATO 71,280 75 71,288 75 70,459 37~ L3 1]

14=-AUG-01 & 500X 0B/01/201% a0y 33 3
CLAY FON-PINCO



@ Melion Trust™

Boston Safe Deposit and Trust Company

CLY Gooloag
THE CLAY FOUWDATTON
CONSOL IDATED PORTFOL [0S

TRAN CODE/
EFFECTIVE/
CONTRACTUAL/
SETTLEMENT
—DATE

3 375,000

l&-AUG-21 COMMIT TO PUR FMMA

te~-AUG-91 & 500X 08/01/201&
CLAY FON-PINCO

s Jo,000
14-SEP-01 COMMIT TO PUR FMMA
20-SEP=-21 & 500x 99/01/201é
24-SEP=-21

CLAY FDM-PIMCO

3 375.000
14-SEP-01 COMMIT TO PUR FNMA
20-SEP=01 & 500X 0%/01/2014

24-SEP-0}
CLAY FDN-PIMCO

s 125,000

16-NOV=00 COMMIT TO PUR FNMA

13-DEC-00 & 500x 12/01/2030
CLAY FON-PIMCO

H 140,000

l14-HOV-00 COMMIT TO PUR FNMA

13-DEC-00 & 500X 12/01/243¢0
CLAY FON-PIMCD

3 45,000

lé-NOV-00 COMMIT TO PUR FlmA

13-DEC-00 & 500X 12/01/2030
CLAY FDN-PIMCO

000~
SF MTQ

008~
SF MTQ

909~
SF HMTO

909~
SF HTG

aoo-
SF MTG

460~

CLAY FOUNDATION, INC.
55-0670193
MELLON STATEMENT #1
PART IV

TRANSACTION REPORT

FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTDBER 2001

{URTGINAL SHARES/FAR VALUE)
SHARES/PAR VALUE
SECURITY DESCRIPTION

ACTUAL

TRAGE DATE SETTLE DATE INVESTMENT
RASE AMQUNT —DASE CUST

3al,914 04 381,914 @6 377,578 12-
71,892 19 71,892 19 71,093 715-
384,433 5% 384,433 59 380,974 56—
120,425 90 120,625 00 120,000 g0~
135,100 89 135,100 00 134,400 o8-
62,714 B4 82,714 84 42,400 00~

RUN DATE 22-NOV-01
P

AGE 307
H25711
REAL 1 ZED
CURRENCY GAIN/LOSS 1IN
DASE CO9T RASE CURRENCY
L]
4,335 96 §
* 00
798 44 S
L 1]
3,457 03 S
? 00
625 00 8
190
700 90 8
s 90
316 84 S

CLY Goolooo
THE CLAY FOUMDATION
CONSOL IDATED PORITOLICS

TRAN CODE/

EFFECTIVE/

CONTRACTUAL SHARES/PAR VALUE
SETTLEMENT SECURITY DESCRIPTION
—BATE

3 215,000
05-MAR-01 COMMIT TO PUR FNMA
13-MAR=9] & 500X 03/01/2031

15-MAR-D1
CLAY FON-PINCOD

] 215,008
10-APR-01 COMMIT TQ PUR FNMA
16-APR-01 & 50X 4/01/2031
180-APR-0L

CLAY FDN-PIMCD

- 215,000
03-MAY-01 COMMIT TO PUR FMma
15=-JUN-01 & 500X 08/01/2031
18-JuN-01

CLAY FON-PIMCO

s 145,900
10=-JUL-01 COMMIT TO PUR FHMA
lé=Jur-01 & 590x 07/01/2031
la=JuL-el

CLAY FDN-PINMCO

s 289.000
19=-JUL-01 COMMIT TO PUR FNMA
16=-JUL-01 & S00x ©7/01/2031
18=JuUL-01

CLAY FDM~PIMCO

3 425,000
18-AUG-91 COMMIT TO PUR FMNMA
17-SEP-91 & 500% 0%/01/2031
19-SEP-31

CLAY FON-P1MCO

009~
SF MTG

000-
SF NTQ

9ag-
SF WTG

S0~
£F WTQ

000~
5F MTO

TRANSACTION REPORT

FOR THE FERICD 01 NOVEMBER 2000 THROUGH 31 DCTOBER 200]

(ORIGINAL SHARES/PAR VALUE)

ACTUAL
TRADE DATE SETTLE DATE INVESTHENT
DASE AWQUNT BASE_ANQUNT SRASE COST
215,505 o8 213,505 o8 212,245 31~
214,1%3 75 214,193 75 213,253 12-
213,631 05 213,831 05 213,589 04~
143,323 44 143,323 &4 143,742 58~
276,702 50 276,762 50 278,315 #2-
£2%,2710 71 425,270 71 422,343 75-

RUN DATE 22-NOV-01

PAGE 308
M25711
REALIZED
CURRENCY OAIN/LOSS IN
BASE COST
[ 1]
1,259 11 &
[T
940 3 S
¢ oo
4L 9% 5
. 1]
419 l14-5
[N 1]
1,553 12-s
1)
2,72 % S



@ Mellon Trust™

Boston Safe Depent agd Trust Company

LY Goolaoo
THE CLAY FOUNDATION
CONSCOLIDATED PORTFOLICS

TRAN CulE/

EFFECTIVE/

CONTRACTUAL/ SHARES/PAR VALUE

SETTLEMENT SECURITY DESCRIPTION
A

s 300,000 900~

10-0CT-01 COMMIT TD PUR FNMA SF MTG
18-0CT-01 7 Q90X 19/491/2016
28-0CT-01

CLAY FIN-PIMCO

5 150,000 000~
10-OCT-01 COMMIT TO PUR FMMA SF MTG
18-0CT=-01 7 000X 10/91/201¢
24=0CT-01

CLAY FDN-PINCO

s 145,000 9064~
09-NCV-08 COMMIT TQ PUR FNMA 5F MTG
16-NOV-20 7 000X 11/01/2015

CLAY FDN-PIMCO

s 155,009 090~
09-K0V-00 CIT TO PUR FNMA SF MTG
lé-NOV-0 7 000x 11/01/2015

CLAY FON-PIMCO

S 235,000 000-
09-NOV=-00 COMMIT TO PUR FMMA SF MTG
1e=-NOV-90 7 004X 11/91/2015

CLAY FDu-PIMCD

s 390,000 0g0-
13-DEC-40 COMMIT TO PUR FMNMA SF MTG
18-DEC-00 7 BoOX 12/01/2015

CLAY FDN-PIMCO

CLAY FOUNDATION, INC.
55-0670193
MELLON STATEMENT #1
PART IV

TRANSACTION REPORT
FOR THE PERIOD 8] NOVEMBER 2000 THRODUGH 31 CCTORER 2001

(CRIGINAL SHARES/FAR VALUE)

ACTUAL
TRADE BATE SETTLE DATE INVESTHENT
DASE AMOUMNT BASE AMQUNT ~BASE COST
311,%2% &Y 311,92% &9 30%,753 13-
135,210 1é 135,210 14 134,103 12-
144,291 99 146,291 ¥ L45,13% 06-
154,243 14 154,243 1¢ 154,539 84~
235,77y 10 233,179 10 235,342 34-
302,273 44 302,273 44 298,406 25-

RUN DATE 22-mOV-91

PAGE 309
M25717
REAL IZED
CURRENCY GAIN/LOSS TN
BASE CUST
4 a0
2,176 56 S
0 oa
1,107 04 S
()
152 93 5
9 ao
296 8-S
000
523 26-3 |
|
|
L] ‘
5,867 1% S

CLY Qoo1090
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS

TRAM CUDE/

EFFECTIVE/

CONTRACTUAL / SHARES/PAR VALUE
SETTL SECURITY DESCRIPTION

3 235,000 000~
13-DEC-09 COMMIT TO PR FNMA S5F NTG
18-DEC-00 7T Q00X 12/91/2015

CLAY FDN-PIMCD

s 235,000 00—
12-JAN-01 COMMIT TO PUR FNMA SF NTG
22-JAN-01 7 000X #1/7401/72016
31-JAN-01

CLAY FDH~-PIMCOD

s 300,000 000~
12=JAN-01 COMMIT TO PUR FNMA SF MTG
22-JAN=01 7 900X 21/01/291¢
31-JAN-01

CLAY FDM-PIMCO

5 235,000 0p0-
06-FEB-0] COMMIT TO PUR FNMA SF NTG
I15-FEB-Q] 7 000X 02/01/2016
21-FEB-91

CLAY FDM-PFIMCO

s 500, 000 Qa0-
12-FEB-¢1 COMMIT TO PUR FNMA SF MTG
15-FEB-01 7 Q08X §2/01/201%
21-FEB-¢1

CLAY FIN-PIRCOD

s 139,000 900~
14=MAR-01 COMMIT TO PUR FNMA SF NTO
19-MAR-01 7 000X 43/01/2016
23~-MaAR~-JL

CLAY FON-PIMCD

TRANSACTION REPORT

FOR THE PERICD 01 NOVEMBER 2000 THROUGH 31 OCTORER 2081

(ORIGIMAL SHARES/PAR VALUE)

ACTUAL

TRADE DATE SETTLE DATE INVESTMENT
DASE AMOUNT Bagk COsT

236,780 8k 234,780 84 233,478 12-

238,010 94 238,310 %4 234,742 50—

303,750 90 303,750 00 302,250 00~

239,315 a2 239,315 82 237,937 50-

345,471 a7 345,471 87 303,656 25-

152,486 33 132,884 33 132,275 00~

RUW DATE 22-MOV-Ql
P

AGE 2 319 1
M25711 ‘
\
\
REALIZFD
CURRENCY GAIN/LOSS IN
Q0
5,192 74 8
L N1}
1,248 44 S
LN I
1,500 00 S
LN 1]
1,378 32 s
]
2,915 82 8
[ 38 1]
411 33 8



@ Mellon Trust™

55-0670193
Boaton Safe Depomt and Trust Company

PART IV

TRAMSACTION REPORT
CLY Goalodo
THE CLAY FOUNDATION
COMSOLIDATED PORTFOLIDS

TRAN CODE/
EFFECTIVE/
CONTRACTUAL /
SETTLEMENT
—DATE

(ORIGINAL SHARES/PAR VALUE)
SHARES/PAR VALUE ACTUAL
SECIRITY DESCRIPTION TRADE DATE SETTLE DATE

c BASE AMOUMT BASE AMOUNT
s 300,909 0490-
14-MAR-81 COMMIT TO PUR FNMA SF MTG
19-MAR-01 7 000% 03/01/2016
23-MAR~-01

306,19% 23 366,199 23

CLAY FDN-PINMCD
s 130,00 004~
14-APR=0]1 COPMIT TO PUR FlMA SF
19-APR-01 T 000% 04/01/291%
02-MAY=-01

CLAY FDN-PINCOD
1 309,000 000~
16-APR-8]1 COMMIT TO PUR FNMA SF MTG
19-APR-41 7 900X Q04/01/241%

02-MAY-01
CLAY FON-PIMCO

132,407 03 152,407 03

385,556 &9 305,554 &Y

S 300,080 000~
@9-MAY-01 COMMIT TO PUR FNMA SF NTO
17-MAY-01 T 900X 05/01/201¢

21 -MAY=01

307,253 91 367,253 91

€LAY FDN-PIMCO

S 130,000.000-
H¥-MAY-21 COMMIT TO PUR FNMA SF MTG
17-mAY-8l 7 000X 05/01/20!6

21 -MAY-21

133,143 3¢ 133,143 3

CLAY FODN-PIMCT

S 134,800 900-
13=JUN=-#1 COMMIT TO PUR FNMA SF MTD
18=JUN=01 7 000X 04/01,2016

CLAY FON-PIMCO

135,087 59 133,087 50

CLAY FOUNDATION, INC.

MELLON STATEMENT #1

FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 QCTOBER 2001

INVESTHENT
BASE COST

305,250 00~

132,600 Q0-

386,000 0O-

305,548 75~

132,315 é2-

132,945 62~

RUN DATE 22-NOV-01

PAGE L1 )
H25711
REALIIED
CURRENCY GAIN/LOSS IN
9 00
4% 23 5
L1
192 97-5
[N 1]
445 31-3
q oo
1,%10 1¢ §
.00
827 14 S
e n
121 88 s

ANSACTION REPORT
€LY Goolodno
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS

{ORIGINAL SHARES/PAR VALUE)
SHARES/PAR VALUE ACTUAL
SETTLEMENT  SECURITY DESCRIPTION TRADE BATE SETTLE DATE
DASE AMQIRET

S J00,000 o000-
15-JUN-01 COMMIT TO PUR FNMA SF MTG
18-JimM-4L 7 000X 04/01/2014

CLAY FDN~-PIMCOD

306,890 42 306,090 &2

H 134,008 DOO-
16-JUL-01 COMMIT TO PUR FNMA SF MTO
13-JUL-01 7 Q40X 97/25/2014
23-J0-91

132,88% &5 132,889 45

CLAY FUN-PINCO

2 300,000 0CO-
16-JU-01 COMMIT TO PUR FNMA SF MTO
19-JUL-E1 7 o00x 071/25/201%
23-JUL-01

306,574 22 306,574 22

CLAY FON-PLMCD

5 390,000 ¢00-
13-Alx3-01 COMMIT TO PUR FNMA SF NTO
14-AUG-01 7 Q00X 08/01/201é

CLAY FIN-PINMCO

308,929 5% 308,929 &%

5 130,000 000-
14-AUG-01 COMMIT TC PUR FNMA SF WMTO
16-AUG-91 7 poOX 08/01/2018

CLAY FON-PIMCO

133,991 41 133,941 41

S 389,000 000~
16-SEP-01 COMMIT TO PUR FHAA SF WID
20-SEP-01 7 sa0X 09/01/2014
24-SEP-01

318,842 37 3186,042.47

CLAY FIN-PIMCO

TR
FOR THE PERIOD 41 NOVEWMRER 2000 THROUGH 31 OCTOAER 2001

INVESTHMENT
—DASE_LOST

306,263 75-

152,843 75-

346,375 Q0-

306,093 75-

132,681 25-

3t8,250 00-

RUN DATE 22-NOV-01
PAGE 32
M25711

REALIZED
GAIN/LOSS [N

CURRENCY

¢ 00
&6 87 S

9 00
45 70 3

4 20
199 22 8

g 00
2,835 %4 §

9 00
1,310 16 3

LI
1,792 97 §



@ Mellon Trust™

Boston Sale Depoait and Trust Company

UMDATION

CLY Goaloed
THE CLAY FO
. CONSOLIDATED PORTFOLIOS

TRAN CODE/
EFFECTIVE/
CONTRACTUAL
SETTL

s

14-SEP-01
20-SEP-0l
24-SEP-01

s
e4-DEC-00
13-DEC- %0

CLAY FOUNDATION, INC.

(ORIGINAL SHARES/PAR VALUE)
/ SHARES/PAR VALUE
SECURITY DESCRIPTION

130,000

COMmIT TO PUR FNMA SF

7 000X 899/01/2016
CLAY FDM-PIMCO
205,080

COMMIT TD PUR FMMA SF

T 000X 12/01/2030
CLAY FDN-PIMCOD

155, og9¢

]
96-DEC-00 COMMIT TO PUR FWMa

13-DEC-40

3
0é-DEC-0Q0
13-pEC-900

S
04-DEC-00 COMMIT TO PUR

13-DEC-00

s

7 oeox 13/81/2039
CLAY FON-PIMCO

75,000

COMMIT TO PUR FNMA

7 000X 12/01/20380
CLAY FDN-PIMCD

160,080

FHrA

7 Q00k 12/91/293¢0
CLAY FDN-PIMCO

30,000

04-DEC-00 COMMIT TQ PUR FNMA

13-pEC-00

7 go0x 1270172030

CLAY FDN-PIMCD

55,000

3
O8-DEC-¢0 COMMIT TO PUR FNMA

13-DEC-0¢

7 000x 1270172030

CLAY FDN-PIRCD

o0~
ATG

Qo0-
HIG

Qee-
SF W70

0Q0=-
SF MTO

900~
SF WMTQ

990=-
SF WMTQ

aed-
5F wT0

55-0670193
MELLON STATEMENT #1
PART IV
TRANSACTION REPORT
FOR THE PERIOD 01 NOVEMBER 2990 THROUGH 31 OCTOBER 2001

AcTuAL
TRADE DATE SETTLE DATE INVESTIENT
DASE AMOUNT _BASE COST
134,431 25 134,431 28 133, 6%6.07-
203,702 73 203,702 73 201,768 83-
154,019 14 154,019 14 152,53 72-
74,525 39 74,525 39 73,875 20-
150,387 50 158,987 59 154,634 87+
29,813 15 29,810 1 29,362 50-
54,654.77 56,434 77 53,831 25-

RUN DATE 22-NGV-01

PAGE 3
M25711
REAL TZED
CURRENCY GATN/LOSS IN
BASE_COST
L1
734 30 3
e 00
1,953 30 S
[ 1}
1,482 42 3
o 02
as50 1% 3
[ 1]
2,353 13 3
4 oo
647 66 5
L
ags 52 5

CLY Gool10090
THE CLAY FQ

UNDATION

COMSOL IDATED PORTFOLICS

TRAN CODE/
EFFECTIVE/
CONTRACTUAL

s
08-DEC-04
13-DEC-9¢

]
#9=ROV-00
14-HOV-00

5
I3-DEC~-09
18-DEC-39

S

12-JaN-01
22-JaN-0]
31-JaN-91

s

87-FEBR-¢1
15-FEB-%1
21-FEB-01

3
94-DEC~-90

. 13-DEC-49

/ SMARES/PAR VALUE
SECURITY DESCRIPTION

140,000
COMMIT TO PUR FNMA
7 000X 12/01/203¢
TLAY FDH-PINCO

145, 000
COMMIT TO PUR FNMA
7 500x 1170172015
CLAY FDN-PINCOD

145,000

COMMIT TO PUR FMMA SF

7 500x 12/01/72015
CLAY FON-PIMCD

145,000
COMMIT TO PUR FRMA
T 500% 0170172016

CLAY FON-PIMCO

145,000
COMMIT TO PUR FNMA
7 500X $2/01/201¢

CLAY FDN-PIMCD

25,000
COMMIT TO PUR FNMA
7 S00X 12/R1/2030
CLAY FON-PIMCO

gGo-
SF MT0

ap0-
SIMNGLE

200~
uTo

090~
5 KO

8e0-
SF MTO

(ORIGINAL SHARES/PAR VALUE)

TRADE DATE
DASE AMOUNT

159,114 0s
146,240 43
147,594 14

148,448 75

14%,108 72

25,241 21

TRANSACTION REPORT
FOR THE PERIDD ¢1 NOVEMBER 2000 THROUGH 31 CCTDBER 2001

ACTUAL
SETTLE DATE
DASE AMOUNT

139,114 06

146,248 &3

147,5%4 14

168,443 75

149,108 78

15,24] 21

INVESTHENT
—BaASE CUST

157,489 84~

144,042 19-

144,132 81~

147,537 Sa-

148,353 12~

25,132 81~

RUN DATE 22-Nav-0l1

PAGE 314
25711
REAL I ZED
CURRENCY GAIN/LOSS 1w
RASE COST BASE_CURRENCY
s 00
1,626 22 8
0 00
198 24 S
9 00
1,461 33 5
¢ 00
%04 25 S
100
747 44 S
L 1]
18 40 3



CLAY FOUNDATION, INC.
@ Melion Trust™ 55.0670193

MELLON STATEMENT #1
PART IV

TRANSACTION REPORT

Boston Safe Deposit and Trust Company

CLY Goolood FOR THE PERIOD Q1 NOVEMRER 2000 THROUGH 31 OCTORER 2041

THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS

EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE)

CONTRACTUAL / SHARES/PAR VALUE ACTUAL
SETTLEMENT  SECURITY DESCRIPTION TRADE DATE SETTLE DATE
—DATE __ _(LQcsl CURR/SETTLE CURR) BaSE_AMQINT BASE AMQUNT

-1 50,000 goo-
U6-DEC~-00 COMMIT TO PUR FNMA SF MTG 54,482 42 50,442 42
13-DEC-00 7 5002 12/01/2034

CLAY FDN-PINCO

s 40,4400 goo-
G6-DEC-C0 COMMIT TO PUR FNMA SF MTO 90,848 56 90,068 3%
15-DEC-08 7 500X §2/01/2030

CLAY FDN-PIMCO

S 80,000 0Q0-
96-0EC-00 COMMIT TO PUR FNMA SF WMTG a8,744 88 80,744 A8
13=DEC-90 7 500% 12/01/2030

CLAY FON-PIMCO

s 40,000 goo-
06-DEC-40 COMMIT TO PUR FNMA SF MTO 40,385 14 40,385 74
15-DEC-49 7 500X 12/01/2030

CLAY FON-PINCO

5 265,000 900~
04-DEC-08 COMMIT TO PR FNMA SF MTQ 247,563 87 267,363 &7
13-DEC-00 7T 500x 12/01/2030

CLAY FDN-PIMCO

s 69,000 200~
26-DEC-00 COMMIT TO PUR FNMA SF MTO 60,578 11 60,578 71
13-DEC-00 7 500X 12/61/203¢

CLAY FDN-PIMCO

3 415,000 g00-
14=MAY=-01 COMMIT TO PUR FNMA SF MTG 423,762 01 €23,762 01
le-MAY-01 T 500X Q5/01/203]
30-MAY=-01
CLAY FDN-PIMCO

INVESTHENT
-BASE COST

50,131 25-
0,225 00~
80,193 75~
40,0%% 75-
244,464 16~
59,850 00~

425,851

7=

CURRENCY

RUN DATE 22-NOV-101

PACE
m25711

REALIZED

315

GAIN/LOSS IN

151

43

292

2,89

TRAMSACTION REPORT

CLY Gaplogdg FOoR THE PERIOD 0] NOVEMBER 2900 THROUGH 3) DCTOBER 2z401

THE CLAY FOUNDAT]ON
COMSOL IDATED PORTFOLIGS

TRAN CODE/

EFFECTIVE/ (DRIGINAL SHARES/PAR WALUE}

CONTRACTUAL / SHARES/PAR VALUE ACTUAL

SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE
BASE AMOUNT DASE AMDUNT

1) 525,900 000~
14~MAY=-01 COMMIT TO PUR FNMA SF MTOD 633,373 14 433,973 14
le~MAY-Q1 7 S5qoX 05/01/2051

J0~MAY~-0]
CLAY FDN-PIMCOD

H 50,000 480~
07-NOV-00 COMMIT TO PUR FNMA SF MTG 50,630 8 50,630 86
13-KOV-00 & 00X 11/01/2030

14=NOY-30
CLAY FDN-PIMCO

3 110,000 990-
07=-NDV=-00 COMMIT TU PLR FHMA SF MTG 111,353 52 111,353 52
13-NDV-00 8 G0X 11/91/2039
l&-NOV-00
CLAY FON-PIMCD

s 119,000 g9~
29=NOV-00 COMMIT TG PUR FMHA SF MTG 111,944 48 111,944 48
13-DEC-%0 & 000X 12/01/2038

CLAY FON-PINCO

5 50,000 QpO-
2%-NOV-t0 COMMIT TO PUR FNMA SF MTQ 50,0806 77 59,084 77
}3-DEC~-G0 8 pOOY 12/01/2039

CLAY FDM-PIMCO

S 50,098 090~
11-JAN-01 CcoMMIT TO PUR FNMA SF MTQ 51,653 12 51,453 12
16-JAN-01 6 000X &1/01/203]
19-JAN-0]
CLAY FON-PIMCO

INVESTHENT
RASE COST

633,400 39-

50,484 37-

111,045 62~

il1,255 12~

59,542 50-

50,828 12-

CURRENTY
DASE COST

PAGE
M25711

REAL 1 ZED

17 s

138

1% 5

8l 5

"N s

16-3

RUN DATE 22-NOV~-01

3lé

GAIN/LO3S IN

572

148

287

3

322

25

5 %

170 3

s

27 8



CLAY FOUNDATION, INC.

@ Mellon Trust™ 55-0670193

Boston Safe Depont and Trust Company MELLON STATEMENT #1
PART IV
RUN DATE 22-NOV-01
TRANSACTIOH REPORT PAGE 317
cLY GO2006 FOR THE PERIOD 81 NOVEMBER 200¢ THROUGH 31 OCTOBER 2001 M25711
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS
TRAN CODE/
EFFECTIVE/ (ORIGINAL SHARES/PAR VALLUE)
CONTRACTUAL # SHARES /PAR VALUE ACTUAL REALIZED
SETTL SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN
BASE AMQUNT BDASE AMOUNT ~RASE _COST RASE COST
s 1le,080 bOO-
11-JAN-01 COMMIT TO PUR FlmA SF MTO 113,261 13 113,261 33 111,821 &7- o 0%
l4-JAaN-91 B 0eox 0L/01/2031 1,45 & S
19-JAN-101
CLAY FDN-PIMCD
5 30,000 0c0-
12-0CT-094 COMMIT TO PUR FMMA S5F MTG 30,656 25 30,456 25 39,656 25- [ 1]
13-NOV-00 8 S80X 1170172030
14—NOV~- 00
CLAY FIN-PIMCD
s 455,000 000-
13-0CT-00 COMMIT TO PUR FNMA SF NTG 465,775 3% 464,775 3% 444,953 12~ [ -1 ]
13-NOV-00 8 500X 11/01/2030 177 73-%
14~-NOV-00
CLAY FON-PIMCD
3 120,000 Be0-
15-FEB-01 COMMIT TD PUR GNMA [[ SF MTG 116,525 09 116,325 o8 117,018 75- ¢ a0
20-FEB-81 & 000X 02/20/2031 493 75-8
22-FEB~-01
CLAY FIN=-PIMCO
s 120,700 Do0-
14~-MAR~-01 COMMIT TO PUR GMMA [l SF WMIG 117,787 58 117,187 50 116,212 508~ a
22-MAR~01 & 0QOX 83/20/2031 1,575 00 8
26-MAR-01
CLAY FDN-PIMCD
s 120,000 GO0~
27-MAR-01 COMMIT TO PUR GNMA ]l SF MG 117,465 42 117,485 82 117,675 go- [ 1]
gg-hn-ol b 000 04/20/2031 * 38-5
-MaY-0

CLAY FDN-PINCO

RUN DATE 22-NOWV=-91
TRANSACTION REPORT PAGE L31.]
CLY apualepo FOR THE PERIGD 01 NOVEMBER 2000 THROUGH 31 OCTORER 2001 m2s711
THE CLAY FOUNDATION

CONSOL IDATER PORTFOLICS

TRAN CODE/

EFFECTIVES (DRIOIMAL SHARES/PAR VALUE)

CONTRACTUAL/  SHARES/PAR VALUE REAL1ZED
SETTLEMENT

ACTUAL
SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN
-—DATE BASE AMOUNT RASE_AMQUNT -BASE COST PASE CUST

5 129,000 000-
13-JUN=-01 COMMIT TO PUR GhMA 1II SF WTO 117,412 50 117,412 S0 116,100 00- 0.4
20-JUN-01 & 000X f86/20/2831 1,312 50 8
29-JUN-01
CLAY FIN-PINMCD

s 65,000 000~
14-FEB-01 COMMIT TO PUR é‘NHA II SF MTO 64,553 12 $4,553 12 4,543 28~ 0 0
20-FEB-061 & 500k 02/29/2931 10 16-8

CLAY FUN-PIMCD

s 125,000 600~
15-FEB-01 COMMIT TO PUR GMMA II SF MTG 123,589 98 123,583 93 123,906 25- o o0
20-FEB-01 & 500X 02/20/2051 522 27-%

CLAY FDN-PINCO

3 125,000 300~
15-MAR-01 COMMIT 7O PUR GNMA I1 SF MTG 124,995 11 124,995 11 123,437 50- 0.00
22-MAR-U1 & 500X 93/20/2831 1,557 41 §

CLAY FDN-PIMCO

1 65,000 000~

16-APR-01 COMMIT TO PUR GNMA [I SF MTO 4,692 1% 4,492 19 e, 390 62~ v e

23-APR-01 & 500X 0&/20/203) 181 57 S
02-MAY-0]1

CLAY FON-PIMCO
5 125,000 000~
1¢-APR-0]1 COMMIT TO PUR GMMA [1 SF MTQ 124,057 &l 124,057 41 126,843 75- ¢ 00

23-APR-0] & 500X 04/20/203) 788 14-5
02-Mav-01
CLAY FDN-PIRCC



" CLAY FOUNDATION, INC.
@ Mellon Trust 55-0670193

Boston Safe Deposit and Trust Company MELLON STATEMENT #1
PART IV

RUN DATE 22-WOV-01
TRANSACTION REPORT

CLY Gaolooe FOR THE PERIOD 41 NOVEMBER 2008 THROWH 31 OCTOBER 2001 M25711
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS

TRAN CODE/

EFFECTIVE/ (CRIGINAL SHARES/PAR VALUE)

CONMTRACTUAL / SHARES/PAR VALLE ACTUAL REALIZED
SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIM/LOSS IN
—PaTE _ _{LOCM, CURR/SETTLE CURR) BASE AMOUNT BASE AMOUMT BASE CUST

] 125, 400 Qoo-
L17-HAY-9] CoMMIT TO PR Gama II SF WTO 123,857 41 125,857 42 123,867 19- o 00
21-maY-0]1 & 500X 95/15/2031 ¥ 77-8
CLAY FDN-PINCO
s 130,000 000-
21-MAY-01 COMMIT TO PUR GNmA 11 SF MTG 130,121 &7 130,121 82 128,862 58~ 9 90
20-JUN-01 & 500x 94/20/2031 1,259 372 s
29-JUN-01

CLAY FIN-PIMCO

5 125,000 000-
14-JUN-01 COMMIT TO PUR GNMA I1 SF M7 125,117 1Y 125,117 19 123,593 715- 000
20-JUN-¢1 4 500X 06/20/2031 1,523 44 §
29-JUN-81
CLAY FDN-PIMCO

s 65,000 000-
15-JUN-91 COMMIT TO PUR GNMA 1L SF MTO 65,081 25 $5.08]1 25 64,329 69~ 9 e
20-JUN-0L & 500X 06/20/2031 751 56 3
29-JuN-9l
CLAY FON-PIMCD

s 125,000 000-

15-AUQ-01 COMMIT TO PUR GMMA [I SF MTO 125,820 31 125,820 31 126,921 87- o 00

21-AU0-01 & 500% 08/20/2031 898 44 3§
CLAY FDN-PLRCOD

s 150,000 Q00-

15-AU0-01 COMMIT TO PUR GNMA Il SF MTO 138,853 12 130,853 12 130,142 50~ o 00

21-AUG-01 & 500X 08/20/2031 % bz s
CLAY FIN-PIMCO

RUN DATE 22-WNOV-01
TRANSACTION REPORT PAGE 329
€LY Gaalooo FOR THE PERIOD 01 NQVEMBER 2000 THROUGH 31 OCTOBER 20401 m2s5711
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS

EFFECTIVE/ [ORTOINAL SHARES/PAR VALUE)

CONTRACTUAL/ SHARES/PAR VALUE ACTUAL SEAL IZED

SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT :?;E_nﬁlm OATN/LOSS IN
~ALocAL CURR/SETTLE CURR] BASE AHQUNT BASE AMQUNT —RASE COST

5 5,000 aoo-

15-aU0-91 COMMIT TO PUR GNMA I1 SF NTG 5,426 54 85,6426 58 64,979 49- o 00

21-AuUR-0f & 500X 04/20/2031 &40 87 %
CLAY FON-PIMCO

k) 120,000 990~

17-MAY-01 COMMIT TO PUR GMMA T SF 116,343 75 116,343 75 117,575 00- L1 ]

21-MAY-01 & 000X 05/15/2931 1,431 25-3
CLAY FON-PIMCO

s 65,000 000~

17-MAY-01 COmMIT TO PUR GHMA [ SF NTG 64,456 B0 o4,4464 A0 84,34 62- [ 1]

2]-PMAY-01 & SO0éx 05/15/2014 76 18 8
CLAY FON-PIMCO

3 125,000 000-
Lé-JAN-01 COMMIT TO PUR GNMA SF MTG 123,945 3} 123,945 31 123,554 69~ 0 o
25-JAM-01 & 500x 0171572031 390 $2 3

24— JAN-01
CLAY FDN-PIMCO

s 125,000 009~
15-JUM-01 COPmMIT TO PUR GNMA SF MTG 125,170 90 125,170 %0 124,804 69~ Q00
24-JUL-01 & 594X 07/15/2031 sk 21 5
25-JuL-01
CLAY FOM-PIMCO

5 65,000 o#0-
19-JUL-81 COMMIT TO PUR GNMA 3F MTG 65,109 12 45,109 12 64,418 75~ 0 90

26-JUL-01 4 S00X 07/15/2031 1%0 43 s
25-Ju -61
CLAY FDN-PIMCD



@ Mellon Trust™

Boston Safe Depomt sod Trust Company

CLY GO0l0dn
THE CLAY FOUMDATION
CONSOL IDATED PORTFOLICS

SHARES/PAR VALUE

SETTLEMENT SECURITY DESCRIPTION

-] 134,000
20-JiR+41 COMMIT TO PUR GhMa
24-JU0L-491 & 500X 07/15/2031
25-JuUL-41

CLAY FOM-PIMCO
3 130,000
19-SEP-Q1 COMMIT TO PUR GMNMA
24-SEP-81 & 500k 09/15/2031
25-SEP-11

CLAY FON-PIMCO

45,000

S
19-SEP-01 COMMIT TO PUR GNMA I

264-SEP-8] & 520% 99/15/2031
i5-5EP-11
CLAY FDN-PIMCOD

s 125,000
19-5EP-01 COMMIT TO PUR GNMA
24-SEP-01 & 500X 09/1572931

25-SEP- 0]
CLAY FTN-PIMCO

s 225,000
25-0CT-00 COMMIT TO PUR ONMA
20-NOV-06 8 000X 11/15/2030
21-NOV-00
CLAY FDM=-PIMCO

3 145,000
26-aCT-0¢ COMMIT TO PUR GNMA
20-NOV-40 & 000X 1171572030

21-NDV-20
CLAY FDM=PINCO

00e-
sF K1G

000~
I SF MTG

000-
SF HTG

q900-
1 sF MTu

ooo-
SF MTO

Go9-
SF n1G

CLAY FOUNDATION, INC

MELLON STATEMENT #1

(ORIGINAL SHARES/PAR VALUE}
TRADE DATE
DASE AMOUNT

130,421 48

132,198 83

5,081 64

127,231 &5

229,289 G4

147,673 44

55-0670193

PART IV

TRANSACTION REPORT

ACTUAL
SETTLE DATE
DASE AMOUNT

130,421 45

132,198 83

66,081 64

127,231 45

229,289 o%

147,473 44

FOR THE PERIOD 0l NOVEMEER 2000 THROUGH 31 OCTORER 2001

INVESTMENT
-PASE COST

12%,7%6 &7-

130,528 12-

05,264 06-

125,507 8l-

229,218 75~

167,673 44~

RUN DATE 22-MOV-41

PAGE 321
MZ5711
REAL ITED
CURRENTY GAIN/LOSS IN
BASE COST
L 1]
424 61 3
L 1]
1,470 71 S
[
a17 58 S
[ 1]
1,723 646 S
o oo
7031 8
0.90

CLY Gooleod
THE CLAY FOUNDATION
CONSOLIDATED POURTFULIOS

TRAN CODE/
EFFECTIVE/
CONTRACTUAL /S
SETT

SHARES/PAR VALUE

LEMENT SECURITY DESCRIPTION

S 95,000
14-NOV-00 COMMIT TO PUR
20-WOV-00 8 990X L1/15/2030
21-NoV-a¢0

CLAY FDN-PIMCD

s 0,000
l14-NOV-90 COMNIT TO PUR
20-NOV-60 & 000X 1171572030
21-WOV=-30

CLAY FIN-PIMCO

s 85, 300
14=-NOV-00 COMMIT TD PUR GNMA
29-NOV-9% 8 000X 11/15/2030
21-NOV-90

CLAY FDM-PIMCOD

S 40,000
14=-NDV=-00 COMMIT TO PUR GNMA
20-NOV=-00 8 900X 11/15/2030

Z1-NGV-00
CLAY FDN-PIMCO

3 40,000

21-HOV-8¢  COMMIT TO PUR GMMA

20-DEC-80 & poOX 12715/20%0
CLAY FON-PLMCT

s a5,%00

21-NOV-00 COMMIT TO PUR Ghoma

29-DEC-00 & d00Xx 12/15/2030
CLAY FON-PINCO

GMMA SF MTO

GHMA 5F MTG

goo-
SF MTG

900-
5F MT0

ogo-
sF mto

(CRIGINAL SHARES/PAR VALLUE)
TRADE DATE
BASE AMOUNT

94,773 a3

50,949 22

86,413 &7

40,759 37

40,762 50

86,593 75

TRANSACTION REPORT

ACTUAL
SETTLE DATE
BASE AMOUNT

96,773 a3

50,949 22

86,613 67

40,75% 37

49,762 50

86,5%3 75

FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTORER 2041

INVESTMENT
—DASE COUST

96,751 56~

50,92) ar-

86,593 75-

40,762 50-

40,725.00~

86,540 62~

RUN DATE 22-NDV~-01
PAGE 322
M25711

REALIIED
GAIN/LOSS [N

CURRENCY

¢ a0
2278

LI 1]
27 35 5

& 90
19 32 5

L 1]
3 13-%

0 no
37 50 8%

o e
55 13 §



@) Melion Trust™

Boston Safe Deposit and Trust Company

CLY G0o1000
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS

SHARES/PAR VALUE
SECURITY DESCRIPTION
0

s 50,800 800~
21-NQV-00 COMMIT TO PUR GNMA SF MTD
20-DEC-99 & 00k 12/15/2050

CLAY FDM-PINCOD

5 95,000 QQO-~
21-NOV=-09 COMMIT TO PUR GNMA SF MTG
20-DEC-30 & 000X 12/15/2030

CLAY FON-PIMCO

s 180,900 903~
25-0CT-9% COMMIT TO PR FHLMC SF MTG
13=NOQV=-00 & 0¢0x L1/91/203%
14=NOV=-00

CLAY FDN-PIMCO

s 19,000 g00-
04-NOV-08 COMMIT TQ PUR FHLMC SF MT0
13-MOV-09 6 09ax 1170172030
14-MOV-09

CLAY FDN-PIMCO

s 55,000 pQo-
14-SEP-01 COMMIT TO PUR FHLMC SF MTG
17=-SEP-01 & 000X 99/01/20M
19-SEP=01

CLAY FDN-PIMCO

s 200,080 Q00—
14-5EP-01 COMMIT TO PUR FHLMC SF MTG
17-SEP-01 & 000X 09/01/2031
1%-SEP-01

CLAY FIM-PIMCO

CLAY FOUNDATION, INC.
§5-0670193
MELLON STATEMENT #1
PART IV

TRAMSACTION REPORT

FOR THE PERIOD 01 NOVEMBER 2¢0¢ THROUGH 31 OCTOBER 2001

(GRIGIMAL SHARES/PAR VALUE)

ACTUAL
TRADE DATE SETTLE DATE
BASE AMQUNT DASE AMDUNT
50,945 131 50,%45 1]
6,788 &7 46,788 &7
169,621 87 169,621 &7
84,283 59 44,283 5%
54,486 52 5&, 486 52
198,562 5¢ 138,562 50

INVESTMENT
-~BASE_CQST

50,906 25-
96,692 19-

167,751 53~

83,86] 72-

55,423 05~

194,245 2-

CURRENCY

RUN DATE 22-NDV-01
PAGE 323
M25711

REAL I ZED
GAIN/LOSS IN
BASE _CURRENCY

59 0k S
9% 48 5

1,870 34 5

%21 87 S

1.063 47 S

4,29 88 S

€LY Qoolooe
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS

TRAN CODE/

EFFECTIVE/

CONTRACTUAL 7 SHARES/PAR VALUE
SETTLEMENT SECURITY DESCRIPTION
—DaTE

s 90,008 000~
1lé-SEP-01 COMMIT TO PUR FHLMC SF MTG
17-SEP-01 4 000X 0%/91/203]
19-SEP-91

CLAY FON-PIMCO

5 355,000 000~
04-OCT-01 COMMIT TO PUR FHLMC SF NTG
15-0CT-41 & 50% 10/01,2031

CLAY FON-PIMCO

s 140,800 000
06-NOV-00 COMMIT TO PUR FHLMC SF MTG
13-NOV-00 & 500X 11/01/2030
14-NOV-00

CLAY FDMN-PIMCO

s 45,000 000~
046-NOV-00 COMMIT TO PUR FHLMC SF MIG
13-HOV-00 & 500k 11/901/2030
l14-pov-00

CLAY FON-PINCO

s 125,009 0d0-
06-NOV-00 COMMIT TO PUR FHLMC SF NTG
13-HOV-99 & 500% 15/01/2038
14-Hov-g9

CLAY FDN-PIMCO

3 215,000 009~
06-AUG-4] COMMIT TO PUR FHLMC SF MI0
13-AUG-01 & 500% 08/01/2031

CLAY FOIN-PIMCO

TRAMSACTION REPORT

(ORIGIMAL SHARES/PAR VALUE)

ACTUAL
TRADE DATE SETTLE DATE
BAST AMQUNT
89,128 12 8%,128 12
562,599 22 362,599 22
134,440 14 134,460 16
62,427 93 62,427 13
120,053 71 120,353 71
214,470 %0 214,470 10

FOR THE PERIOD 01 MOVEMBER 2000 THROUGH 31 OCTORER 2001

INVES TMENT
~BASE COST

87,358 a5-

157,856 b4-

154,802 81~

42,252 73-

117,746 0%-

212,077 35-

CLURRENCY

RUN DATE 22-NOV-01

REAL I ZED
BAIN/LOSS IN
BASE CURRENCY

1.771 87 S

4,742 58 §

3?1 35S

115 20§

307 62 S

2,393 55 %



@) Mellon Trust™

Boaton Safe Deposit and Trust Company

CLY Godaleae
THE CLAY FOUNDATION
COMSOL IDATED PORTFOLIDS

TRAN CODE/

EFFECTIVE/

CONTRACTUAL / SHARES/PAR VALUE
SETTLEMENT SECURI[TY DESCRIPTION
——DATE

s 425,090 900~
Pe-AUG-01 COMMIT TO PUR FHLMC SF NTO
13-AUG-01 & 500X 08/91/2031

CLAY FDN-FINCD

s 215,000 000~
07-SEP-01 COMMIT TO PIR FHLMC SF MTG
17-SEP-01 & 500% 49/901/2031

19-3EP-01L
CLAY FOM-PIMCO

S 169,000 #90-
04-NOV-00 COMMIT TO PUR FHLMC SF MG
13=-80V=09 7 000X L1/81/2939
146-NOV-04

CLAY FIN-PIMCO

5 55,000 900~
16-KOV-08 COMMIT TO PUR FHLMC 5F MTQ
13-KOv-04¢ 7 ooex 1llrs01/2030
14«N0V-00

CLAY FDN-PIMCO

H 30,000 goa-
06=NOV-=00 COMMIT TO PUR FHLMC SF MTG
13-NOV-00 7 0903 11/91/2030
14-NOV-00

CLAY FDN-PIMCD

3 25,000 000-
07-MOV-00 COMMIT TO PUR FHLMC S5F
13-MO¥-00 7 500X% 11/01/2030%
l4-KOV-09

CLAY FDn-PIMCO

CLAY FOUNDATION, INC
55-0670193
MELLON STATEMENT #1
PART IV

TRANSACTION REPURT

(ORIGINAL SHARES/PAR VALUE)

ACTUAL

TRATE DATE SETTLE DATE

RASE AMOUNT RASE AMQUNT
R23,472 &4 425,472 &6
216,968 &4 216,968 44
156,708 25 156,706 25
53,9902 15 £%,902 15
29,382 42 29,382 42
26,%41 91 24,961 71

FOR THE PERIOD 91 WOVEMBER 2000 THROUGH 3] OCTORER 2001

INVESTMENT
—RASE COST

418,853 12-

113,457 81-

156,150 00=

53,476 58~

29,287 50-

24,978 52-

RUM DATE  22-NOV-41

325
M25711
REAL ITED
CURRENCY GAIN/LOSS IN
BASE CURRENCY
L 1 ]
4,619 54 3
v g
3,090 43 S
o e
558 25 5
LN 1
225 59 3
L]}
%% 92 5
0 %
14 41-5

CLY Go0l000
THE CLAY FOUNDATION
CONSOL IDATED PORTFOLICS

TRAN CODE/

EFFECTIVE/

CONTRACTUAL / SHARES/PAR VAL UE
SETTLEMENT SECURITY DESCRIPTICN

S 35,000 Q00-
07-NOV-00 COMMIT TO PUR FHLMC SF
13-M0V-90 7 500% 1170172030

14=-NOV-00
CLAY FION-PIMCO

s 245,000 090~
l11-JaN-01 COMMIT TO PUR FHLMC SF
14-JAN-01 7 588X 01/41/2031
19-JAK-41

CLAY FDN-PIMCO

s 29,640 000~

19~DEC-00 ALAMEDA CORRIDOR TRANSN AUTH

21-DEC-08 ¢ &00Xx [0/01/2029 DD 01/01/99
CLAY FDM-PINCOD

S 60,000 0Q0-

25-JAW-01 ALBERTSONS IKC SR DEB

30-JAN-01 8 700X 05/91/2030 DD 05/09/00
CLAY FOM-PINCOD

S ¥4, 000 200~
04~0CT-01 COMMIT TO PUR FHLMC GOLD SF
15-0CT=-01 & 000X 10/01/2081

CLAY FON-PIMCO

$ 55,000 009~
04-0CT-01 COMMIT TO PUR FHLMC GOLD SF
15-0CT-01 4 000k 10/01/2031

CLAY FDN-PINCO

TRANSACTION REPORT

(ORIGINAL SHARES/PAR VALUE)

ACTUAL

TRADE DATE SETTLE DATE
BASC _AMQUNT RASE AMOUNT
34,946 68 54,946 48
269,744 87 249,745 87
18,987 80 18,987 80
64,435 BO 84,435 8¢
98,291 A0 9,291 80
55,223 G4 £5,228 64

FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 CCTORER 2001

INVESTMENT
—BASE_COST

34,909 04

247,220 S1-

19,945 40-

59,862 &0-

88,924 22~

54,3604 06-

RUN DATE 22-NOV-01

PAGE 328
mz5711
REAL IZED
CURRENCY OAIN/LOSS IN
BASE COST BASE CURRENCY
[ 3 1]
62 33-%
an
2,526 56 S
L 1] 377 S0-L
o n
4,573 10 5
L 1]
1,347 532 35
L) ]
459 38 S



M CLAY FOUNDATION, INC.
Melion Trust 55-0670193
Boston Safe Depomt and Trust Company MELLON STATEMENT #1
PART IV _—
TRANSACTION REPORT ’E,,.EE: m,;-}
CLY Gooloeo FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTOBER 2001 MI5T11
THE CLAY FOUNDATION
. CONSOL IDATED PORTFOLIOS
TRAN COTE/
EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE)
CONTRACTUAL /7 SHARES/PAR VALUE ACTUAL REALIZED
SETTLEMENT SECURITY DESCRIFPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN
—LDCAL CURR/SETTLE CURRD BASE AMQUNT BASE AMQUNT
s 204,000 D00~
04-0CT-21 COMMIT TQ PUR FHLMC GOLD SF 200,703 12 200,703 12 198,125 00- [N 1}
15-0CT-01 & 009X 10/01/2031 2,578 12 S
CLAY FDN-PIMCO
H 55,000 000~
05-JAN-Q1l COMMIT TD PUR FHLMC GOLD SF 53,865 §2 53,065 62 52,479 88~ [T}
16-JAN-01 & 000X 91/01/2031 1,385 74 5
19-JAN-01
CLAY FDM-PIMCD
s 120,000 €00~
05-JAN-91 COMMIT TO PUR FHLMC GOLD SF 117,637 59 117,637 50 114,539 04~ [ 1]
16=JAN=0L & 000% 01/01/2031 8,098 44 S
LY-JAN-01
CLAY FDN-PIMCO
S 40,900 000-
05-JAN-01 COMMIT TO PUR FHLMC GOLD SF 88,200 00 88,200 06 85,960 55- 0 00
16=JAM=01 & 900% 01/91/2031 2,239 45 5
19=JAN-0]
CLAY FIN-PINCO
5 55,000 000
31-JAN-01 COMMIT TO PUR FHLMC GOLD SFM 53,730 27 53,730 27 53,848 44- (1]
12-FEB-01 & 000X 02/01/2031 118 17-%
22-FEB-01
CLAY FON-PINMCO
s 120,000 000-
51-JAN-0] COMMIT TO PUR FHLMC GOLD SFM 117,229 6% 117,229 &9 117,800 g0~ 9 00
12~-FEB-01 & 000% 02/0[/20%1 37¢ 31-8
22-FEB-01
CLAY FDN-PIMCO
RUN DATE 22-NOV-01
TRANSACTION REPORT PAGE 328
CLY Geeldne FOR THE PERIGD 01 NOVEMBER 2008 THROUGH 31 OCTORER 2001 M25711
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLEIOS
TRAN CODE/
EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE)
CONTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED
SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN
—RATE  _(LOCAL CURR/SETTLE CURR) BASE AMOUNT HASE AMQUNT _BagE COST BASE COST
5 43,900 0Q0-
S1-JAN-01 COMMIT TO PUR FHLMC GOLD SFM 87,922 27 87,922 27 as,171 a7- o o
12-FEB-01 & 00X 02/01/2031 2649 40-5%
22-FEB-01
CLAY FON-PIMCD
3 80,000 900~
05-MAR-01 COMMIT TO PUR FHLKC GOLD SP 77,956 25 77,954 25 78,000 S0~ [ 1]
13-~MAR-01 & 000X 03/91/2031 43 75-3
15-MAR-01
CLAY FDN-PINCO
s 55,000 000-
05-MAR-01 COMMIT TO PUR FHLMC GOLD SF 53,616 41 53,616 61 53,642 19~ [N 1]
13-MAR-01 & 000X 03/01/2031 25 ra-%
15-MaR=01
CLAY FDN-PIMCO
s 120,000 00~
05-MAR-01 COMMIT TO PUR FHLMC GOLD SF 116,981 25 114,981 25 117,037 So- [T
13~-MAR-01 & 000X 03/01/2031 5¢ 25-3
15-MAR-0]
CLAY FDN-PIMCO
s 30,000 D00~
05-MAR-81 COMMIT 70 PUR FHLMC GOLD SF 87,735 %4 87,7585 14 87,721 87- ¢ ot
13-MAR-0L € 000X 05/01/2031 16 o7 §
15-MAR- 0}
CLAY FDN-PINCO
3 96,000 090~
10-APR-0]1 COMMIT TO PUR FHLMC GOLD SF 87,562 58 87,542 58 87,637 50~ [N 1]
{:-m-:} & 000X 04/01/2031 14 92-5

CLAY FDN-PlmCO



o CLAY FOUNDATION, INC.
@ Mellon Trust 55-0670193
MELLON STATEMENT #1
PART IV

RN DA - ROv—
TRANSACTION REPORT T iV
. CLY GOR1002 FOR THE PERIOD 0} NOVEMBER 2000 THROUGH 31 OCTOBER 200l M25711

Boston Safe Deposit and Trust Company

THE CLAY FOUNDATION
CONSOL IDATED PORTFOLIOS

TRAN CODE/

EFFECTIVE/ (ORIGINAL SHARES/PAR VALLE)

CONTRACTUAL / SHARES/PAR VALUE ACTUAL REALIZED
SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CLURRENCY GAIN/LOSS IN
—DATE  _{LOCAL CURR/SETTLE CURR) BASE AMOUNT BasE AMOUNT _DASE COST BASE COST

-3 200,000 000-
19-APR-01 COMMIT TO PUR FHLMC GOLD SF 1%4,%14 06 194,914 0s 194,750 00~ LK1 ]
1e-APR-01 & 000X 04/01/2031 1646

06 3
18-APR-01
CLAY FON-PIMCD
5 55,000 008-
19-AFR-01 COMMIT TO PUR FHLMC GOLD SF 53,418 55 55,618 55 55,556 25- 9 S0
16-AFR-91 ¢ 000X 04/01/7031 %2 30 S

18-afpR-91
CLAY FDN-PINMCO

S 90,080 BRQ-

U3-may¥-21 COMMIT TO PR lj-'HI.I: GOLD SF 87,585 55 47,535 55 a7, 440 $2- L 1]

14=-MAY=-21 & 009X 05/01/2031 94 93 S
CLAY FON-FIMCO

s 55,000 000~

03-MAY-01 COMMIT TO PUR ;HLHI: GOLD SF 53,511 13 53,511 13 53,556 25- 0 a0

14-MAY-81 & 000X 0570172031 45 12-3
CLAY FDM-PlMCD

S 215,000 000-

03-MAY-01 COMMIT TO PUR FHLMC GOLD SF 214,042 58 214,042 58 213,799 &2- L 1)

16-MAY-01 & 008X 05/01/2031 251 % 3
CLAY FODN-PIMCO

s 200,008 000~

93-MAY-01 COMMIT TO PUR FHLMC GOLD SF 194,523 d4 194,523 44 194,687 59- LN 1

14-mAY-91 & Goox 05/81/2931 144 06-5
CLAY FDM-PIMCO

RUN DATE 22-NOV-01
TRANSACTION REPCRT PAGE 530
CLY aoelace FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 51 OCTOBER 2401 M25711
THE CLAY FOUNDATION

CONSOLIDATED PORTFOLIOS

TRAN CODE/
EFFECTIVE/S (ORIGINAL SHARES/PAR VALUE)
CONTRACTUAL / SHARES/PAR VALUE ACTUAL REALIZED
EMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE [MVES TMENT CLURRENCY GAIN/LOSS IN
DASE AMOUNT DASE_AMOQUNT —BASE_COST RASE_LQsST DASE CURREMNCY

H 55,000 000-
f6-JUN-01 COMMIT 7O PUR FHLMC GLD SF MTG 53,397 27 53,397 a7 53,418 75- L L
13-JUN=-01 & 000X 06/01/2031 21 4a-%
18-JUN-01
CLAY FIN-PIMCD

3 209,200 000~
4=JUN-G1 COMMIT TO PUR FHLMC GLD SF MTG 194,171 &7 194,171 &7 194,187 50- 0 00
13=JUN-01 & 040X 06/01/2031 15 ¢3-5
18=-JN-01
CLAY FDH-PINCD

3 10,9039 200~
0¢=-JUN-01 COMMIT TO PUR FHLMT GLD SF MTG a7,577 34 a7?,377 34 87,384 37- [ L1
13-JUN-01 & 000X 06/01/2051 T 03-8
18-JUN-8]1
CLAY FDN-PIMCO

s 55,000 000~
2%-JiW-01 COMMIT TO PUR FHLMC GLD SF WTG 52,952 54 52,952 54 53,28] 28~ o 0
1e=JUL-01 & o0ox #7/01/2031 328 71-8
18=JUL-01
CLAY FON-PIMCO

5 200,008 000~

29=JAN-01 COMMIT TO PUR FHLMC &GLD SF MTO 1v2,471 87 192,871 87 193,750 00~ % o0

14=JUL=-01 ¢ 900X #7/01/2031 1,078 i3-3
18=-JUL-01

CLAY FDM-PIMCO
. s 96,000 900~
29-JU=-0]1 COMMIT TQ PUR FHLMC GLD SF MG 86,792 34 86,702 34 87.187 50~ 0 a0
16-JUL~01 & 004X 97/01/20%] <85 14-5
18-Ju-91
CLAY FIN-PINCO



" CLAY FOUNDATION, INC.
@ Mellon Trust 55-0670193
MELLON STATEMENT #1
PART IV

TRAMSACTION REPORT

PAGE
CLY Q801009 FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTUBRER 290l M25711
THE CLAY FOUMDATION

COMSOL IDATED PORTFOLIOS

Boston Safe Depesit and Trust Company

RUN DATE 22-Naov-01
Al 351

TRAN CODE/

EFFECTIVE/ (CRIGINAL SHARES/PAR VALUE}

CONTRACTUAL /# SHARES/PAR VALUE ACTUAL REALIZED
SETTLEMENT  SECURITY DESCRIPTION TRADE BATE SETTLE DATE IRVESTMENT CURRENCY GAIN/LOSS IN
—BATE  _(LOCAL CURR/SETTLE CURS) BASE AMOLNT PASE AMOUNT BASE £OST

5 G0,800 00&-

Qe-AUG-0]1 COMMIT TO PUR éHLIl: GOLD SF 87,574 22 47,574 22 86,540 ¢2- [JT']

13-AUG-01 & 0d0x 08/01/2031 1,033 40 S
CLAY FDN-PIMCO

3 200,000 004-

04-AUQ-01 COMMIT TO PUR FHLMC GOLD SF 194,750 90 194,750 0¢ 192,312 50- 0 0t

13-AU0-01 & OCex 0A/01/203] 2,437 S0 3
CLAY FON-PIMCO

H 55,000 000~

97-AUG-0] COMMIT TO PUR FHLMC GOLD SF 53,556 25 53,554 25 52,851 54~ o 00
13-AU0-01 & 000X 08/01/2031 704 62 S
CLAY FDN-PIMCD

s 215,000 000~

29-JUN-01 COMMIT TO PUR FHLMC GOLD SF 212,1%4 92 212,194 92 213,253 12- 38 1]
}l-JUL—!I 4 500X 07/01/2031 1,058 20-3
8-JuL-01

CLAY FON-PIMCO

-] 160,000 0%O-

29-DEC-00 COMMIT TO PUR FHLMC GOLD 160,282 50 169,262 50 180,121 &8- o 00
l4-JAN-01 SINGLE FAMILY 7 90X 9170172031 140 42 5
19-JaN-31

CLAY FIN-PIMCO
s 45,0040 ode-
99-JAN-d1 COMMIT TO PUR FHLNC GOLD 85,810 14 85,810 16 84,214 41- e 00
16=JAN-91 SINGLE FAMILY 7 04X 01/01/2031 1,595 715 §

19=JAN-91
CLAY FDN-PINCO

RUN DATE 22-NQV-01
PAGE

TRANSACTION REPORT 32

CLY cogloon FOR THE PERIOD 01 WOVEMEER 2000 THROUGH 31 OCTOBER 2001 M25711
THE CLAY FOUNDATION

CONSOLIDATED PORTFOLIOS

TRAN CODE/
EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE)
L/ SHARES/PAR VALUE ACTUAL REALIZED
SETTLE DATE

CONTRACTUA
SETTLEMENT  SECURITY DESCRIPTION TRADE DATE INVESTMENT CURRENCY GAIN/LOSS IN
—DATE _ _(local CURR/SETTAE CURR) -RasE_CosT RASE COST

S 55,000 009~
09-JAN-91 COMMIT TD PUR FHLMC GOLD 55,524 22 55,524 22 54,621 &7- o o0
16=JAN=91 SINGLE FAMILY 7 00X 0L/01/2031 902 35 S
19-JaN=-31
CLAY FDN-PIMCO

5 1,000 ooQO-
09-JAN-01 COMMIT TO PUR FHLMC GOLD 39,278 &2 30,290 82 29,803 12- o 0o
14-JAN-01 SINGLE FAMILY 7 00X ¢1/01/2031 437 5¢ S
19-JAN-01
CLAY FOM-PLMCD

s 360,000 000~
09-1AN=-01 COMMIT TO PUR FHLMC GOLD 343,487 53 363,487 50 357,637 50~ o 09
16-JAN=01 SINGLE FAMILY 7 00X 01/01/2031 5,850 10 S
19-2JaN-9]
CLAY FDN-PINCO

H 75,060 cdo-
0¥-JAN~01 COMMIT TO PUR FHLMC GOLD 75,72 54 75,72¢ 5% 74,507 8l- ¢ 08
16-JAN-0]1 SINGLE FAMILY 7 00X ©l/0l/2031 1,218 715
1%-JAN=-41
CLAY FDN-PIMCO
H 4,000 000-
10-JAN-01 COMMIT TO PUR FHLKC GOLD 91,743 75 71,743 75 99,8]5 42- o 80
16-JAN=01 SINGLE FAMILY 7 06X 0l/¢1/2031 28 13 8
19-JAN=-0]
CLAY FDN-PIMCO
S 40,000 poo-
18-JAN-01 COMMIT TO PUR FHLMC GOLD 40,778 31 43,779 31 0,362 50~ & 0¢
16-JAN~01 SIHGLE FAMILY 7 00x ¢l/01/2031 407 81 3

1%=~JAN-21
CLAY FDN-PIMCO



- CLAY FOUNDATION, INC.
Mellon Trust §5-0670193
MELLON STATEMENT #1
Boaton Safe Depont and Trust Company PART 5
RUN DATE 22-NOv-01
TRAMSACTION REPURT PAGE 533
CLY Geoloeo FCR THE PERIOD 1 NOVEMBER 2000 THROUGH 31 OCTORER 2001 M25711
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS
TRAM CODE/
EFFECTIVE/S (CRIGINAL SHARES/PAR VALUE)
CONTRACTUAL / SHARES/PAR VALUE ACTUAL REALIZED
SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IM
—DATE___ _(LOCAL CURR/SETTLE CURR) DASE AMOUNT DASE AMOQUNT _HASE COST
s 148,000 900~
11-JAH-01 EOMMIT TO PUR FHLMC GOLD 140,942 80 140,942 50 13%,081 25- 9 00
16=JAM-01 SINGLE FAMILY 7 feX 91/01/2031 1,88] 25 3
19-JAN-01
CLAY FON-PIMCD
s 48,000 000~
11-JAN=-01 COMMIT TQ PUR FHLMC GOLD 61,188 28 41,108 28 #0,543 75— L 1]
16-JAN-01 SINGLE FAMILY 7 00X €81/D1/2931 64 53 S
19-JaN-01
CLAY FIo-PIMCOD
s 80,000 600-
11-JAN=-01 COMMIT TO PUR FHLMC GOLD 81,545 &3 81,565 43 a0,790 90~ 0 90
l6=-JAN-01 SIMNGLE FamILY 7 o00x ¢l/01/203] 885 &3 5
19-JaN-§1
CLAY FIM-PIMCO
s 75,000 000-
11-JAN-01 COMMIT TO PuR FHLMC GOLD 76,489 21 76,491 21 74,507 8l1- 0 90
16-JAN-01 SINGLE FamILY 7 00x 0170172031 1,948 40 S
19-JAN-01
CLAY FIN-PIMCD
] 245,000 000-
26-JAN-01 COMMIT TD PUR FMLMC GOLD 249,479 31 249,670 3] 249,555 47- B0
12-FEB-01 7 SG0X #2/81/2031 114 84 S
22-FEB-91
CLAY FDN-PIMCO
E 40,080 090-
26-JAN-01 COMMIT TD PUR FHLMC GOLD 40,765 62 40,765 62 40,737 50- [N 1]
12-FEB-01 7 500x 02/01/2031 28 12 3
22-FEB-41

CLAY FIM-PIRCO

RUN DATE 22-MQV-91
TRAMSACTION REPORT PAGE 334
€LY Goologo FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTOBER 2001 M25711
THE CLAY FOUNDATION

CONSOLIDATED PORTFOLIOS

TRAN CODE/

EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE}

CONTRACTUAL/  SHARES/PAR VALUE ACTUAL REAL1ZED
SETTLEMENT  SECUIRITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN
—DATE _ _{L0CAL CURR/SETTLE CURR) BASE_AMQUNT RASE AMDUNT -RBASE COST RASE CQST RASE CURRENCY

S 90,0300 000-
24-JAN-0]1 COMMIT TO PUR FHLMC GOLD 21,715 2 21,715 42 91,673 A%~ 9 o0
12-FEB-91 7 500X 02/01/203% 42 18 S
22-FER-01
CLAY FON-PIMCO
5 ae, 000 00~
26+ AN COMMIT TO PUR FHLMC GOLD 81,543 75 41,543 715 81,500 o~ 90
iz2-FEB 7 500x 02/01/2031 43 75 3

1
22-FEB-01
CLAY FDN-PIMCO

5 75,000 oBO-
26-JAN-01 COMMIT TO PUR FHLRC GOLD 76,447 27 74,447 27 76,429 6y~ L1
12-FEB-91 7 500X 02/01/2031 17 58 §
22-FEB-11
CLAY FIN-PIMCO

s 60,000 DOQ-
26-JAN~01 COMMIT TQ PLUR FHLMC GOLD $1,148 44 61,148 44 61,143 75- LI 1]
12-FEB-01 7 5Q0X 92/01/203] & 63
22-FEB-?1
CLAY FIN-PIMCO

] 339,000 000~
17-JAN=-0]1 COMMIT 7O PUR FHLMC GOLD SF 339,539 06 339,539 o 339,521 87- ¢ 00
12-FEB-11 8 000x 02/01/2031 17 1% S
22-FEB-01
CLAY FDN-PIMCO

3 50,000 00O~
26-JAN-41 COMMIT TO PUR FHLMC GOLD SF 51,453 12 51,453 12 51,408 20- ¢ 0e
12-FEB-01 A& 000X 02/91/2031 44 92 3
22-FEB-11
CLAY FDN-PINCO
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@) Mellon Trust™

Boston Safe Deposit and Trust Company

CLY Goal00¢
THE CLAY FOUNDATION
COMSOL IDATED PORTFOLICS

5
20-DEC-00
26-UEC-09

s
18-DEC-00
21-DEC-90

5
05-DEC-00
08-pEC-00

s
26=-JAN=41
31-JAN-01

5

28-DEC-99
29-DEC-00
02-JAN-01

s
0l-MAY=-0]
B7-MAY-91

S
21-JUN-81
22-JUN-01

CLAY FOUNDATION, INC

MELLON STATEMENT #1

(ORIGINAL SHARES/PAR VALUE?
CONTRACTUAL/ FHARES/PAR VALUE
SETTLEMENT

SECURITY DESCRIPTION

75,0800 400-
DEERE & CO SR DEBS
& 559X 1a/41/2028 DD lo/0¢/%0
CLAY FON-PINCO

28,000 000~
DEERE & €U DEB
4 190X ¥5/15/205¢ LD 05/01/00
CLAY FDN-PIMCO

25,000 000~
DEUTSCHE TELEROM INTL
8 250% O&/15/2030 DD 07/06/00
CLAY FON-PIMCO

40,000 QoO-
DILLARDS [NC
5 790X 11/15/2001 DD l1/04/98
CLAY FDN-PIMCO

10,735 00a-
FDIC REMIC TR 1994-Ct CL [-A
& 150X 05/25/2026 DD 12/81/9%

CLAY FON-PIMCOD

15,000 000~
EXODUS COMMUNLICATONS SR NT
11 625% 0771572010 DD 07/06/90
CLAY FDN-PLMCD

45,000 Q09-
FEDERAL HOME LN MTO CORP DEBS
5 250T 01/15/2046 ©D @1/1¢/01
CLAY FDN-PIMCO

TRADE DATE

7,366

21,512

24,976

18,544

14,738

11,259

5,033

35

55-0670193

PART IV

TRANSACTION REPORT
FOR THE PERIOD 01 WOVEMBER 29000 THROUGH 31 OCTOBER 2001

ACTUAL

SETTLE DATE
RASE AMOUNT

47,3648

21,512

24,%%6

38,562

10,734

11,250

45,93%

50

[NVESTHENT
-BASE COST

74,776 50-
19,783 o0¢-
26,982 15-
37,643 €49~

10,808 79-

13,312 50~

64,701 13-

CURRENCY

RUN DATE 22-Nov-g1

REALIZED

GAIN/LOSS IN

7,610

1,52¢

{,943

7o

2,082

331

CLY Gaolo90
THE CLAY FOUNDATION
CONSOL IDATED PORTFOLIOS

TRAM CODE/
EFFECTIVE/

SETTLEMENT
——DATE

s
26=JUN=-91
29=JiN=-91

s
19=-JuL-01
16=JUL-01

s
1 1-MAY~-01
15-MAY-01

3

11-JuL-61
12-JuL-ol
18-JUL-9]

5
27-JuL-01
01-AUG-#1

H
17=AUG-0t
21-AUG-01

3
18-SEP-0]
25~SEP-01

FOR THE PERICD 1 NOVEMBER 2000 THROUGH 31 OCTOBER 2

(ORIGINAL SHARES/PAR VALUE)
TONTRACTUAL / SHARES/PAR VALUE

SECURITY DESCRIPTICM

85,000 Qo=
FEDERAL HGME LM MTQ CORP DEBS
5 250% 01/15720e88 DD 9L/14/01
CLAY FON-PIMCO

280,300 000~
FEDERAL HOME LN MTG CORP DERS
5 2503 01/15/2006 DD 01/14/01
CLAY FON-FIMCO

50,000 #00-
FEDERAL HOME LN MTG CORP DER
5 250X 02/15/2004 DD 9#2/15/01
CLAY FON-PIMCO

50,000 000-
FEDERAL HOME LM MTO CORP DEBS
5 gaax 05/15/2004 DD 05/15/01

CLAY FON-PIMCO

200,000 0580-
FEDERAL, HOME LN MTG CORP DEBS
5 500X 07/15/2006 DD ¢7/16/01
CLAY FDN-PIMCO

260,000 009-
FEDERAL HOME LW MTO CORP DERS
S 5001 07/15/2006 DD 07/16/0L
CLAY FDN-P1MCO

305,000 000~
FEDERAL LN MTG CORF DEBS
5 500X 07/1572006 DD #7/14/01
CLAY FON-PINCO

TRADE DATE
BASE_ AMOUNT

85,239

277,823

50,312

50,298

242,742

264, 383

318,485

LF]

56

22

TRAMSACTION REPORT

ACTUAL

SETTLE DATE
RASE AMDUNT

85,23

277,823

59,312

50,298

242,742

264,383

314,645

02

56

22

(13

001

THVESTMENT
—RASE COST

a4,40% 17-

278,458 42-

56,823 5¢-

&%,%16 00—

251,817 Be-

264,223 46~

315,025 95~

CURREMCY
BASE COST

RUN DATE 22-NOV-01
p

AGE
LFLTS DS

90-L

e s

69-L

8y s

349

REAL I ZED
GAIN/LOSS IN
RASE CURRENCY

429

434

288

2

2,844

15%

3,45

a5 3

508

12 §

42 5



- CLAY FOUNDATION, INC
Mellon Trust 55-0670193
MELLON STATEMENT #1
PART IV

TRANSACTIDON REPORT

Boston Safe Depont and Trust Company

CLY GOO1000 FOR THE PERIOD 0] HOVEMBER 2009 THROUGH 31 DCTOBER 2001

THE CLAY FOUKDATION
COMSOL TDATED PORTFOLICS

TRAN CODE/

EFFECTIVE/ [ORIGINAL SHARES/PAR VALUE)

CONTRACTUAL/ SHARES /PAR VALUE ACTUAL

SETTLEMENT SECIRITY DESCRIFTION TRADE DATE SETTLE DATE
—(LOCAL CURR/SETTLE CURR) RASE_AMDUNT BASE AMOQUNT

H] 259,008 490~
01-0CT-01 FEDERAL HOME LN MTG CORP DEBS 262,500 90 242,500 00
06-0CT-01 5 500X 07/15/2004 OD 97/16/01

CLAY FDN-PIMCO

H 90,009 000~
02-0CT-01 FHLMC REFERENCE NT 1,684 AT ¥1,404 80
03-0CT-01 5 500x 99/15/2011 DD Q9/25/0}
04-0CT-01
CLAY FOM-PIMCO

s 90,000 000~

30-0CT-01 FHLMC REFERENCE NT

31-0CT-91 S 500X 99/15/2011 DD 09/25/491
CLAY FOM-PIMCO

2,587 5¢ 92,587 5¢

3 125,000 o0d-
04-DEC-00 FEDERAL NATL WTO ASSN DEBS 131,811 o0 131,811 o¢
9S-DEC-08 7 250X 01/15/2010 QB 1/16/2000

CLAY FDN-PIMCD

s 70,000 000~
20-JUN-01 FEDERAL NATL MTG ASSH DEBS 76,357 &0 76,357 0
25-JUN-01 7 250X 01/15/2010 DD 1/14/2000

CLAY FDN-PINCOD

5 135,000 900~
26~JUL-Q1 FEDERAL NATL MTO ASSN DEBS 147,968 44 147,%64 14
27-J.-01 7 250x 01/15/7201Q DD 1r/14/2009

CLAY FDN-PIMCO

s 85,000 000-
20-JUN-01 FEDERAL MATL NTGQ ASSN DERAS 8,156 07 &8, 156 07
25-JUM-01 & 525x 11/15/2010 DD 11/03/00

CLAY FDN-PIMCO

-

INVES THENT
RASK COST

241,935 90~

10,4018

1,772

130,348

76,483

142,206

48,036

CURRENCY

REALIZED

RUK DATE 22-NOV-01

GAIN/LOSS IN
RASE CURRENCY

545

1,486

415

1,442

125

5,761

119

TRANSACTION REPORT

CLY Gaglgao FOR THE PERIDD 91 NOVEMBER 2000 THROUGH 3] OCTOBER 2001

THE CLAY FOUNDATION
CONSOL IDATED PORTFOLIOS

TRAN CODE/

EFFECTIVE/ LORIGINAL SHARES/PAR VALUE)

CONTRACTUAL/ SHARES/PAR VALUE ACTUAL
SETTLEMENT  SECURITY DESCRIPTION TRADE DATE SETTLE DATE
—DAaTE _ _(LOCAL CURR/SETTLE CUREL BASE AMOUNT BASE_AMQUNT

s 255,008 000-
21-JuN-01 FEDERAL MATL MTO ASSN DEBS 263,035 05 245,035 o5
22-JUN=Q1 & 0DOX 12/15/2005 DD 12/04/00

CLAaY FDN-PIMCD

5 40,000 030~
449-FEB-01 FNMA GTD REMIC P/T 19%%-11 TD 69,642 52 40,642 52
14-FEB-01 & 500X 04/25/2013

CLAY FDH-PIMCO

s €51, 066 450~
24~-0CT-81 FMMA POOL B05359%6 678,125 &1 678,125 &1
31-o0cT-01 7 500X 06/01/2031 DD 05/01/01

CLAY FDN-PIMCO

35 40,000 opo-
22-MAR-8] FEDERATED DEFT STORES SR NT 4G, 970 00 €6,%7% 90
27-mAR-91 A 500X 06/02/2010 DD 04706700

CLAY FIN-PIMCO

5 60,000 DOO-
11-DEC-90 FINOVA CAP CORP NTS 35,900 09 33,000 40
14-DEC-40 7 125X 95/17/2004 DD 05/14/97

CLay FDN-PIMCD

3 14,285 190-

24-MAY-01 FIRST UNTON-LEMMAN BROS C1 A-] 14,752 02 14,752 92
S9-MAY-91 7 150% 04/18/2929 DD 05/01/%7

19-JUN-11

CLAY FON-PIMCD
. s 16,492 0990~
26-MAY-0]1 FIRST UNION-LEHMAN BROS Cl A-1 14,967 51 16,967 51

30-MAY-01 7 159X 04/18/202% DD 05/01/97
29-JUN-~-4a1
CLAY FDN-FIMCO

INVESTMENT
-RASE COST

41,13

39,192

64,598

3,921

58,645

14,392

14,959

76~

20-

44~

17-

CURRERCY

RUN DATE 22-NOV
PAGE

M25711

48 S

25 3

79-5

18 s

21 5

=01
342

EALIZED
QAIN/LOSS [N
BASE LURRENCY

1,321

1,468

13,427

5,048

25,445

359

-

a5 3

80-35

58 L



o CLAY FOUNDATION, INC.
@ Mellon Trust 55-0670193
MELLON STATEMENT #1

Boston Safe Depomt and Trust Compony
PART IV

TRANSACTION REPQRT

CLY Goalooe FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTCRER 2001

THE CLAY FOUNDATION
CONSOL IDATED PORTFOLIOS

TRAN CODE/

EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE)

CONTRACTUAL/ SHARES/PAR WALUE ACTUAL

SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE
BASE AMOUNT EASE_AMOUNT

S 40,000 009~
24~-FER-0]1 FORD MTR CO BDS 36,365 &0 36,385 %0
0l-MAR~#I 7 Toox 05/15/2097 DD 05/13/97

CLay¥ FIN-PIMCO

3 20,000 Qao~
26-FER-01 FORD MTR CO DEL BD 16,451 20 16,6451 2¢
¢l-MAR-~01 & 375X 02/01/202% DD 02/09/9%

CLAY FIN-PIMCO

s 20,800 000-
26-FER-0] FURD MTR CR CO GBL LANDMARK 20,798 40 20,708 0%
01-MAR-01 7 BTSZ ¢6/15/2010 DD 06/14/00

CLAY FDN-PIMCO

s 55,000 000~
22-FEB-21 GMAC COML MTS3 SEC 97-C2 CL A-3 55,322 24 55,322 24
27~-FEB-41 & 5466% 0471572027 DD 12/01/97

CLAY FDN-PIMCO

g 9, 2i3 GGD-
14-SEP-41 GumA POOL WO78 10,195 83 19,195 &3
24=SEP=-91 % Sox 11115!202! DD 01/81/95
28-SEP-11
CLAY FDM-PIMCD
s 23,215 4k~
16-5EP-01 (A POOL BO7RC118 25,551 01 25,551 01
24-SEP-01 9 Sd0x 08/15/2021 DD 04701795

28-SEP-01
CLAY FDN-PIMCO

INVESTHMENT
BASE COST

43,542

16,041

19,957

55,25%

9,584

264,514

89-

40—

20—

58-

b

e

CURRENCY

RUN DATE 22-mOV-41
PAGE

mas711

REALIZED

343

GAIN/LOSS IN
RASE CURRENCY

7,176

409

770

31l

1,036

TRAMSACTION REPORT

CLY Gooloog FOR THE PERIRD @1 NOVEMBER 2099 THROUGH 31 OCTORER 2001

THE CLAY FolaDATION
CONSOL IDATED PORTFOLIOS

TRAN CODE/

EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE)

CONTRACTUAL/ SHARES/PAR VALVE ACTUAL
SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE
—DATE  _ (LDCAL CURR/SETTLE CURR] BASE AMOUNT BASE AMOQUNT

35 74,592 aSo-
24-0CT-01 GNMA POOL ®0780772 au,373 80 80,373 &0
29-0CT~-01 A 000X 12/15/2017 DD 04/01/93

30-0CT-01
CLAY FLN-PIMCO

3 49,581 L10-
22-FEB-81 G6S MTG SECS CORF Il 98-Gl Al 69,994 72 40,994 72
27-FEB-01 & 512x 04/13/2031 DD 05/01/98

CLAY FON-PINCO

s 5,900 000~
L1-DEC-00 GEMERAL MTRS ACCEP CORP NT 25,432 a0 25,452 00
14-DEC-00 7 5002 07/15/2005 DD 07/14/00

CLAY FDN-PIMCO

s 10,000 000-
06-APR-01 GLOBAL CRDSSIP«H SR NT 8,950 0o 8,950 89
11-APR=-91 % 1268 11/15/2006 DD 05/15/00

CLAY FDN-PIMCO

S 20,400 000~
O1-FEB~01 GOODYEAR TIRE & RUER CO NT 19,850 00 1,850 00
d¢-FEB~0]1 B Sgdx 03/15/2007 0D 95/17/90

CLAY FUN-PIMCO

-3 16,000 000~
06-FEBR-01 GOODYEAR TIRE & RUBR CO NT Y,%12 58 9,912 50
09-FEB-01 & S0ox 03/15/2007 DD 0317700

CLAY FON-PINKCO

5 15,400 00Q-
14-FEB-f1 GOODYEAR TIRE & RUBR CD NT 14,756 25 14,754 25
29-FEB-01 B8 5001 OIIISIZUD? b IISII?IIG

CLAY FON-PIMC

INVESTMENT
-BASE COST

18,574

9,784

24,176

9,525

20,420

18,21¢

15,315

16-

25~

20-

15-

CURRENCY
DASE COST

40-L

a0 5

80 S

74 L

%L

37

-

RUN DATE 22-NOV-41

PAGE
M25711

REALIZIED

144

GAIN/LOSS IN
RASE CURRENCY

i,803

210

455

515

a7e

297

558.

8 L

53

bo-s

20-3

§0-3%

0-5



@ Mellon Trust™

Boston Safe Depoait and Trust Company

CLY Gooloae
THE CLAY FOUNDATION
COMSOLIDATED PORTFOLIOS

TRAN CODE/
EFFECTIVE/

SETTLEMENT

5

18-DEC-00
20-DEC- 44
21-CEC-00

5
09-FEB-01
14-FEB-01

s
27-FER-4l
12-MAR~ 01

s
26-FEB-~01
0l-MAR-01

S
De-MAR-#]
08-MAR-01]

3
20-FER-01
02-MAR -01

3
25-FEB-01
02-MaR-01

CLAY FOUNDATION, INC.
55-0670193
MELLON STATEMENT #1
PART IV

TRANSACTION REPORT

FOR THE PERIOD 01 MOVEMBER 2900 THROUGH 31 GCTOBER 2001

(ORIGIMAL SHARES/PAR VALUE)
CONTRACTUAL/ SHARES/PAR VALUE

SECURITY DESCRIPTION

19,820 a9~
GHMA GTD REMIC 1995-6 CQ
8 900X 04720/2025

CLAY FUN-P1MCOD

55,0680 000-
GNMA GTD REMIC 1929-2% CL FB
T 250X 07/1672028
CLAY FOR-PIMCD

30,000 009~
GREEN TREE FINL 98-4 A-7
6 870%X 04/01/2030 DD 05/28/98
CLAY FDM-PIMCH

55,000 Q0Qo0-
GREEN TREE %9-1 CL A-é
& 3707 97/01/2025 DO 02/11/9%
CLAY FIN-PIMCO

19,607 320-
GREEN TREE REC EQUIP 984 AlC
6 lsox 067157201 OD 03/31/798
CLAY FDN-PIMCD

5,000 000-
GREENPOINT CR LLC 99-5 A-5
7 820x 1271572029 DD 11/01/9%
CLAY FDN-PINCD

70,000 COg-
GREENPOINT MFD HSO %9-3 IA-7
7 270x 0ers15/202% DD 05/27/99
CLAY FDN-PlMCD

ACTUAL
TRADE DATE SETTLE DATE
BASE AMQUNT DASE _AMOUNT

20,140 0o 29,140 00
56,475 7¢ 56,625 79
29,126 94 29,126 94
32,615 62 32,415 &2
10,488 55 10,486 55
46,015 &3 65,015 63

48,600 00 48,600 00

20,45

55,051

30,017

34,994

10,807

4,350

49,945

INVESTMENT
~BASE COST

43~

5%~

34

33-

CURRENCY

RUN DATE 22-NOV-11

REAL 12ED
GAIN/LOSS IN

BASE CURRENCY

275 43-L

1,624 26 L

952 74-L

2,378 91-L

1,065 29 L

1,345 33-L

CLY goblooe
THE CLAY FOUNDATION
COMSOLIDATED PURTFOLIOS

25-1-01
30-JUL-81

5
13-NUV-00
16=-NOV-90

3
01-MAR-0Q1
GL-MAR-Q!

s
30-0CT-01
02-HOV-8]

3
09-APR-Q]
12-APR~01

-
01-MAR-41
06-MAR-01

s
18~JUN-01
21-JUN-01

TRANSACTION REPGRT

FOR THE PERIOD @1 ROVEMBER 29900 THRCUGH 31 DCTOBER 2001

(ORIGINAL SHARES/PAR VALUE)
CONTRACTUAL / SHARES/PAR VALUE
SETTLEMENT

SECURITY DESIRIPTION

45,000 0G0-
HOUSEHGLD FIN CORP NT
7 200X ©7/15/2006 DD 07/15/99
CLAY FON-PINCD

55,000 090~
HOUSEHOLD FIN CORP NT
8 000X 45/9%/2005 DD 05/9%/00
CLAY FDN-PINMCOD

55,000 no¢-
INGERSULL-RAND MEDIUM TERM NTS
4 015X 92/15/2028 DD 12/01/%7
CLAY FDM-PIMCOD

20,000 000-
AINTERNATIONAL BX RECON & DEV
5 000X 03/28/2004 DD 03/28/01
CLAY FON-PIMCO

70,000 000~
INTERMATIONAL LSE MTH TR d0483
5 400X 41/22/2002 DD 01/20/9%
CLAY FON-PIMCO

45,900 €00~
ISRAEL STATE BOND
? 250% 12/15/2028
CLAY FUN-PIMCD

435,000 000-
J P MORGAM CHASE § CO GBL NT
¢ 750X 02/01/2011 0D 0l/30/01
CLAY FDN-PIMCO

ACTUAL

TRADE DATE SETTLE DATE

BASE AMOUNT RASE AMOUNT
47,663 75 47,643 75
56,595 20 56,595 o0
35,000 00 35,000 90
20,833 49 o 00
70,446 84 70,464 80

41,320 ar 1,320 80

45,112 5 45,112 05

4,267

54,951

35,000

19,957

69,721

41,248

45,387

INVESTMENT
—BASE COST

15~

as-

s0-

CURRENCY

RUM DATE 22-MOV-01
PAGi

AGE 346
m25711

REAL1ZED
GAIN/LOSS IN
BASE CURRENCY

2,876 40 8

1,643 95 5

are 20 S

743 40 L

52 o5 L

195 45-%
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@ Meiion Trust™

Boston Safe

Depomt and Trust Company

ELY Gholgon
THE CLAY FOUNDATION
CONSOLiDATED PORTFOLIOS

CLAY FOUNDATION, INC.

MELLON STATEMENT #1

{ORIGINAL SHARES/PAR VALUE)

TRAN CODE/

EFFECT IVE/

CONTRACTUAL/ SHARES /PAR VALUE

SETTLEMENT SECURITY DESCRIPTION

S a, o8 00—

1B-APR-01 MORGAH ST DEAM WITTER SR UNSUR

23-APR-01 5 &25X 01/20/2004 DD 01/20/99
CLAY FDN-PINCO

H 21,072 000-

24-MAY-01 MORGAN STANLEY CAP I INC COML

31-MAY-01 & 590% 10/03/2030 DD 10/01/97
CLAY FON-PINCO

s 11,337 00~

31-JUL-01 MORGAN STANLEY CAP 1 $7-ALIC

17-AUD-081 & 460X 01/15/2028 DD 12/01/97
CLAY FIMN-PINCO

s 35,542 910-

3J1-JUL-01 MORGAN STANLEY CAP I %7-ALIC

03-AUG-01 5 990X ol/15/2023 DD 12/01/97

15=-AUG-01
CLAY FIN-PIMCO

s 43,370 §00-

15-MAY-01 MORGAN STANLEY CAP 98-}L1 Al

10-MAY-01 £ 220X 06/03/2030 DO 06/01/98
CLAY FDN-PIMCO

s 40,000 000~

13-FEB~01 MEW YORK ST DORM AUTH REVS TAX

16-FEB-41 & 840x 10/01/2002 DD [0/15/9%
CLAY FDN-PIMCO

s 15,000 9040-

15-DEC~-00 MHEXTEL COMMUNS INC 5R SERIAL

19-DEC~90 9 375X 11/15/200% DD [i/12/99

CLAY FON-PINCO

TRADE DATE

08,136

11,379

36,262

&4, 030

40,798

14,335

43

o1

550670193

PART IV

TRANSACTION REPORT
FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTOBER 2001

ACTUAL

SETTLE DATE
BASE AMOUNT

89,136

31,049

11,379

36,262

64,030

40,798

14,325

aq

%3

51

L]}

INVESTMENT
_DASE COST

75,949 9%~

31,232 21-

11,3%2 60~

34,82% 65~

43,682 49~

40,209.00-

14,4600 90-

CURRENCY
RASE COST

RUN DATE  22-Mov-10l

REAL 12ED
GAIN/LOSS IN

&,1%4 80 S

637 22 L

13 09-L

1,432 36 L

348 21 L

52% 20 L

75 00-3

CLY G00L0090
THE CLAY FOUNDATION
CONSCLIDATED PORTFOLIOS

TRAN CODE/
EFFECTIVE/S

CONTRACTUAL/
SETTL

22-HAR-91
27-MAR-01

5-APR-01
G=-APR-01

S
08-JAN-D]
I1=-JaN-01

s
I1=JAN=01
17-1a4-01

S
11-JAK-91
17-JAN-01
s

23-APR-01
26-APR-01
01-MAY-0l

s
18=JUN=-01
I0-JuN-01

(ORIGIMAL SHARES/PAR VALUE)

SHARES/PAR VALUE
SECURITY DESCRIPTION

15,080 Q00-
WOBLE AFFILIATES
7 250X 08/01t/2097 DD 08/01/97
CLAY FON-PIMCO

15,990 800~
KLAHUMA DEV FIN AUTH SER B
6 BZox 08s15/2002 DD 03/01/9%
CLAY FDN-PIMCO

15,000 0QO-
OMEGA HEALTHCARE INVS INC NTS
& 950% 04/15/2002 DR 06/10/98
CLAY FDN-PIMCO

20,000 000~
OMEGA MEALTHCARE INVS INC NTS
& 950% 94/15/2002 DD 06/10/98
CLAY FDN-P1NCO

25,9000 000~
PACIFIC GAS & ELEC SR NT lé4A
7 375X 11/01/2005 DD 11/01/00
CLAY FON-PIMCO

5,07 000-
PFROVIDENT EQUIP LEASE %8-A A-3
5 600X 94/25/200¢ DD 09/30/98

CLAY FDN-PIMCO

6,436 000~
PRUDENTIAL SECS MTG %8-C1 CL A
& 105X 11/15/2002 DD 0B/0L/98
CLAY FON-PIMCO

TRADE DATE
BASE _AMQUNT

15,476

109,955

12,750

17,0

16,000

4400

20

TRAMSACTION REPORT
FOR THE PERIQD 01 NOVEMDER 2000 THROUGH 31 OCTOBRER 2001

ACTUAL

SETTLE DATE
BASE AMOUNT

15,478

19,985

12,750

17,000

16,000

5,025

4,448

20

INVESTMENT
DASE_COST

15,911 as5-

13,851 00~

14,953 20-

19,937 s0-

24,939 50-

5,01¢ 21-

6,487 58-

CURRENCY

RUN DATE 22-NOV-01
[2

AGE 350
H25711

REAL1ZED
GAIN/LOSS IN
BASE CURRENCY

435 as5-L

2,886 04-S

T,203 20-1L

2,937 e0-L

8,33% 50-%S

40 L



- CLAY FOUNDATION, INC.
Melion Trust 550670193
Boston Safe Deposit and Trust Company MELLON STATEMENT #1
PART IV I
-NOV-10
TRANSACTION REPORT TEp,éé Nnvssl
cLY GO01000 FOR THE PERIOD 01 MOVEMEER 2000 THROUGH 31 OCTORER 2001 M25711
THE CLAY FOUNDATION
CONSOL IDATED PORTFOLICS
TRAN CODE/
EFFECTIVE/ [ORIGINAL SHARES/PAR VALUE)
CONTRACTUAL / SHARES/PaR VALUE ACTUAL REALIZED
EMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTHMERT CURLRENCY GAIN/LOSS IN
—LLOCal CLRR/SETTLE CURR) BASE_AMOUNT BASE AMOUNT ~BASE COST BASE COST
s 15,000 000-
16-MAR-81 PSINET [NC SR NT 1,508 34 1,508 34 12,887 50~ (1}
13-HAR-G1 10 goex 02/15/2005 DD 04/13/%8 11,37% 16-5
ELAY FDN-PIHCO
3 35,000 000-
18-JAN-01 ROHM 8 HAAS CO WT 36,5408 &0 36,548 40 34,752 55— [ L]
23-JAN-01 7 4p0x 97/15/200% DD 07/96/9% 1,795 85 S
CLAY FON-PIMCD
s 15,000 000-
21-JUN-01 SANWA BK LTD N ¥ BRH SUN NT 14,748 55 14,708 55 14,336 d9- T
26-JUN-01 7 400X 9671572011 DD 96/15/701 372 15 &
CLAY FON-PINMCOD
s 5,600 000-
11-JUL-01 SANWA BX LTD N Y BRH SUB NT 4,817 5,817 % 4,778 80~ 4 Q0
16-JUL=01 7 400x g4/15/2011 DD o4/15/01 37105
CLAY FON-PIMCO
s 5,000 000~
17-JUL-01 SaNWA BX LTD M ¥ BRH SUB NT 4,862 85 4,862 85 4,778 A0- s 00
28~-JUL~-11 7 400X 04/15/2011 DD 06/15/01 46 05 S
CLAY FDN-PIMCO
s 5,000 400-
17-JUL=01 SANWA BX LTD N ¥ BRH SUB WT 4,041 85 4,841 &5 4,778 89- s 00
20-JUL-0]1 7 400X 04/15/2011 DD 04715701 305 8
CLAY FDN-PIMCD
s 5,000 000-
18-JUL=-4]1 SanWA BK LTD N ¥ BRH SUB NT &, 859 W 6,84% %0 4,774 A9- 9 g
23=JUL=-01 7 400% 06/15/2011 DD 04/15/01 71.10 S

CLAY FDM-PIMCO

RUNM DATE 22-NOV-01
TRANSACTION REPORT PAGE 552
CLY Ggolnan FOR THE PERIOD 01 KROVEMBER 2000 THROUGH 31 DUTOBER 2001 M25711
THE CLAY FOUNDATION

COMSOLIDATED PORTFOLICS

TRAN CODE/

EFFECTIVE/ (ORIGINAL SMARES/PAR VALUE)

CONTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED

SETTL SECURITY DESCRIPTION TRADE DATE SETTLE DATE THVESTMENT CURRENCY GAIN/LOSS IN
BASE AMQUNT RASE AMQUNT _DASE_COST DASE COST

s 10,000 oo0-

01-AUD-91 SAMWA BK LTD N ¥ BRH SUB NT 9,880 &0 ¥,045 20 ¥,557 &0- 0 g

C6-AUG-01 7 400X ©04/15/2011 DD 0&/15/01 331 103

CLAY FDM-PIMCO
s 25,000 000-
09-APR-01 SEARS ROEPUCK ACCEP CORP MTN 25,116 W0 25,11% ob 26,514 25- [N 1 s01 75 L

12-APR-01 & 120x 12/13/2001 DD 12/13/95
CLAY FON-PIMCO

S 35,080 000~

09-MAY-01 S$EARS ROEBUCK ACCEP CORP SR NT 29,65% 35 29,859 15 27,697 49- [ 1]

14-MAY-0L & 500% 12/01/2028 OD il/24/98 1,961 25 8
CLAY FDN-PIMCO

5 30,000 009-

08-JAN-01 STANDARD PAC CI':IRF NEW SR NT 30,037 50 50,087 50 36,0600 00- LN 1]

11-JAN-01 % 500% 09/15/2010 DD 09/908/00 37 505
CLAY FDN-PIMCO

s 34,434 000-
24-MAY-91 STRUCTURED ASSET $7-LLI CL A-1 37,331 45 37,333 45 36,942 25- L] 391 201,
SO-MAY-01 & J90X 10/12/2034 DD 13/10/97

CLAY FDN-PIMCO

s 35,000 000~

I14-MAY-01 TELEFONICA EUROPE B V US NT 55,903 70 35,v08 7o 16,876 10- [ N 1)

§7-MAY-01 7 750x 0%/15/2010 DD 0%/21/00 1.027.40 8
CLAY fUN-PINCO

s 40,900 900~
. 09-APR-0]1 TRANSAMERICA FIN CORP SR 00216 80,945 &0 80,945 &b 79,947 20- [ 1] 918 40 L
12-APR-Q1 & 800% 12/14/208) DD 12714799
CLAY FDN-PIRCO
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@ Mellon Trust™

Boaton Sale Deposit and Trust Company

CLY Goolo00
THE CLAY FOUNDATION
CONSOLIDATED RORTFOLIOS

TRAN CODE/

EFFECTIVE/

CONTRACTUAL/ SHARES/PAR VALUE
SETTL SECURITY DESCRIPTION

] 284,000

U7-JUN-01 U 5 TREASURY KOTES

12-JUN-01 05 750X 08/15/2003
CLAY FDN-PIMCO

) 19¢, 400

20-JUN-01 U 5 TREASURY NOTES

25-JUN-91 05 750x 08/15/2003
CLAY FDN-PIMCD

S 430,000

26-JUL-01 U 5 TREASURY NOTES

27-JuL-01 05 750x 08/15/2003
CLAY FIN-PIMCD

S 40,090

19-JAN-G1 U S TREASURY NOTES

16-JaN-01 05 A757 09/30/2¢002
CLAY FDN-PIMCD

s 19,080

19-JaN-¢1 U 5 TREASURY NDTES

16-JaM-01 0S5 875X 09/30/2002
CLAY FON-PIMCO

s 60,000

06-SEP-01 U S TREASURY NOTES

#7-SEP-01 06 DOOX 0a/15/2004
CLAY FON-PIMCO

[ 250, 000

26-0CT-01 U S TREASURY NOTES

29-CCT-091 D& 000X 08/15/2004
CLAY FDN-PIMCO

200~
oD 0a/15/93

900~
0D 08/15/93

DD 08/15/93

a0~
0D 09/30/97

goo~
DD 09/30/97

o0g-
oD ¢a/15/9?

0Q0-
DD 08/15/%%

CLAY FOUNDATION, INC.
55-0670193
MELLON STATEMENT #1

(ORIGINAL SHARES/PAR VALUE}
TRADE DATE
BASE AMOUNT

238,302.54

196,397 sa

484,716 17

49,460 22

I0, 171 a7

635,262 50

301,481 32

PART IV

TRAMSACTION REPORT
FOR THE PERIOD 01 NOVEMBER 29000 THROUGH 31 OCTOBER 2081

ACTUAL
SETTLE DATE
RASE AMQUNT

280,302 58

196,347 48

464,716 17
60,660 92
10,171 &7

48,262 50

301,481 32

INVESTMENT
—BASE COST

287,474

195,748

441,932

40,1%6

10,049

62,789

297,953

71-

G4-

53=

CURRENCY
BASE COST

RUN DATE 22-nov-01

REAL ITED
GAIN/LOSS IN
821 85 S
b4y 24 S
2,781 64 S
G64 04 S
122 5 S
473 44 S

3,528 20 §

CLY Goold00
THE CLAY FOUNDATION
COMSOL 1DATED PORTFOLIOS

CONTRACTUAL/

SETTLEMENT SECURITY DESCRIPTION
DATE AL €

H 55,000

18-APR-01 U S TREASLRY NOTES

Z3-APR-01 06 500% 02/15/2010
CLAY FON-PINCO

S 135,009

31-MAY-01 U 5 TREASURY NUTES

W5-JUN-01 04 500x 02/1572410
CLAY FIN-PIMCO

s 75,008
10-SEP-01 U S TREASURY NOTES
13-SEP-01 ©& 750X 05/15/2005

18-SEP-01}
CLAY FODN-PIMCO
5 145,000
31-JAN-§1 U S TREASURY NOTES
01-FEB-41 05 750% ¢A/15/2018
CLAY FDN-PIMCOD

35,008

000~
DD 92715/ 09

DD 82/15/00

b e5/15/00

309~

DD 0a/15/04

s
18-APR-41 UNITED STATES TREASLURY MOTES

19-APR~91 05 750X 11/15/2005
CLAY FON-PIMCO

105,000

B0 11/15/00

H
20-APR=-01 UNITED STATES TREASURY NOTES

25-APR-01 05 750X 11/15/2005
CLaY FIN-PINCO

875,000

oD 11/15/00

94~

S
01-MAY-0] UNITED STATES TREASURY MOTES

02-MAY-01 05 759X 11/15/2005
03-Hav-01
CLAY FON-PIMCO

op 117157488

(ORIGINAL SHARES/PAR VALUE)
SHARES/PAR VALUE
TRADE DATE
BASE AMQUNT

0,050 %8

145,172.52

81,518 55

151,02¢ 5¢

34,544 06

199,003 13

105,351 54

TRANSACTION REPORT
FOR THE PERICD 01 WOVEWBER 2000 THROUGH 31 CCTORER 200l

ACTUAL
LETTLE DATE
2ASE AMOUNT

60,050 98

145,172 52

81,518 55

151,826 56
36,564 06
109,003 i3

905,35) 56

141,835

151,144

34,710

118,131

INVESTMENT
_BASE _COST

11~

53~

i7-

53-

34~

05-

CURRENCY

RUN DATE 22-NOV~-¢1
REAL 12ED
GAIN/LODSS IN
PBASE _CURREMCY

1,738 47 5
3,33 99 S

1,485 38 5

117 7-8
146 23-5
1,127 11-§

4,24% 74-S



@ lellon Trust™

Baston Safe Depomt 20d Trust Company

CLY Guol0dg
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS

TRAN CODE/
EFFECTIVE/

CONTRACTLUAL /

SETTLEMENT

1]
22-FEB-91
27-FEB-41

5
14-HAR-Q1
19-MAR-Q1

L

11-APR-01
17-APR-01
18-APR-21

5
12-APR-4)
1a-APR-81

$
21-MAY-0]1
24-MAY-01

3
01-abg-01
v2-AbG-01

H]
Ga=-mAY=-01
15-MaY=-01

SECURITY DESCRIFTION

20,000
U S TREASURY MOTES
05 000X 02/15/2011
CLAY FDN-PIWCD

145,000
U 3 TREASIRY NOTES
05 000X g2/15/2011
CLAY FDN-PINCO

30,000
U S TREASURY NOTES
05 000X 02/15/2011

CLAY FON-PIMCO

U 5 TREASURY MOTES
@5 e00x 02/15/2911
CLAY FDN-PINCO

80,900
U S TREASURY NOTES
05 B00Xx 02/15/2011
CLAY FON-PImco

150,000
U 5 TREASURY NUTES
05 o0ex A2/15/2011
CLAY FDN=-PIRCO

$0.000
U S TREASURY NOTES
04 625% 05/15/2006
CLAY FDN-PIMCO

a0~
oo e2/15/01

o000~
op 02/15/41

0D 02/15/01

DD #2/15/701

eoe-
D 92715701

299~
0D 02/15/01

opo-
DD 05/15/01

CLAY FOUNDATION, INC.

MELLON STATEMENT #1

(ORIOINAL SHARES/PAR VALUE)
SHARES/PAR VALUE

TRADE DATE
BASE AWOUNT

19,804 &8

167,010 85

29,442 50

29700 o0

77,650 00

149,378 85

89,741 7

55-0670193

PART IV

TRANSACTION R

ACTUAL

EPORT
FoR THE PERIOD 91 WOVEMEER 2000 THROUGH 31 CCTUBER 2001

SETTLE DATE
DASE AMQUNT

19,804

167,010

29,662

29,700

17,650

14%,378

89,741

8

a5

50

"

IHVESTHENT
—RASE COS7

11,850

164,300

29,756

29,768

78,835

147,804

a%,102

25-

75~

T4-

CURREMCY

RUN DATE 22-Nov-01
PAGE 15
M25711

REALIZED
GAIN/LOSS IN
BASE CURRENCY
45 32-5
2,710 48 §

93 15-35

&8 75-5
985 74-3
1,574 17 3

639 81 5

CLY Goolooe
THE CLAY FOUNDATION
CONSOL IDATED PORTFOLICS

TRAN CODE/
s
17-mav-¢l
18-paY-9l

s
17-mAY-0]
22-mav-el

5
21-HAY-81
24-RAY-11

S
25-may-91
2%-hay-41

5
31-MAY-#1
@5-JUN-0l

S
20-SEP-01
27-SEP-Q1

S
28-5EP-01
03-0CT-3)

4 SHARES/PAR VALUE
EMENT SECURITY DESCRIPTION

295,000
U 5 TREASURY NOTES
04 625% 05/15/2004
CLAY FDR-PIMCO

190,000
U s TREASURY NOTES
04 625X 95/15/2006
CLAY FDN-PIMCO

85,000
U $ TREASIRY ROTES
04 425X 0571572006
CLAY FDN-PIMCD

125,000
U 5 TREASURY NOTES
06 &25x 051872004
CLAY FDN-PIMCO

100,000
U $ TREASURY MOTES
0% ¢25% 95/15/2004
CLAY FDN-PIMCO

155,000
U 5 TREASURY NOTES
04 625X $5/15/2006
CLAY FOM-FIMCO

55,000
U S TREASURY NOTES
0& 6251 05/15/2004
CLAY FDN-PIMCO

g0~
oD 057157901

oa0-
0D #5/15/01

000-
oD 05715741

vag-
DD 05/15/01

apo-
DD 05/715/81

a0d-
bD ©5/15/¢1

L1104
DD 05/15/91

[ORIOINAL SHARES/PAR VALUE)
TRADE DATE
EASE AMOUMT

299,047 B9

78,28% i¢

28,441 15

122,753 87

98, 71¢ 7

169,158 55

36,214 04

TRARSACTION REPORT
FOR THE PERIQD 81 NOVEMBER 2000 THROUGH 21 OCTOBER 2001

ACTUAL

SETTLE DATE
BASE AMOUNT

290,047

58,289

85,66l

122,153

94,710

160,158

36,214

8

"%

87

10

[ L]

1%2,28¢

99,002

04,152

123,753

99,002

155,968

34,283

INVESTHENT
~BASE _COST

-

&o-

0e-

29-

CURRENCY

RUN DATE 22-NOV-01
PAGE

360
M25711

REAL I ZED
GAIN/LOSS IN
2,219 07-8
713 30-%
510 19-%
99 13-3
291 50-5
4,10% 80 3

49 25-3



CLAY FOUNDATION, INC.

@ Mellon Trust™ 55-0670193

MELLON STATEMENT #1

Boston Safe Depomit and Trust Company

PART IV
RUN MOV -
TRANSACTION REPGRT BATE  22-wovoal
CLY Gooigen FoR THE PERICD 01 MOVEMBER 2000 THROUGH 31 OCTORER 2001 M257LT
THE CLAY FOUNDATION
. CONSOLIDATED PORTFOLIOS
TRAN CODE/
EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE)
CONTRACTUAL / SHARES/PAR VALUE ACTUAL REAL JZED
SETTLEMENT  SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTHENT CURRENCY GAIN/LOSS IN
—DUATE  _(LDCAL CURR/SETILE CURR) RASE AMDUNT DASE_CURRENCY
] 150,000 000-
29-0CT-4#1 U S TREASURY NOTES 155,812 50 155,812 50 152,280 48- 9 oc
30-0CT-21 04 425X 05/15/2006 DD 05/15/01 3,532 02 5
CLAY FDN-PIMCO
s 50,000 000~
95-SEP-01 UNITED STATES TREASURY HOTES 59,203 12 56,203 12 548,115 25- o 0
06-SEP-01 ©5 000X 08/15/2011 DD 08/15/01 a7 87 3
97-SEP-01
CLAY FON-PINCO
s 119,090 900~
29-SEP-01 UNITED STATES TREASURY MOTES 112,200 08 112,200 oo 110,235 ae- o
27-SEP-41 05 000% 08/15/2011 DD 98/15/01 1,964 20 §
CLAY FDM-PIMCO
s 35,000 000~
99-MAY-01 WESTVACG CORP NT 35,669 20 35,469 20 34,984 95- v 00
l4-MAY-91 & 850% 11/15/2006 OD 11/50/9% 484 25 5
CLAY FDN-PIMCO
3 45,000 000-
18-JAN-01 WESTVACO CORP NT 46,694 0 46,494 90 45,160 65~ L] 1,554 25 L
2I-JAN-01 A 200X ¢1/15/2030 DD ¢1/18/00
CLAY FDN-PIMCD
s 5,300 000~
14-FEB-31 WINSTAR COMMUNICATIONS INC 3,475 o9 3,475 00 3,700 0¢- o o0
22-FEB-21 12 500X 04/15/2008 DD 0&/19/00 225 00-S
CLAY FDN~PINCO
s 5,000 000-
14-MAR-61 WINSTAR COMMUMICATIONS INC 2,178 o0 2,175 08 3,700 00- (1)
19-MAR-8L 12 500X 04/15/20¢6 DD 04/10/00 1,525 00-%
CLAY FDN-PINCO
RUM DATE  22-NOV-01
TRANSACTION REPORT PAGE 362
CLY GODloeo FOR THE PERIOD 01 HOVEMBER 2000 THROUGH 31 OCTOBER 2001 M25711
THE CLAY FOUNDATTON
CUNSOLIDATED PORTFOLIOS
TRAN CODE/
EFFECTIVE/ {CRIGINAL SHARES/PAR VALUE)
CONTRACTUAL/ SHARES/PAR VALUE ACTUAL REAL1ZED
SETTL SECIRITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENTY GAIN/LOSS IN
BASE AMODUNT. DASC AMOVNT -DASE_COST
5 5,000 000~
14-MAR-01 WINSTAR COMMUNICATIONS INC 2,200 90 2,200 00 5,700 00~ [T
19-MAR-01 12 500X 04/15/2008 DD 64/10/00 1,500 ¢0-S
CLAY FDN-PINCO
3 5,900 §o0-~
01-DEC-00 WORLIWIDE FIBER INC SR NT 3,800 10 5,000 00 4,418 75~ [
96-DEC-00 12 900% 08/01/20¢% DD 47/28/99 i.418 75-3
CLAY FDN-PIMCD
s 5,000 990~
94-DEC-00 WORLDWIDE FIBER INC SR NT 3,025 90 3,025 08 &, 618 75- ¥ 90
97-DEC-00 12 009X 08/01/200% DD 07/28/9% 1,593 73-5
CLAY FIN-PIMCD
JOTAL
E1XED INCOME SECURITIES
TRADED - SETTLED CURRENT PERIOD
U S DOLLAR 43,734,039 42 43,734,039 &2 42,777,282 00- ([} 1,745 &0-L
194,880 82 S
FOREIGN (BASE VALUE) 0" [T} 727,103 ¥5- 0 00 800 L
44,478 07
TRADED - PENDIMO SETTLEMENT
US DOLLAR 70,515 20 v 00 47,494 55- [T} 0oL
3,018 65 %
FOREIGN (BASE VALUE] b e 000 o ep o 00 900l
noes
SETTLED - TRADED PRICR PERIOD
U S DOLLAR [T (1} 900 (1) o 00 L
000
FOREIGN (BASE VALUE) L1 .1 [T o 00 00T
[HTE ]



@ Mellon Trust™

Boston Safe Deponit and Trust Company

CLAY FOUNDATION, INC.
55-0670193
MELLON STATEMENT #1
PART IV

TRANSACTION REPCRT

18-%

2L

"% L

37t

8t L

B4 L

64

52 L

rL

9 L

&2 L

PAGE
ELY Gagledd FOR THE PERIOD 81 WOUVEMBER 200¢ THROUGH 31 OCTOBER 2001 M25711
THE CLAY FOUNDATICN
CONSOL EDATED PORTFOLIOS
TRAN CODE/
EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE)
CONTRACTUAL/  SHARES/PAR VALUE ACTUAL REALIZED
SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS 1IN
—DRATE c BASE_AMDUNT RASE AMQUNT —RASE CUST BASE COST
EQUITY
A3, DOLLAR

H 3,800 000-
30-AUG-91 AOL TIME WARNER IMC COM 138,986 4¢ 134,986 04 184,838 84- [ -1}
e5-SEP-91 45,852

CLAY FON-MONTAG
s 3,%0e 800~
06-APR-01 ALCAN INC 147,869 81 147,269 83 198,275 11- Q00 39,594
11-APR=01

CLAY FDN-ARMSTROMG
s 3,390 ooo0-~
09-APR-01 ALCAN INC 126,326 35 126,926 35 87,835 3%- ¢ 00 37,090
12-APR~0L

CLAY FDM-ARMSTRONG
5 2,500 ag0-
18-APR-91 ALCAN INC 104,851 24 104,851 24 49,409 A5~ 9 %0 55,441
23-APR-81

CLAY FON-ARMSTRONG
s 1,000 800~
20-APR-01 ALCAM INC 43,244 65 43,244.45 18,933 7T&- 0 00 24,310
25-APR-01

CLAY FON-ARMSTROMNG
s 1,000 002~
23-APR-01 ALCAN INC 43,917 &3 43,917 43 18,930 59~ LR 1} 26,986
2b-APR-G1

CLAY FDN-ARMSTRONG

RUN DATE 22-HOV-01
TRANSACTION REPORT PAGE

CLY 6001000 FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTDBER 2001 M25711
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS
TRAN COPE/
EFFECTIVE/ (ORIGINAL SHARFS/PAR VALLUE)
CONTRACTUAL/ SHARES/PAR VALUE ACTUAL REAL IZED
SETTLEMENT  SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTRENT CURRENCY GAIN/LOSS IN
—RalE BASE AMQUNT BASE AMQUNT —BASE COST BASE LOST DASE CURRENCY
s 400 000-
26-APR-01 ALCAN INC 17,852 64 17,852 &% 7,4% 12~ 960 10,356
01-MAY-01

CLAY FIN-ARMSTRONG
s 500 200-
04-HOV-00  AMERICAN EXPRESS CO COM 34,037 7% 36,037 79 18,017 s0- o og 26,020
99-KOV-08

CLAY FDN-MONTAG
s 2,800 000-
08-JAN-01 AMERICAN EXPRESS CO COM 138,984 56 138,984 58 46,747 B7- L1 2,25
11-JAN-01

CLAY FDN-MONTAG
s 5,600 000-
94-APR-01 AMER]CAN EXPRESS CO COM 204,338 29 204,138 2v ¥3,495 73- 0 ae 114,842
29-APR-01

CLAY FDN-NONTAG
3 1,009 000~
14-MAY-01 AMERICAN GEN CURP CCM 44,998 0 46,998 09 20,447 78- ¢ 0e 24,330
17-MAY-01

CLAY FON-ARMSTRONG
s 1,600 000-
15-MAY-01 AMERICAM GEN CORP COM 72,394 6% 72,394 A% 33,068 44- 8 00 19,325
18-mAY-01

CLAY FOM-ARMSTROMG
s 1,500 ooo-
16-MAY=Q1 AMERICAM GEN CORP COM 49,021 29 69,021 39 51,000 &6- 4 a0 38,017
21-Ma¥-01

CLAY FON-ARMSTRONO



oM CLAY FOUNDATION, INC.
Mellon Trust 55-0670193
Boston Safe Deposit and Trust Company MELLONPSATRATTE’MENT #1
RUN DATE 22-NOV-01
TRANSACTION REPORT PAGE-  E&5
cLY 6001000 FOR THE PERICD 01 NOVEMBER 200¢ THROUGH 31 OCTOBER 2081 M25711
THE CLAY FOUNDATION
COMSOLIDATED PORTFOLIOS
TRAN CODE/
EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE)
CONTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED
SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CLRRENCY GAIN/LOSS IN
—PATE  _(ilgCAlL CURR/SETTLE CURR) BASE AMOUNT DASE AMQUNT _BASE CUST
s 1,500 002-
g:-na;:ui AMERICAN GEN CORP COM 67,670 24 87,670 24 31,001 66- [T 36,448 58 L
- ]
CLAY FON-ARMSTROMG
s 500 000-
05-JUN-01 AMERICAN GEN CORP COM 24,917 20 4,917 20 12,6490 47- b 00 14,516 53 L
04-JUN-01
CLAY FDN-ARMSTRONG
$ 1,000 000-
::-A;:—:i AMERICAN STD COS INC DEL 58,533 44 58,533 G4 41,149 11- [T 17,366 33 L
-n -
CLAY FDN-ARMSTRONG
5 1,200 000-
ig-:::—:} AMERICAN STD COS INC DEL 72,545 49 12,545 49 49,402 953- 0 90 23,142 56 L
CLAY FDN-ARMSTRONG
35 1,190 000~
ZS—AFE-D{ AMER[CAN STD COS INC DEL 64,682 79 64,682 79 45,286 02- 0 00 19,396 727 L
26-APR-0
CLAY FDN-ARMSTRONG
[ 700 000~
26-APR-01 AMERICAN STD €OS INC DEL 41,282 26 41,282 24 28,818 38~ [T 12,463 06 L
t1-MAY-01
CLAY FDN-ARMSTRONG
s a2 Ims-
2%-DEC-00 RAROM ASSET FD SMALL CAP FD 1,1%0 00 1,199 00 1,183 41- [ 1]
02=JAN-01 1

CLAY FDN-STEGNER

TRANSACTION REPURT
CLY Goologo FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 DCTOBER 2901 M25711
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS

RUN DATE 22-NOV-01
PAGE 346

TRAN CODE/

EFFECTIVE/ [ORIGINAL SHARES/PAR VALUE}

COMTRACTUAL/ SHARES/PAR VALUE ACTUAL REAL IZET
SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE IMVESTMENT CURRENCY GaIN/LOSS TN
—DATE .. _{LOCAL CURR/SETTLE CURR) BASE AMQUNT DRASE AMQUNT -BASE CO3T BASE COST

s 23,547 81~

22-0CT-01 BARON ASSET FD SMALL CAP FD 300,000 00 300,000 00 515,552 42- 9 0o 11,476 So-L
25-0CT-01 4,075 92-5

CLAY FDN-3TEGNER

s 100,291 ¢l13-
254-JAN-01 BARR RQSENBERG SER TR U

s 909,872 30 989,872 30 $27,0t0 B7- o 00 41,772 55 L
29-JAN-01 SMALL CAPITAL SER INSTL SHS 1,098 88 S
CLAY FDM-STEGNER
] 1,090 ¢80-
!é-JAH-Dl BERGEN BRUNSWIG CORP CL A 18,590 78 18,590 78 15,921 78- g.00 2,889 00 L
05-FEB-0]
CLAY FUM-ARMSTRONG
] 1,000 806G~
i:—FEB-Ol BERGEN ARUNSWIO CURP CL A 19,370 &1 19,370 61 15,742 5§~- L1 3,628 25 L
-FEB-01
CLAY FDN-ARMSTRONG
[ 1,000 000~
::—:::-:} BERGEN BRUNSWIO CORP CL A 18,192 08 18,192 o8 15,552,464~ 000 2,639 82 L
CLAY FIN-ARMSTRONG
H 1,000 000-
{4-:::-01 BERGEN BARUNSWIG CORP CL A 16,694 &0 18,694 40 15,415 19~ 00 1,279 21 L
7-MAR- 01
CLAY FUN-ARMSTROMG
H 1,000 400~
éS-HAR-Ol BERGEN BRUNSHIO CORP CL A 16,165 55 14,165 55 15,377 0o- [ ] 788 55 L
D-MAR - 91

CLAY FDN-ARMSTRONG



CLAY FOUNDATION, INC.

@ Mellon Trust™ 55-0670193

MELLON STATEMENT #1

Boston Safe Deposit and Trust Company

PART IV
RUN DATE 22-NOV-01
TRANSACTION REPORT PAGE 37
CLY G001000 FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTOBER 2001 25711
THE CLAY FOUNDATION
CONSOLIDATED PCRTFOLIOS
TRAN COGDE/
EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE)
CONTRACTUAL # SHARES/PAR VALUE ACTUAL REALIZED
SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN
—RATE . _{LOCAL CURR/SETTLE CURR] RASE AMQUNT BASE AMOUMT -basE COST BASE COST [
1 1,000 0G0=
21-MAR-0]1 RERGEM BRUMSWIG CORP CL A 15,459 6¢ 15,459 60 15,372 75- LI 1] 286 85 L
26-MAR- 0]
CLAY FDN-ARMSTRONG
S §90 000~
25=-MAR-0} BERGEN BRUNSWIG CORP CL A 9,040 1% 9,040 19 9,223 &5- o 183 46-L
28=-MAR=-01
CLAY FON-ARMSTRONG
5 22,300 000~
03=NOV-0C BOSTON SCIENTIFIC CORP CoOM 367,505 10 347,505 1¢ 842,773 8- 9 09 275,268 B0-L
9a=-NOV-Q0
CLAY FDN-MONTAG
s 400 000-
06=NOV-00 BRISTOL MYERS SQUIBB CO COM 37,537 74 37,537 74 31,212 50~ o 09
09=-NOV~-00 6,325 14 5
CLAY FIN-MONTAG
s 2,600 000-
39-NOV-90 CI1GHA CORP COM 326,494 7 326,498 &7 55,182 16~ o o0 273,316 51 L
14-NOV-0Q
CLAY FON-ARMSTRONG
S 1,000 000-
03-JAN-01 CIGNA CORP COM i20,869 S50 128,389 50 19,624 8- o 08 109,245 92 L
08-JAN-01
CLAY FDM-ARMSTSONG
s 1,300 Q00-
L0-JAN-Q1 CIGNA CORP COM 157,373 &6 157,373 6& 19,647 04- a 0 137,726 62 L
1le-JaN-01
CLAY FIN-ARMSTRONG
RUN DATE 22-NOV-01
TRANSACTION REPORT PAGE I68
CLY Goalooo FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 DCTODBER 2001 M25711
THE CLAY FOUNDATION
COMSOL IDATED PORTFOLICS
TRAN CODE/
EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE)
CONTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED
SETTLEMENT SECLRITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN
RASE AMOUNT RASE AMOUNT —DASE COST BASE COST
FL 280 0oO-
31-0CT-00 CABOT MICROELECTRONICS CORP 12,453 03 12,453 ¢3 o 0p o 00
b03-Nov-00 COM
CLAY FUN-ARMSTRONG
1] 5,039 000~
09-APR-91 CANADTAN PAC LTD MEW COM 183,174 1% 185,174 19 8%,%38 54- 4 00 93,235 45 L
12-APR-QL
CLAY FDN-ARMSTRONG
- 2,261 oo0-
10-APR~-01 CAMADIAN PAC LTD NEW COM 83,070 208 83,970 28 39,470 16- 1 00 63,600 12 L
1~APR~-01
CLAY FON-ARMSTRONG
S 1,900 090-
04-JUN-91 CANADIAN PAC LTD MEW COM 79,714 11 79,714 11 32,714 ta- 6 00 46,9%9 43 L
e7-JUN-0]
CLAY FOM-ARMSTRONG
s 1,300 coo-
05-JUN-01  CANADJAN PAC LTD MEW COM 55,157 &5 55,137 5 22,13% 47- ¢ 020 32,998 18 L
08+~ JIN-01
CLAY FDH-ARMSTRONO
s 1,000 00O~
22~-JUN-91 CANADIAN PAC LTD MEW COM 15,9548 19 38,958 19 E6,932 66- 4 00 22,025 53 L
27-JiN-01
CLAY FDN-ARNSTRONG
5 1,200.000-
05-JUL-01 ECANADIAN PAC LTD NEW {-OM 46,934 75 46,934 75 20,169 51- LN 1 26,774 24 L
10-JuUL=-01

CLAY FDN-ARMSTRONG



@ Mellon Trust™

Boston Safs Deposit and Trust Company

CLY Gol500

THE CLAY FOUNDATION
CONSOLIDATED PCRTFOLIOS

TRAN CDDE/
EFFECTIVE/
CONTRACT UAL .
SETTLEMENT

5
95-JtL -0l
1¢-duL-el

S
24-JUL-91
¥T-JUL-01

$
25-JUL-01
39-JuL-ol

s
26-JUL-0!
31-JuUL-al

5
27-JUL-41
V1-AUG-§1

3
27-FEB-01
12-FEB-01

s
04-FEB-41
13-FEB~01

CLAY FOUNDATION, INC.

MELLON STATEMENT #1

(ORIQINAL SHARES/PAR VALUE)

s SHARES/PAR VAL UE
SECURITY DESCRIPTION

400 000-
CAMADIAM PAC LTD NEW COM
CLAY FDON-ARMITROMG

1,000 000-
CANADIAN PAC LTD NEW COM

CLAY FDN-ARNMSTROMG

1,000 Bsoo-
CANADIAM PAC LTD MEW COM

CLAY FON-ARMSTRONG

2,400 800~
CANADIAN PAC LTD KEW COM

CLAY FUN-ARMSTROND

3,800 400-
CAMADIAM PAC LTD MEW COM

CLAY FDN-ARMSTRONO

4,200 000~
CISCO SYS INC COM

CLAY FDON-RONTAG

3,200 0800~
CISCO SYS INC COM

CLAY FON-MONTAG

15,655

35,835

36,019

86,326

137,871

283,07¢

18,474

TRADE DATE
BASE AMJUNT

14

39

55-0670193

PART IV

TRANSACTION REPORT

ACTUAL
SETTLE DATE
QASE AMOUNT

15,655 &3

35,835 14

36,019 85

86,32¢ 19

137,671 18

283,074 39

108,474 15

FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTOBER 2001

INVESTMENT
BASE _COST

6,647 91-
16,619 75-
14,619 Té-
39,887 41-
43,061.93-
459,310 0o~

115,472 80~

CURRENRCY
BASE COST

RUN DATE 22-NOV-91
PAGE

M25711

REALIZED
BAIN/LOSS TN
RASE CURRENCY

Y,007

14,215

19,499

66,439

74,409

176,233

16,390

CLY Godltoo
THE

CLAY FOUNDATIOM
CONSOLIDATED PORTFOLIOS

TRAN CODE/

EFFECTIVE/

CONTRACTUAL
ETTLEMENT

3
12-MAR-01
15-HAR-01

S
30-AUG-G1
e5-SEP-01

S
06 -HOV-40
09-NOV-Q0

s
AT=-JUN=-%]
T2=JUN=-91

3
12-AUG-01
er-AUG-1]

s
02-AUG- 9L
13-AUG-41

3
10-AUG-01
15-AUG-11

(ORIGINAL SHARES/PAR VALUE)

/ SHARES/PAR VALUE
SECURITY DESCRIPTION

4,000 800~
CISCD 5¥Ys INC Com
CLAY FIN-MONTAG

4,200 Q0¢-
CITIGROUP 1INC COM

CLAY FDN-MONTAQ

10 B0~
COCA COLA €O COM

CLAY FIN-MONTAD

3,000 000~
COCA COLA CO COM

CLAY FDN-MONTAG

1,000 000-
CODPER INDS INC COM

CLAY FDN-ARNSTROND

5,400 000-
COOPER INDS THC COM

CLAY FON-ARMSTRONO

600 000~
COUPER INDS IWC CoM

CLAY FDN-ARMSTRONG

112,607

18%, 941

54,731

138,067

54,484

204,512

TRADE DATE

FL)

o7

TRAMSACTION REPORT

ACTUAL
SETTLE DBATE
DASE AMOUNT
112,807 24
189,341 18
54,751 67
138,047 99
54,684 98

204,512 35

36,654 10

FOR THE PERIDD 01 WOVEMBER 2000 THROUGH 31 CUTOBER 2081

INVESTMENT
—DASE_LOST

210,082 10-
235,498 22-
0,248 70~
197,455 17~
43,866 33~
148, 987 B0-

26,190 12-

CURRENCY

RUN DATE 22-MOV-01
Fal
m25711

REALIZED
GAIN/LOSS [N

97,454

45,757

5,517

5%,587

10,618

55,604

8,485

F13 ]

T2 L

»L

oY L

58 L

a5 L

376

04=35

85 L

"L



M CLAY FOUNDATION, INC.
Mellon Trust 550670193
Boston Safe Depont and Trust Company MELLON STATEMENT #1
PART IV
RUN DA -WOv- 61
TRANSACTION REPORT DATE 2Ny
cLY Gooleoo FOR THE PERIOR 0i NOVEMBER 2000 THROUSH 31 OCTOBER 2e9l m25711
THE CLAY FOUNDATION
CONSOLIDATED PCRTFOL1OS
TRAM CODE/
EFFECTIVE/ (QRIGINAL SHARES/PAR VALUE}
CONTRACTUAL/  SHARES/PAR VALUE ACTUAL REALIZED
SETTLEMENT ~ SECURITY DESCRIPTLOM TRADE DATE SETTLE DATE TNVESTMENT CURREMCY GAIN/LOSS N
—{Lecal CURRYSETTLE CURR) BASE  AMQUNT RASE AMQUNT -RAGE COST RASE COST
s 1,100 800~
01-FEB-#1 DILLARDS INC CL A COM 16,806 22 16,806 22 38,155 18- ¢ 90 21,329 16-L
06~-FEB-01
CLAY FDN-ARMSTRONG
H 1,900 000~
96-FEB-01 DILLARDS INC CL A COM 17,993 27 17,9%3 17 53,219 30- L] ] 15,225 53-L
9y-FER-01
CLAY FDN-ARMSTRONG
s 1,900 000~
97-FEB-01 DILLARDS INC CL A COM 18,118 71 18,118 71 33,21y 29- [ 15,160 S&-L
12-FED-01
CLAY FDN-ARMSTRONG
s 700 009~
26~-FEB=-01 DILLARDS INC CL A COM 12,58 22 12,598 22 23,2583 51- 9 00 10,455 29-L
91-MAR-01
CLAY FDN-ARMSTRONG
s 700 008~
06-NOV-20 DISNEY WALT €O COM 26,119 62 26,119 62 28,677 39~ 9 00
$9-NOV-00 2,557 771-%
CLAY FDN-MOMTAG
L 800~
13-FEB-01 DOW CHEM CO COM 26 71 % 71 25 71- 9 90 1 001L
13-FEB-01
14=-FEB=-4l
CLAY FDN-ARMSTRONG
s 1,300 000-
16~0CT-01 DOW CHEM CO COM 44,151 36 44,751 36 41,776 D2- 0 00 2,975 54 L
19-0CT-0§
CLAY FDN-ARMSTRONG
RUN DATE  22-NOV-01
TRANSACTION REPORT PAGE LYF
LY Gooloao FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 OQCTOBER 2001 M25711
THE CLAY FOUNDATION
CONSOLIDATED PCRTFOLIOS
TRAN CODE/
EFFECTIVES (ORIGINAL SHARES/PAR VALUE}
CONTRACTUAL / SMARES/PAR VALUE ACTUAL REALIZED
SETTLEMENT SECIRITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GaIM/LOSS IN
AL _C BASE AMQUNT BASE AMDUNT BAZE_COST BASE COST DASE CURRENCY
s 1,500 0g0-
17-0CT-01 DOW CHEM CO COM 51,6455 a3 51,655 83 45,203 10~ 0 0 3,452 73 L
22-0CT-01
CLAY FUN-ARMSTRONG
s 1,400.000-
22-0CT-01 DOW CHEM CO com 453,363 89 48,363 a0 Gk, 487 74- [ 1] 3,874 06 L
25-0CT-¢1
CLAY FDN-ARMSTRONG
s 1,180 000-
24-0CT-01 DOW CHEM CO COM 38,415 43 38,415 a3 34,889 25- L]} 3,526 58 L
29-0CT-191
CLAY FIN-ARMSTRONG
T 1,100 poo-
26-0CT-01 DOW CHEM CO COM 38,434 30 za,434 30 54,831 16- 0 00 S,603 14 L
n-0CcT-01
CLAY FDN-ARMITRONG
s 5,800 000~
G6-NOV-90 ELECTRONIC ARTS 282,740 57 282,740 57 72,235 0%~ [ -] 210,505 48 L
DY-NDV-00
CLAY FDN-NONTAG
s 2,600 0QO-
25-MAY-¢1 ELETTROMIC ARTS 159,953 1é 159,955 1& 81,154 71- 0 ga 128,796 &5 L
31-maY-01
CLAY FDN-MONTAG
s 1,000 000-
. 06-MOV-90 ELECTRONIC DATA SYS CORP KEW 47,813 40 47,813 40 72,685 00~ 900
0%-NOV-00 CO 26,873 $9-5

M
CLAY FIN-MONTAG



CLAY FOUNDATION, INC.
55-0670193
MELLON STATEMENT #1
PART vV

TRANSACTION

@ Mellon Trust™

Boston Safe Deposit and Trust Company

CLY Gool0a0
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS

TRAM CODE/
1 {ORISINAL SHARES/PAR VALUE)
CONTRACTUAL/S SHARES/PAR VALUE ACTUAL
SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE
£ RASE AMQUNT RASE. AMOUNT

s 3,200 000~
15-FEB-01 ELECTRONIC DATA SYS CORP KEW 203,375 29 203,375 29
21-FEB-01 COm

CLAY FDN-MONTAG
s 1,490 000~
16-FEB-¢]1 ELECTRONIC DATA SYS CORP NEW 86,610 o7 84,610 97
22-FEB-01 COM

CLAY FON-MONTAG
S 1,7¢8 000~
26-SEP-91 ELECTRONIC DATA SYS CORP MEW 96,545 55 %%,545 55
27-SEP-81 COM

CLAY FON-MONTAG
s 800 400~
25-SEP-01 ELECTRONIC DATA 5YS CORP NEW 44,751 94 44,751 %4
28-SEP-0]1 COM

CLAY FDN-MONTAQ
s 1,200 000-
24~AU0-01 FMC CORP NEW COM 75,815 a2 75,0825 82
29-AUG-91

CLAY FDN-ARMSTRONG
S 500 Q00-
39-AUG-01 FMC CORP NEW COM 49,%08 25 69,908 25
05-SEP-01

CLAY FDN-ARMITRONG
s 1,000 900~
12=-JUL=-81 FIRSTENERGY CORP COM 31,538 62 31,538 &2
17=-Ju=-01

CLAY FDN-ARMSTRONG

REPCRT
FOR THE PERIOD 0! NOVEMBER 2000 THROUGH 3} OCTOBER 2081

INVESTMENT
-DASE COST

183,549

11,159

86,397

40,457

a1,282z

53,452

235,885

ay-

14

57-

40—

CURRENCY
RASE COST

RUN DATE 22-NOV-01
PAGE 513
mas711

REALI1ZED

GAIN/LUSS IN

BASE CURRENCY
14,825 40 L
15,659 15 L
19,147 928 L
4,094 26 L
5,456 28-L

3,944 15-1

T.453 50 L

TRANSACTION REPORT
CLY Qo0jodc
THE CLAY FOUMDATIOM
CONSOLIDATED PORTFOLICS

TRAN CODE/
EFFECTIVE/ (ORIOTMAL SHARES/PAR VALUE)
CONTRACTUAL / SHARES/PAR VALUE ACTUAL
SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE
BASE AMQUNT BASE_AMQUNT

s 1,090 000-
25=-JUL=-01 FIRSTEMERGY CORP COM 29,984 37 29,986 37
39=JUL-#L

CLAY FDN~ARMSTRONG
3 1,000 Goo-
01-AUG~01 FIRSTENERGY CURP COM 30,454 &5 30,454 85
06-AUG~98]

CLAY FDN-ARMSTRONG
5 1,000 900~
93-AUO~021 FIRSTENERGY CORP COM 30,725 %2 30,725 92
08-AUG~0]

CLAY FDN-ARMSTRONG
S 1,000 000~
1¢-AUG=9] FIRITENERCY CORP COM 30,025 78 30,028 78
15-AUG=-01

CLAY FIN-ARMSTRONG
s 900 000-
21-AUG-0] FIRSTEMERGY CORP COM 27,582 &8 27,582 a8
24-AUG-0]

CLAY FDN-ARMSTRONG
s 25,065 213-
92-MAR-D1 FRANXKLIN STRATEGIC SER SMALL 44],48% 85 841,687 &5
05-MAR-01 CAP GROWTH FO ADVISOR CL

CLAY FDN-STEGNER
s 6,000 DO0-
24=JUL-01 GAP INC CIN 161,821 1% 161,821 14
S1=JuL-01

CLAY FDM-MONTAQ

FOR THE PERIOD 81 MOVEMBER 2000 THROUGH 31 OCTOBER 200§

INVESTMENT
-RASE_COST

23,245

25,080

22,874

22,67%

29,391

1,179,442

194,217

43~

a7~

CURRENCY

RUN DATE 22-NOV-2]
PAGE 374
M25711

REAL1ZED

QAIN/LOSS IM
6,740 ¥4 L
7,374 4% L
7,855 85 L
7,349 35 L

7,281 01 L

196,178 50-L
161,576 25-%

32,455 93-S



M CLAY FOUNDATION, INC,
Mellon Trust 55-0670193

Boston Safe Deposit and Trust Campany MELLON STATEMENT #1
PART IV
RUN DATE 22-Nav-¢1
TRAMSACTION REPORT PAGE 375
CLY Gao1800 FOR THE PERIOD 01 NOVEMAER 2000 THROUGH 31 OCTOSER 2001 NZ5711
THE CLAY FOUNDATION
CONSOL IDATED PORTFOLIOS
TRAN CODE/
EFFECTIVE/ {QRIGINAL SHARES/PAR VALUE)
CONTRACTUAL/ SHARES/PAR VALVE ACTUAL REALIZED
SETTLEMEMT  SECURITY DESCRIPTION TRADE BDATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN
—DaTE  _{LOGAL CURR/SFTTLE GURR) RASE AMOUNT DASE AMOUNT PASE COST
s 2,900 000~
96-SEP-01 GAP INC COM 29,905 7% 29,901 79 62,373 2¢- 900
11-SEP-01 33,071 45-%
CLAY FDN-MONTAG
s 1,400 000-
47-SEP-01 GAP INC COM 20,988 37 20,988 37 43,807 94~ 0 00
12-SEP-01 22,819 57-5
CLAY FDN-MONTAG
s 00 000~
10-SEP-01 GAP INC COM 13,666 24 13,466 24 27,791 19~ ¢ 90
13-5EP~-#1 14,324 95-5
CLAY FDN-MONTAG
3 4,500 oQO-
26-SEP-01 GAP INC COM 52,504 a4 52,304 54 131,235 03- [ 1)
91-0CcT-01 78,936 59-5
CLAY FDN-MONTAG
S 200 00~
G4~-NOV~-00 GENERAL ELEC CO COM 10,800 13 10,800 13 800 96~ o Qg 19,000 07 L
09-NOV-00
CLAY FDN-MONTAG
s 6,100 000-
39-AUG-01 GENERAL ELEC CO COM 245,000 15 265,000 15 286,513 53- o 00
15-SEP-41 41,513 18-S
CLAY FDN-MONTAG
1 3,700 000~
264-SEP-91 GEMERAL ELEC co comM 129,825 7a 12%,825 7¢ 170,190 75- - 1]
27-SEP~41 %£0,565 05-5
CLAY FDN-MONTAG
RUM DATE  22-NOV-01
TRANSACTION REPGHT PAGE 376
CLY GOOLOOY FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTOBER 2001 m25712
THE CLAY FOUNDATION
CONSOL1DATED PORTFOLIOS
TRAH CODE/
EFFECTIVE/ (ORIGTNAL SHARES/PAR VALUE)
CONTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED
SETTLEMENT  SECURITY DESCRIPTIONM TRADE DATE SETTLE DATE INVESTHENT CURRENCY GAIN/LOSS IN
—RATE  _(LpeAlL CURR/GETTLE CURRY RASE AMQUNT BASE _AMQUNT ~BASE COST
S 1,000 000~
S4-NOV-00 GILLETTE O oM 36,126 2 34,126 3% 37,765 50- [ 1 5,639 14-L
99-NOY¥-Q0
CLAY FDN-MONTAG
s 5,300 000-
29-JAN-01 GILLETTE CO COM 99,567 24 99,567 24 122,537 40- 0 00 22,970 1l4-L
0I-FEB-01
CLAY FDN-MONTAG
s 4,300 000-
18-APR-01 GILLETTE CO cOM 113,701 10 113,701 10 130,01% 46~ (1 16,318 36-1
23-APR-91]
CLAY FDN-MONTAG
s 1,000 000~
96-MAR-0] GOODRICH B F CO 41,462 11 45,682 11 27,2746 05- 1 00 14,188 06 L
Y -MAR~Q1
CLAY FDN-ARMSTRONG
s 1,000 00D~
22-MAY-01l GOODRICH B F GO 44,115 12 44,118 12 24,476 8@- [ 17,440 24 L
25-MAY-01
CLAY FDN-ARMSTRONG
5 1,000 00O~
07-JUN-01 GOODRICH CORP €2,061 99 42,061 09 26,116 S3- 1 g0 15,764 56 L
12-JuN-0}
CLAY FUON-ARMSTRONG
] 1,000 000-
17-JuL-01 GOODRIGH CORP 37,934 13 37,934 13 26,029 8- 0.00 11,904 24 L
20-Jut-01

CLAY FOW-ARMSTRONG



CLAY FOUNDATION, INC.

@ Melion Trust™ 55-0670193

MELLON STATEMENT #1

Boston Safe Depont and Trust Company

PART IV
TRANSACTION REPORT
€LY GOoo1000 FOR THE PERIOD #1 NOVEMBER 20900 THROUGH 31 OCTORER 2001
THE CLAY FOUNDATION
CONSOL 1DATED PORTFOLIOS
TRAN CUDE/
EFFECTIVE/ {ORIGINAL SHARES/PAR VALUE)
CONTRACTUAL 7 SHARES/PAR VALUE ACTUAL
SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE TNVESTRENT
RASE AMOUNT BASE AMQUNT —RASE CUST

s i,000 099~
18=-JuUL-0] GOODRICH CORP 57,934 135 17,934 1S 24,845 8-
23=JU. -0}

CLAY FDM-ARMSTRONG
s 1,000 0%0-
19=JUL-01 GOODRICH CORP 38,124 13 38,124 13 22,939 7¢-
24-JuL-a1

CLAY FDN-ARMSTRONG
3 800 ooo-
84-NOV-08 HENWLETT PACKARD CO Com 37,100 7¢ 37,190 7% 34,642 68~
99-NOV-00

CLAY FDM-MONTAG
s 3,400 800-
03-JAN=01 HEWLETT PACKARD €O coM 114,01y 53 118,019 53 158,048 §6-
18- JAN-01

CLAY FDN-MONTAQ
;-] 2,700 qo0-
04~JAN-01 HEWLETT PACKARD CO COM 95,413 &6 95,413 46 77,441 11-
09-JAN-01

CLAY FDN—MONTAG
5 1,400 090-
05-JAM-01 HEWLETT PACRARD co CoM 56,213 7Y 48,215 29 40,155 07-
10-JAN-01

CLAY FDM-MONTAO
s 2,590 000~
8-JAN-0L HEWLETT PACKARD CO coM 71,567 &6 77,567 4% 66,814 A4-
11-JAN-01

CLAY FDN-MONTAG

CURRENCY

RUN DATE 22-NOV-¢1
PAGE i
H25711

REAL 1ZED
CAIN/LOSS IN

13,090 45 L

15,184 37 L

1,840 40 L
£1,644 £7-5
17,971 55 L

4,058 %2 L

19,750 42 L

TRANSACTION REPORT
CLY Goojooo FOR THE PERIOD #1 NOVEMBER 2000 THROUGH 31 OCTUBER 2901
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIDS

TRAN CODE/
EFFECTIVE/ (ORIOINAL SHARES/PAR VALUE)
CONTRACTUAL/ SHARES/PAR VALUE ACTUAL
SETTLEMENT SECURITY DESCRIPTION TRADE DATE SEFTTLE DATE INVESTMENT
—DRATE  _(LOgAl CURR/SETTLE CURR] RASE AMOUNT DASE_AMDUNT _BASE COST
S 3,190 900~
09-JAN-31 HEWLETT PACKARD CO COM 27,418 52 47,413 58 79,443 o7~
12~JAM-01

CLAY FON-MONTAG
s I,500 090-
19-JAN-01 HEWLETT PACKARD CO COM 46,921 28 46,921 28 38,440 20~
16~-JAM-81
18~JAN-91

CLAY FUN-MONTAG
S 1,%e0 boo-
02-AUG-01 HOME DEPAQT INC Com 94,422 22 4,422 28 64,862 42-
07-AUG-01

CLAY FDM-MONTAG
S 1,800 D00-
03-AUu-01 HOME DEPOT INC COM 88,345 %1 88,3545 91 37,972 47-
08-AUG-01

CLAY FDM-MONTAG
5 3e0 ago-
96-AUD-91 HUME DEPOT INMC CoOM 14,622 08 14,422 08 2,129 &7~
0%-AUG-01

CLAY FDN-MONTAG
H) 2,300 000~
19-0CT-01 HOME DEPOT INT COM 92,398 72 92,398 72 20,927 &4~
26-0CT-01

CLAY FDM~MONTAQ
S 2,194 000~
22-0CT-31 HOME DEPOT INC COM 82,845 % 082,865 %% 19,187 7~
25-0CT-01

CLAY FDN-MONTAO

CURRENCY
BASE COST

RUN DATE 22-NOV-0§I

REALIZED
GAIN/LOSS IN
BASE CURRENCY

17,975 51 L

8,481.08 L

7,55% & §

47,978 &0 L
2,394,584 S
11,892 &1 L

71,471 28 1

03,758 % L



sM CLAY FOUNDATION, INC.
@ Mellon Trust 550670193

Boston Safe Depomt and Trust Company MELLON STATEMENT #1
PART IV RUN DATE  22-NOv-41
TRANSACT 10N REPURT PAGE a7y
CLY G091049 FOR THE PERIOD 91 MOVEMBER 2000 THROUGH 31 OCTOBER 2901 M25711
THE CLAY FOUNDATION
COMSOL 1DATED PORTFOLIOS
TRAN CODE/
EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE)
CONTRACTUAL/  SHARES/PAR VALUE ATTUAL REALIZED
SETTLEMENT = SECURITY DESCRIPTION TRADE DATE SETTLE DATE [MVESTMENT CURRENCY GAIN/LOSS IN
RASE AMOUNT BASE aMIUNT _BASE CR3T
5 4,000 000-
::-:3-!: INTEL CORP CALIF COM 187,243 75 187,243 75 67,070 d0- o 0o 120,173 75 L
-NOV-8
CLAY FIN-MONTAO
- 10,200 d00-
il?-jm—:} INTEL CDRP CALIF COm 321,287 29 321,789 2% 47,238 75~ o 00 274,050 56 L
CLAY FON-MONTAO
S 1,500 ooo-
11-APR=01 [INTERMNATIONAL PAPER €O COM 55,774 74 55,77¢ 74 4,336 34~ LI 1] 4,159 40-L
17~APR=-¢1
CLAY FDN-ARMSTRONG
H 1,000 000~
12-APR-9] INTERNATICNAL PAPER CO COM 34,2581 34 36,251 34 63,268 A3~ o 00 7,017 89-¢
18=APR =81
CLAY FIN-ARMSTRONO
s 1,400 000
16-APR-01 [INTERNATIONAL PAPER CO COM 51,597 41 51,597 &1 40,289 &7- 1 8,691 8-t
19-APR-01
CLAY FIN-ARMSTROMG
$ 1,000 900-
i:-h::-ll INTERNATIONAL PAPER CO COM 36,934 83 36,934 63 43,053 27- ¢ a0 6,118 s&-L
-APR- 91
CLAY FDN-ARMSTRONG
s 1,400 oQO-
18-APR=-01 [INTERNATIONAL PAPER CO COR 53,930 13 53,930 13 0,512 29~ a 00 4,582 07-L
23-APR-11
CLAY FUN-ARMSTRONG
RUN DATE 22-MNOV-01
TRANSACTICM REPORT FPAGE ag
CLY Goaloge FOR THE PERIOD 01 NOVEMBER 2004 THROUGH 31 DCTORER 2081 M25711
THE CLAY FOUNDATION
CONSOLIDATED PORTFOL1OS
TRAN CODE/
EFFECTIVE/ {ORIGINAL SHARES/PAR VALUE)
CONTRACTUAL/ SHARES/PAR VALLUE ACTUAL REALIZED
SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY QATIN/LOSS TN
—DaTE  _(LOCAL CURR/JETTLE CURR} RASE AMOUNT BASE AMQUNT —BASE COST RASE CO3T DBASE _CURRENCY
s €00 000~
18=APR-01 [NTERNATIONAL PAPER CO COM 23,202 13 23,202 13 25,776 78~ o 2,574 #5-t.
23-APR=-01
CLAY FDN=-ARMSTRONG
s 653 000-
:ﬂ-l”-—ﬂl INTERNATIONAL PAPER CO COM 25,619 59 25,519 59 27,804 38- o ¢0 2,186 79-L
3-MAY-01
CLAY FUN-ARMSTRONG
s 1,680 000~
312-0CT-01 [NTERNATIOMAL PAPER CO COM 69,263 29 60,243 29 64,016 Sé- L0 1} 3,753 07-L
17-0CT-01
CLAY FON-ARMSTROMNO
3 1,800 DOO-
16-0CT-01 INTERNATIOMAL PAPER CO COM 37,47 14 37,497 14 33,126 49- L 1) 6,372 45 L
1y-0CT-01
CLAY FDN-ARMSTROKG
s 1,000 009~
14-0CT-01 INTERMATIOMAL PAPER CO COM 37,697 14 57,497 14 33,044 52- [ 1 4,452 62 L
19-0CT-01
LLAY FDN-ARMSTRONG
5 1,000 DOO-
22-0CT-01 [INTERMATIOMAL PAPER CO COM 36,332 10 34,332 1¢ 33,093 Q8- o e 3,329 a2 L
25-0CT-01
CLAY FON-ARMSTRONG
3 1,000 090~
23-0CT-01 INTERMATIONAL PAPER CO COM 36,144 02 54,906.02 32,957 71~ .10 3,948 31 L
26-0CT-81

CLAY FON-ARNSTRONO



™ CLAY FOUNDATION, INC.
Mellon Trust 56-0670193
Boaton Safe Depomt and Trust Company MELLON STATEMENT #1
PART IV
TRAMSACTION REPORT

CLY Gooloboy FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTOBER 2001
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS
TRAN CODE/
EFFECTIVE/ [ORIGINAL SHARES/PAR VALUE)
CONTRACTUAL/ SHARES/PAR VALUE ACTUAL
SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT
—DATE __ _{LOCAL CURR/SETTLE CURR) BASE AMOUNT DASE AMOUNT
5 1,000 900-
25-0C;-01 INTERNATIONAL PAPER CO COM 37,132 o2 37,132.82 32,045 57-
33-0CT-01

CLAY FDN-ARMSTRONG
s 1,900 000«
26¢-0CT-01 INTERMATIONAL PAPER CD COM 71,498 01 71,496 01 59,281 04-
31-0CT-01

CLAY FDN-ARMSTRONG
s 600 000-
06-NOV-00 INTERPUBLIC GROUP COS INC COM 26,713 17 26,713 17 22,245 90~
09-NOV-00

CLAY FIIN-MONTAG
s §,200 000-
15-JUN-01 INTERPUBLIC GROUP COS INC COM 193,278 S5 193,278 S5 147,204 75-
20-JUN-61

CLAY FDN-MONTAG
5 £,108 B0~
20-JUL-01 TINTERPUBLIC GROUP COS INC COM 150,097 &7 150,097 47 62,594 00-
25-JuL-01

CLAY FDON-MONTAG
5 1,000 000~
26-SEP-01 JOHNSON & JOHNSON COM 53,408 11 55,408 9] 18,506 04-
01-0CT-01

CLAY FM-MONTAG
k-] 1,500 90Q-
02-JAN-0] LITTON INDS INC COM 118,646 79 118,666 79 %0,101.30-
95- JAN-081

CLAY FDN-ARMSTRONG

CLRRENCY

RIN DATE  22-Nuv-01

REALIZED

GAIN/LOSS 1IN
BEASE_CURRENCY

5,087

12,235

2,482

62,008

15,932

a7,503

34,902

28,545

TRAMSACTION REPORT
CLY Gooloae FOR THE PERIOD 0] NOVEMBER 2000 THROUGH 31 OCTOBER 2001
THE CLAY FOUMDATION
CONSOLIDATED PORTFOLIOS

TRAN COPE/
EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE)
CONTRACTUAL/ SHARES/PAR VALUE ACTUAL
SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE RATE TNVESTMENT
——Pajt___ _(Lgcal CURR/SETILE GURR) RASE_AMQUNT BASE AMOUNT LDASE COST
H 43! 521~
16~AUG-01 MFS SER TR T WEW DISCOVERY FD 11,500 0@ 11,500 o0 16,181 59~
15-AUG-21 CL A

CLAY FDN-STEGMER
s 73,5886 4as-
15-0CT-01 WS SER TR I NEW DISCOVERY FD 1,089,823 16 1,089,823 1¢ 1,657,892 00~
16-GCT-01 CL A

CLAY FUN-STEGMER
H 800 000-
U-NOV-00 MARRIOTT INTL INC MEW CL A 31,350 % 31,350 35 20,950 29-
99-NOV- R0

CLAY FON-~MONTAQ
s 4,190 000~
15-MAY-01 MARRIQTT INTL INC MEW CL A 184,750 90 184,750 %0 103,994 94-
18-mAY-01

CLAY FDN-MONTAD
s 1,499 000-
06-NOV-10 MCDONALDS CORP COM 44,802 04 4,802 o0 54,577 a5-
09-NOV-00

CLAY FDN-MONTAG
s 1.400 BOO=
24-JAN-41 MCOOMALDS CORP COM #0,617 ¥4 40,617 9% 42,728, 46-
31-JAN-01

CLAY FON-MONTAQ
H 8,800 00O~
29-JAN-01 MCDONALDS CORP COM 102,485 52 102,685 52 192,012 75-
01-FEB-81

CLAY FIN-MONTAG

CURRENCY
DASE _COST

25 L

67 L

RUN DATE 22-NOV-gl

PAGE
M25711

382

REALIZED
GAIN/LOSS IN
BASE CURRENCY

4, 48]

527,625

40,443

19,400

849,751

4,775

2,110

672

B9-L

45-L

-5

o L

14 L

£5-5

19-3

7s



- CLAY FOUNDATION, INC.
@ Mellon Trust 55-0670193

Boston Sale Depomit and Trust Company MELLON STATEMENT #1
PART IV RUN DATE 22-NaVv-41
TRANSACT[ON REPORT pase a3
CLY G0a1003 FCR THE PERIOD 01 MOVEMBER 2000 THROUGH 31 OCTOBER 2001 M25711
THE CLAY FOUNDATION
COMSCLIDATED PORTFOLIDS
TRAM CODE/
EFFECTIVE/ {QRIGINAL SHARES/PAR VALUE)
CONTRACTUAL/ SHARES/PAR VAL UE ACTUAL REALIZED
L SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTHMENT CURRENCY GAIM/LOSS IN
DATE aca S| CUR] DASE AMOUMT BASE AMQUNT ~BASE _COST DBASE CO3T
s 2,300 00D~
30-JAN-Ql MCDONALDS CORP COM 67,644 55 67,644 55 46,458 01~ 0 90 §l6 %3 L
92-FEB-01 72 14 5
CLAY FDN~MONTAQ
5 1,700 oo0B~
311-JAN-01 MCDONALDS CORP COM 69,679 7% 49,479 73 46,628 06- [T 4,851 o7 L
15-FER~01
CLAY FON-MONTAG
s 4,200 o00~
§5-JUN-01 MCDONALRS CORP COM 122,980 71 122,980 71 106,696 38- (W1} 16,284 33 1
88-JUN-01
CLAY FON~MONTAG
H 11,400 000~
22-JUN-0] MCDONALDS CORP COM 326,469 17 328,689 17 271,772 19- [T 54,916 98 L
27-JUN-01
CLAY FIN-MONTAG
s ho0 000~
96-NOV-00 MEDTROMIC INC COM 36,162 8% 34,162 86 7,867 89- o o0 26,295 06 L
99-HOV-00
CLAY FDN-MONTAG
s 3,000 po0-
06-NOV-00 MICROSCFT CORP COM 207,439 51 209,430 51 194,175 91~ 0 09 12,063 28 L
99=-NDV-30 1,211 32 s
CLAY FIN-MONTAQ
s 6,700 800~
¢8-JAN=-01 MICROSCFT CORP COM 324,520.43 324,520 43 64,278 15~ a 00 260,242 20 L
}1-JAN=01
CLAY FON-MONTAG
RUN DATE 22-MOV-01
TRANSACTION REPORT PAGE 384
CLY Ga01000 FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTOBER 200} M25711
THE CLAY FOUNDATION
CONSOL IDATED PORTEOLIOS
TRAN CODE/
EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE)
CONTRACTUAL/ SHARES/PAR VALUE ACTUAL REAL1ZED
SETTLEMENT SECURITY DESCRIPTION TRADE DATE TETTLE DATE INVESTHENT CURRENCY GALH/LASS IN
_{Local CURR/SETTLE CURR) BASE AMOUNT BASE AMOUNT ~BASE COST BASE COST
s 1,000 000-
20=JUN=-01 NEWELL RUBBERMAID INC 26,822 97 24,827 97 27,050 75- & 00
25=JUN-e] 2,227 18-%
CLAY FDN-ARMSTRONG
s 1,100 009-
21-JUN-01 NEWELL RUBBERMALD INC 27,115 €1 27,115 #l 26,326 57~ -1 ]
2%-JUN-91 789 04 S
CLAY FON-ARMSTROND
5 5,420 0GQO-
02-JUL-01 NEWELL RUBRERMAID INC 135,217.%y 135,217 % 125,312 83~ [N 1] 2,878 531 1
06-JUL-01 7,026 43 S
CLAY FDN-ARMSTRONG
S 1,600 000-
04-0CT-81 OCCIDEMTAL FETE CORP COM 26,447 93 24,649 93 21,555 a7- o 00 3,096 a6 L
10-0CT-481
CLAY FOM-ARMSTRONG
s 1,200 oo~
04-OCT-01 OCCIDENTAL PETE CORP COM 29,485.15 29,6485 15 25,707 33~ o 00 3,977 82 L
19-0CT-11
CLAY FUN-ARMSTRONG
s 1,800 000~
95-0CT-01 OCCIDENTAL PETE CORP COM 45,079 50 55,070 50 38,510 47~ o 00 &, 760 93 L
11-0CT=41
CLAY FIN-ARMSTRONG
E 1,000 q00-
8%-0CT-01 OCCIDENTAL PETE CORP COM 25,635 28 25,4636 28 20,898 dd- a N 4,757 Az L
12-0CT-01

CLAY FDN-ARMSTRONG



@ Melion Trust™

CLAY FOUNDATION, INC.
55-0670193
MELLON STATEMENT #1
PART IV

TRANSACTIOM REPORT
FOR THE PERIOD 01 NOVEMBER 2008 THROUGH 31 OCTORBER 2091

Boston Sale Depomt and Trust Company

CLY Gaolemd
THE CLAY FOUNDATION
COMSOL IDATED PORTFOLIOS

TRAN CODE/
EFFECTIVE/ {ORIGINAL SHARES/PAR VALUE)
CONTRACTUAL/ SHARES/PAR VALUE ACTUAL
SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTHMENT
DASE_AMQUNT BASE AMOUNT -BASE COST

s 1,000 000~
1;-ucr-01 OCCIRENTAL PETE CORP COM 26,057 17 26,057 17 20,898 &5-
15-0cT-01

CLAY FDN~ARMSTRONG
s 1,100 ooo-
19-0CT-01 OCCIDENTAL PETE CORP COM 27,385 31 27,385 31 12,090 87~
24-0CT~-01

CLAY FDON-ARMSTRONG
s 1,000 do0-
26-JUN-01 OLD REP INTL CORP COM 28,398 74 28,598 14 20,055 o8-
29-JUuN-91

CLAY FDH-ARMSTRONG
s 1,800 000~
27-JUN-01 OLD REP INTL CORP COM 51,027 718 51,027 78 35,348 99-
92-JuUL-01

CLAY FDN-ARMSTRONG
S 1,500 000~
28~JUN-01 OLD REP INTL CORP COM 43,433 05 43,433 05 29,146 55-
B3-JUL-01

CLAY FDMN-ARMSTRONG
s 3,500 000-
23-APR-01 ORACLE CORPORATION COM 57,412 17 57,612 77 63,085 55-
24-APR-01

CLAY FIN-MONTAQ
s 3,480 000-
24-APR-01 ORACLE CORPORATION COM 5%,40% &1 59,409 &1 87,12y 10~
27-APR-01

CLAY FON—MONTAG

CURRENCY

RUM DATE 22-NOV-0L

REAL 1ZED
GAIN/LOSS IN
DASE CURRENCY

5,158 72 L
4,494 44 L
6,343 66 L

15,678 79 L

14,288 50 L

27.472 78-3

27,720 29-5

TRANSACTTION REPORT
CLY Goo100% FOR THE PER1QD 01 NOVEMBER 200¢ THROUGH 31 OCTUBER 2081
THE CLAY FOUNDATION

CONSOLLDATED PORTFOLIOS

TRAN CODE/
EFFECTIVE/ (ORIDINAL SHARES/PAR VALUE)
CONTRACTUAL/ SHARES/PAR VALUE ACTUAL
SETTLEMENT SECUWRITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT
DASE AMOUNT DASE COST
] 1,300 000-
25-APR-91 OQRACLE CORPORATION COM 22,271 93 22,272 %3 32,341 55-
30-APR-01
CLAY FDN-MONTAG
3 ¥,500 Qoo-
30-AUG-01 ORACLE CORPORATION COM 91,%48 42 ¥1,948 42 125,940 50~
05-SEP-01
CLAY FUN-MONTAG
s 7,400 00Q-
:G—g-ll CRACLE CORPORATION COM 842,303 97 42,803 97 124,300 74~
1- ~01
CLAY FUN-MONTAG
H 1,000 900-
07-MAR-0]1 OWENS CORMING COM 3,950 54 3,350 5¢ 33,880 98-
12-pAR-01
CLAY FDH-ARMSTRONG
- 1,100 000-
92-JUL-01 OWENS CORNING COM 2,272 57 2,272 57 37,268 0%~
de-JduL-01
CLAY FDM-ARMSTRONG
5 400 t00-
30-JUL-01 OWENS CORNING COM 590 58 590 58 13,552 03~
02-AUG-01
CLaY FDN-ARMITRONO
3 1,500 00~
36-APR-01 PGIE CORP COM 15,400 5 15,442 95 35,704 6%
11-APR~-01

CLAY FIN-ARMSTRONG

CURRENCY

RUM DATE 22-NOV-¢l
PAGE 38k
M2s711

REALIZED
OAlN/LOSS IN
BASE QURRENCY

19,088 #2-S
346,052 08-S

4]1,4%% 77-3

2%,929 52-L
34,995 52-L
12,961 45-{

20,345 74-L



CLAY FOUNDATION, INC.
@ Mellon Trust™ 55-0670193

Bostor Safe Depont and Trust Company MELLON STATEMENT #1

PART IV

TRANSACTION REPGRT R mmpmzz—m;:;
CLY GOOl4a0a FOR THE PERIOD 01 NOVEMBER 2004 THROUGH 31 UCTOBER 2001 R25711

THE CLAY FQUMDATION
COMSOL IDATED PORTFOLIOS

TRAN CODE/
EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE}
CONTRACTUAL/ SHARES/PAR VALUE ACTUAL REAL IZED
SETTLEMENT E‘;Ecmlw DESCRIFTION TRADE DATE SETTLE DATE IRVESTMENT CURRENCY GAIN/LOSS IN
—BPATE  _(LOCAL CURR/SETTLE CURR] BASE AMOUNT BASE AMQUNT BASE COST
5 1,700 009~
#6~APR-01 PGZE CORP COM 12,532 95 12,532 05 40,312 43- [T 27,780 18-
11-APR-01

CLAY FDN-ARMSTROMG
5 1,300 00%-
18-APR-31 PGAE CORP COM 11,653 38 11,653 38 30,786 87- [T 1%, 133 &9-L
25-aPR-91

CLAY FIMN-ARMSTRONG
S5 1,800 000~
25-APR-91 PGRE CORP COM 68,349 04 8,947 04 25,682 21~ g 00 14,788 17-L
26=APR-01

CLAY FDN-ARMSTRONG
s 120 goo-
92-MAY-31 PGLE CORP COM 8% 8l a4 81 2,368 22- o9 1,478 41-L
27-mAY-0l

CLAY FIN-ARMSTRONG
S 1,000 000-
92-MAY-01 PGAE CORP COM 8,948 15 8,948 15 23,682 21- [ 1} 15,734 06-L
G7-MAY-11]

CLAY FON-ARMSTRONG
H] 1,000 000~
04=-MAY-01 PGLE CORP COM 8,948 15 B,943 15 23,682 21- o 00 164,736 0&-L
9%-MAY-01

CLAY FDN-ARMSTROND
5 7,000 000~
09-MAY-01 PGEE CORP COM 62,437 05 2,637 05 145,775 47- 0 a0 103,138 42-L
14-MAY-£)

CLAY FON-ARHSTRONG

TRANSACTION REPORT
€LY Goologo FOR THE PERIQD 01 NOVEMEER 2000 THROUGH 31 OCTOBER 2001 M25711
THE CLAY FOUNDATION
CONSOL IPATED PORTFOLICS

RAUN DATE 22-wOV-01
PAGE a8

TRAM CODE/

EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE}

CONTRACTUAL / SHARES/PAR VALUE ACTUAL REAL1ZED

SETTLEMENT  SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTHENT CLRRENCY GAIN/LOSS IN
—ILOCAL CURR/SETTLE CURR) DASE AMOUNT RASE AMOUNT DASE_COST DASE COST BASE CURRENCY

H 700 009~

0&-NOV-04 PEPSICO INC COM 32,113 17 32,113 17 24,325 832- 0 00

09-HOV-00 5,287 55 5
CLAY FDN-MONTAG

H 1,200 000-

06-NOV=00 PFIZER INC COM STK USD® 05 54,151 1Y 54,151 1% 46,188 43- [ 1] 7,962 79 L

89-HOV-00
CLAY FIN-MONTAG

s 2,609 009-

13-JUN-01 PFIZER INC COM STK USDO 05 192,085 39 192,885 39 87,020 44- o 00 15,064 95 L

18-JUN-01
CLAY FDM-MOMTAQ

S 3,200 000~

11-MAY-01 PHARMACIA CORP COM 158,148 &5 148,148 65 188,813 8- [ 1]

16=MAY~0] 40,665 93-3
CLAY FDN-MONTAG

[ 1,700 000~

16-MAY-01 PHARMACIA CORF COM 76,854 14 76,814 14 98,987 17- 0 do

17-MAY-~01 22,175 §3-5
CLAY FDH-MONTAG

] «,100 000~

25-JUL-01 PHARMACTA CORP COM 171,774 &7 171,77 &7 237,882 27- (1]

30-JUL-01 8,105 80-%
CLAY FUN-MONTAG

s %,800 000-

26=-0CT-0! PHARMACIA CORF COM 262,343 40 262,343 40 364,906 Bo- ¢ 00 73,671 20-),

29-0CT-¢1 29,992 20-5

CLAY FDN-MONTAD



- CLAY FOUNDATION, INC.
@ Mellon Trust 550670193

Boston Safe Depant and Trust Company MELLON STATEMENT #1
PART IV RUN DATE  22-HDV-01
TRANSACTION REPLRT PAGE 389
€LY 0081400 FOR THE PERIOD #1 NOVEMBER 2000 THROUGH 31 OCTORER 2091 m25711

THE CLAY FOQUWDATION
CONSOL IDATED PORTFOLIDS

TRAN CODE/
EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE)
CONTRACTUAL/ SHARES/PAR VALUE ACTUAL REAL I ZED
SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTHENT CURRENCY GAIN/LOSS IN
—DPATE __ _(LOCAL CURR/SETTLE CURR) BASE AMOUNT BASE AMOINT —BASE COST 2835 C93T
s 4,400 000-
03-MAY-9] PRAMAIR INC COM 218,300 43 218,300 43 157,749 52- g 90 40,530 91 L
08-MAY~01
CLAY FDN-ARMSTRONG
S 1,1¢0 000-
04~MAY-01 PRANAIR INC COM 52,998 43 52,998 43 34,452 80- [ ] 16,365 63 L
99-pav-2l
CLAY FDMN-ARMSTRONG
5 1,300 00O~
08-MAY-D1 PRAXAIR INC COM 62,324 07 42,326 07 42,378 96- o 00 19,947 11 L
11-MAY-01
CLAY FIN-ARMSTRONG
s 760 000-
{;-::\"-01 PRAXAIR INC COM 34,427 58 34,427 58 11,733 38~ LI ] ] 12,694 20 L
-MAY-01
CLAY FDN-ARMSTRONO
s 490 000~
04-NOV-00 PROCTER & GAMBLE CO COM 27,475 68 27,475 08 26,407 92~ L L]
99-NOV- 00 Be7 14 S
CLAY FDN-MONTAG
L) 2,200 000~
95-JUN-01 PROCTER & GAMBLE CO COM 139,690 &% 139,490 4% 154,409 8O- [ 1]
08-JUN-0} 14,91% 31-5
CLAY FDN-MONTAG
s 1,400 000-
11-MAY-01 PUSET ENERGY INC NEW 52,471 12 32,471 12 27.428 21~- LI 1) 4,842 31 L

14-maY-01 COM
CLAY FON-ARMSTRONG

RUN DATE 22-NQV-§1

TRANSACTION REPORT PAGE 310
CLY GoRloeo FOR THE PERIOD 01 KOVEMBER 2000 THROUGH 31 OCTORER 2001 M25711
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS
TRAN CODE/
EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE)
CONTRACTUAL/ SHARES /PAR VALUE ACTUAL REALIZED
SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTHMENT CURRENCY GAIN/LOSS IN
—DATE | _(Local CURR/SETTLE CURRY BASE AMOUNT RASE_AMOUNT —RASE COST BASE COST RASE CURRENCY
S 400 090~
14=-MAY=-01 PUGET EMERDY INC NEW ¥,312 4B 9,512 48 7,660 59- [N 1] 1,651.8% L
17=MAY-01 COM
CLAY FDM-ARMSTRONG
s 1,500 0o%-
22+MOV-00 QUALCOMM INC 123,658 72 123,458 72 197,701 28~ 9
28-MOV~-00 15,957 46 S
CLAY FDN-MONTAQ
s 4,990 0G0~
06-NOV-90 SCHERING PLOUGH CORP COM 251,472 83 251,472 83 272,008 36~ [N 1]
29=-NOV~-00 20,535 53-5
CLAY FDN-MONTAG
s 1,700 00®-
1%5-JUN=01 SCHERING PLOUGH CORP COM 68,362 02 68,362 92 93, 648 58~ LI 1) 25,286 S54-L
1a-JuN-81
CLAY FON-MONTAG
5 3,400 oOO-
id-JI.N-H SCHERING PLOUGH CORP COM 137,561 78 137,561 78 176,222 18- oo 38,660 40-L
9=-JUM-1]
CLAY FDN-MONTAG
5 4,200 090~
%g-JUH-'l SCHERING PLOUGH CORP COM 153,928 22 153,%28 22 190,388 10- [ 1] 34,459 88-L
=JUL=01
CLAY FDN-MONTAG
3 1,408 000~
ig-lw-'l SEARS ROEBUCK & CO COM $2,014 84 42,014 84 52,571 60- o0 554 Té-L
~AUG-§1

CLAY FDN-ARMSTROMG



@ Mellon Trust™

Boston Sale Depont and Trust Company

55-0670193

PART IV

CLAY FOUNDATION, INC.

MELLON STATEMENT #1

TRANSACTION REPORT

RUN DATE 22-NOQV-0]

PAG
clLy Goglogo FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTORER 2001 st?'l.l am
THE CLAY FOUNDATION
CONSOL IDATED PORTFOLIOS
TRAN COCE/
EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE)
CONTRACTUAL/  SHARES/PAR VALUE ACTUAL REAL1ZED
SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTRENT CURRENCY GAIN/LOSS IN
o] BASE AMOUNT DASE AMQUNT _DASE COST BASE CUST
s 1,300 goo-
1:-.!00-0: SEARS ROEBUCX & CO COM 58,553.29 58,555 2% 5a,102 20~ & 0o &5]1 0% L
21-AUG-0
CLAY FDMN-ARMSTRONG
11 1,900 000~
21-AUG~91 SEARS ROEBUCK & CO com 84,423 11 84,423 11 84,838 52- [ 1] 413 41-L
24-AUG-01
CLAY FDN-ARMSTRONG
s 1,045 o0~
g;-mﬁ-nl SEARS RCEBUCK 8 CO COM 47,352 14 47,352 14 47,559 55- 9 00 178 41-L
=AUG-01
CLAY FDN-ARMSTRONG
s 1,700 goo-
31-AUG~-d]1 SEARS ROEBUCX & €O COM 72,067 64 T2,047 64 76,437 47~ o 1,789 83-L
§6-SEP-21
CLAY FON-ARMSTRONG
5 4,800 000~
D4-NQV-00 SOLECTRON CORP 219,305 99 210,304 78 175,457 92~ LI 1]
¥-NOV-00 36,647 04 3
CLAY FON-MONTAG
s 4,500 000~
07-FEB-01 SOLECTROM CORP 147,685 7 147,485 97 116,894 39- 0 a9 32,052 33 L
12-FEBR-01 1,260 75-%
CLAY FDN-MONTAQ
] 16,500 000~
26-AUG-0Q1 SOLECTRON CORP 22%,020 37 229,020 37 189,25% p2- 0 qa al,%20 &8 L
29-AUg-01 42,153 33-5
CLAY FDN-MONTAG
RUN DATE 22-NOV-0}
TRAMSACTION REPORT PAGE 392
CLY Gooldoo FOR THE PERIOD 01 NOVEMBER 2990 THROUGH 31 OCTORER 2001 M25711
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS
TRAN CDDE/
EFFECTIVE/ (ORIGIMAL SHARES/PAR VALUE)
CONTRACTUAL/ SHARES/PAR VALUE ACTUAL REALITED
SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN
—RAlR BASE AMOUNT DASE _AMOUNT _DASE CUST RASE COST
S 400 000-
06-NOV-00 TELLABS INC Com 20,79y 3 20,79 30 11,790 aa- o g0 9,908 42 L
09-NOV-a%
CLAY FON-MONTAQ
S 1,700 040~
16-FEB-01 TELLABS INC COM 101,06% 55 101,066 55 56,006 68~ LI 1} 45,059% &7 L
22-FEB-01
CLAY FDN-MONTAG
3 200 o000~
21-FER-01 TELLABS INC COM 45,222 32 45,222 32 26,529 4B~ 0 oo 18,632 84 L
26-FEB-01
CLAY FDN-MONTAG
3 1,400 oo0-
23-MAR-01 TELLABS IWC COM 66,124 97 66,124 97 41,268 08- Q090 24,0856 3y L
28-MAR-11
CLAY FDN-MONTAG
s 2,100 o0~
26-MAR~-01 TELLABS INC COM 98,502 25 98,502 25 41,902 12- 0 9¢ 36,400 I3 L
29-MAR~-01
CLAY FDH-HONTAG
5 22,523 l46-
26-JUL-01 THIRD AVE TR VALUE TR 831,329 32 031,324 32 850,000 990- e o0
25-JUL-01 18,679 §8-8
CLAY FON-STEGNER
s 1,090 909~
zg-g-ll UNION PAC CORP COM 52,351 %5 52,351 95 59,940 00- [ 3N 1] 7,588 05-L
- -a1

CLAY FDN-ARMSTROMNG



@ Meilon Trust™

Baston Safe Depant and Trust Company

CLY Goaloso
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS

TRAN CODE/
EFFECTIVE/
CONTRACTUAL
SETTLEMENT
—RATE

5
6-NOV-00
99-NOV-40

3
19-JAN-9]
te-Jan-91

H]
11-JUuN-¢1
1a-JUN-¢1

H
12-JiM-q1
15-JUM-10]

S
29-JUL-~81
25-JU-01

s
10-AUG~-01
15-AUG-01

3

26=-JAN-01
26=JAN-01
29-JaN-91

CLAY FOUNDATION, INC.

MELLON STATEMENT #1

{ORIGINAL SHARES/PAR VALUE)

/ SHARES/PAR VALUE
SECURITY DESCRIPTION

800 000~
WELLS FARGD & CO WENW COM
CLAY FON-MONTAO

4,190 990-
WELLS FARGO & CO KEW COM

CLAY FDN-MONTAG

1,400 009-
WELLS FARGO X CO NEW CONW

CLAY FDN-MONTAQ

2,200 000-
WELLS FARGD & CO MEW COM

CLAY FON-MONTAOQ

5,700 000~
WELLS FARGO & CO NEW COM

CLAY FDH-MONTAG

1,246 000~
ZIMMER HLDOS [NC COM

CLAY FDMN-MONTAO
&09,000 000~
COMMIT TQ PUR MUTUAL FD

CLAY FOM-STEGKER

TRADE DATE
RASE AMDUNT

37,158 76
197,%00 &0
64,110 44
49,175 33
262,450 43
34,6449 &9

499,000 00

55-0670193

PART IV

TRANSACT IOM

ACTUAL
SETTLE DATE
RASE AMOUNT
37,150 7%
197,900 8a
64,110 &6
99,175 33
242,658 &3

34,644 09

400,000 00

REPCRT
FOR THE PERIOD o1 MOVEMBER 2000 THROUGH 31 OCTOBER 2901

INVESTMENT
—BASE COST

35,080 16~
177,817 712~
54,376 80~
05,452 49-
11,035 %0-
25,711 12-

400,000 00-

CURRENCY

RUN DATE 22-NOv-ol
PAGE bk ]
M25711

REAL 17ED
GAIN/LOSS IN
BASE CURRENCY
2,082 #0 L
20,583 08 L
1,731 64 L
13,722 13 L

Sl.622 73 0L

8,653 57 L

CLY goaloeoo
THE CLAY FO

UNDATION

COMSOLIDATED PORTFOLICS

s

A1-JAN-01
I-JaN-91
¢1-FEB-01

H]

15-FEB-01
15-FEB-¢1
1%-FEB-¢1

s

b2-maR-01
02-MAR-A1
05-mAR-UL

5

02-MAR-Q1
92-MAR-01
95-MAR- 01

s

25-JuL-el
25~J1L-01
26~JuL-0l

5

14~0CT-11
14-0CT-01
17-0CT-01

(ORIGIHAL SHARES/PAR VALUE)

/ SHARES/PAR VALUE
SECURITY DESCRIPTION

500,000 ¢00-

CSMMIT TO PUR MUTUAL FD
CLAY FDN-STEGRER

50,008 090~

COMMIT TO PUR MUTUAL FD
CLAY FDN-STEGNER

500,000 000-

COMMIT TO PUR MUTUAL FD
CLAY FUN-STEGMER

350,090 090~

cormMiT TO PUR MUTUAL FD
CLAY FIN-STEGNER

831,322 3120~

COMMIT TO PUR MUTUAL FD
CLAY FDN-STEGMER

1,050,008 900~

COMMIT TO PUR MUTUAL FD

CLAY FDM-STEGNER

TRADE DATE
BASE AMOUNT

540,000 on

50.900 90

540,000 09

350,000 09

851,320 352

1,650,000 90

TRAMSACTION REPORT

FOR THE PERIOD 01 MOVEMBER 2000 THROUGH

ACTUAL
SETTLE DATE
RASE SMOUNT

500,900 00
£0,000 00
580,000 00
359,000 00
431,32¢ 32

1,050,000 00

31 OCTOBER 2001

INVESTMENT
-RasE COST

500,090 08-

500,400 93-

350,48484 04-

831,320 32-

CLRRENCY
DASE COST

RUN DATE 22-NOV-0l
PAGE 394

REALIZED
DAIN/LOSS [N



CLAY FOUNDATION, INC.

@ Mellon Trust™ 550670193

Boston Safe Depomt and Trust Company MELLON STATEMENT #1
PART IV
RUN DATE  22-HOV-01
TRANSACTION REPGHT PAGE 395
CLY Goolgbe FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTGBER 2061 2SI
THE CLAY FOUNDATION
CONSDLIDATED PORTFOL10S
TRAN COBES
EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE)
COMTRACTUAL/  SHARES/PAR VALUE ACTUAL REALIZED
SETTLEMENT  SECLRITY OESCRIPTION TRADE DATE SETTLE DATE INVESTHENT cuRRENCY GAIN/LDSS IN
—RATE__ _(LpCal CURR/SETTLE CURRY BASE AMOUNT RASE AMOUNT _PASE CDST BasE COST
JQTAL
EQUITY
TRADED - SETTLED CURRENT PERIOD
Us DOLLAR 24,230,305 3 26,230,585 43 22,966,014 6= o e 2,505,562 26 L
1,241,171 595§
FOREIGN (BASE VALUE} ¢ 00 Xt 0 00 LT "IN
'RIE
DED - PENDING SETTLEMENT
U S DOLLAR o e o oo 0 0 XY 0081
[ B
FOREIGN (BASE VALUE) a0 000 T a o0 080 L
qces
SETTLED - TRADED PRIOR PERIOD
U'S DOLLAR 12,453 43 12,453 03 0 99 ¢.90 2 0L
[ 1
FOREIGN (BASE VALUE} 0 00 T 000 000 s ot T
100 s
RUN DATE  22-WOV-01
TRANSACTION REPORT PAGE 394
CLY 001000 FOR THE PERIOD 01 WOVEMBER 2000 THROUGH 31 OCTOBER 2001 M25711
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIDS
TRAN CODE/
EFFECTIVE/S (ORIGINAL SHARES/PAR VALUE)
CONTRACTUAL, / SHARES/PAR VALUE ACTUAL REAL 1 ZED
SETTLEMENT  SECURLITY DESCRIPTION TRADE DATE SETTLE D INVESTMENT CURRENCY GAIN/LOSS IN
—LLOCAL CURR/SETTLE CURRY DASE _AMOUNT ~BASE COST BASE CLRRENCY
TOTAL
SALES
TRADED - SETTLED CURRENT PERIOD
US DOLLAR 102,164,8% 97 102,146,8% 07 99,648,29% 36- 0 9o 2,495,836 86 L
1,046,290 77-5
FOREIGH (BASE VALUE) 104,75% 51 106,481 47 1,126,879 45- 106,481 47 o0 L
49,466 46 5
TRADED - PENDING SETTLEMENT
US DOLLAR 79,515 290 o 90 67,494 55- [T 0oL
5,018 45§
FOREIGH (BASE VALUE) .00 T X1 o 08 boeg L
BT
SETTLED - TRADED PRIOR PERICD
U5 DOLLAR 12,453 03 12,453 03 080 b 00 L
"ws
FOREIGN (BASE VALUE} v 0 ¢ a0 T (T H :: L
s



=Y CLAY FOUNDATION, INC.
@ Mellon Trust 55-0670193
Boston Safe Deposit and Trust Company MELLON STATEMENT #1
PART IV

TRANSACTION REPORT
CLY Qguolaod
THE CLAY FOUNDATION
CONSOLIDATED PORTFOL10S

(CGRIGINAL SHARES/PAR VALUE)
CONTRACTUAL / SHARES/PAR VALUE ACTUAL

SECLRITY DESCRIPTION TRADE DATE SETTLE DATE
BASE_AMCUNT DASE AMOUNT

ERINCIPAL PAYWENTS
FIXED INCOME SECURITIES

5. DOLLAR

PD 377 710-

01-MOV-00 BEAR STEARNS COML 99-C1 CL Al 3 n 3rr T
01-NOV-00 5 914X 05/14/2008 DD 02/91/%%

l4-HOV-00

{® INDICATES PENDING SETTLEMENT)

CLAY FIN-PIMCO

D 446 500~
41-DEC-00 BEAR STEARNS COML 99-Cl CL Al 46 59 446 59
91-DEC-40 5 910X 45/14/2008 DD 02/01/9%
14=DEC-00
CLAY FDN-PIMCO

PD 382 Téo-
01-JAN-0]1 BEAR STEARNS COML 9%-Cl1 CL Al 382 7e B2 76
01-JAM-01 5 910X 05/14/2008 DD 92/91/9%
16-JAN-G1
CLAY FON-PIMCD

o 385 1400~

01-FEB-01 BEAR STEARNS COML 99-Cl CL Al 385 1¢ 3485 19
01-FEB-41 5 910X 05/14/2008 DD 02/01/99

14-FER-Q1

CLAY FDN-PIMCO

PD 586 200-
$1-MAR-G]1 BEAR STEARNS COML 99-C]l CL Al 588 26 586 20
Sl-MAR=-91 5 918X 05/14/2000 DD 02/01/99
14-MaR=-491
CLAY FDN-PIMCD

FOR THE PERIOD 01 MOVEMBER 2000 THRQUGH 31 OCTOBER 2001

INVESTMENT
—DASE COST

377 22-

445 92-

382 27-

384 40~

585 &4-

CURRENTY
BaSE_cosy

RUN DATE 22-NOV-01
PAGE 37
M25711

REALIZED
GAIN/LOSS IN
RAZE CURRENCY

58 L

%3 L

S0 L

Te L

TRAMSACTION REPORT
CLY Go0Gla00
THE CLAY FOUNDATLON
CONSOLIDATED PORTFOLLIUS

TRAN CODE/
(QRIGINAL SHARES/PAR VALUE)
SHARES/PAR VALUE ALTUAL
SECURITY DESCRIPTION TRADE DATE SETTLE DATE
BASE AMOUNT BASE AMOUNT

PD 3L GE0-
B1-APR-0] BEAR STEARNS CLOML $9-Cl CL Al 3%1 06 371 04
01-APR-01 5 %10% 05/14/2008 DD 02/01/9%
14-APR-01
CLAY FIN-PIMCO

] &5y 5lo0-
01-MAY-01 BEAR STEARNS COML 99-Cl1 CL Al 45y 51 45% 51
01-MAY-21 5 910X 05/14/2008 DD 92/01/99
l4-mAY-0]
CLAY FDN-PIMCD

PO 3% 2080-
BEAR STEARNS COML 99-Cl C1 Al 3% 28 37 20
01-JUN-21 § 910X 05/14/2008 DD 02/01/99

14-JUN-01
CLAY FDN-PIMCO

PD 444 5%0-
¢1-JUL-01 BEAR STEARNS COML 9%-Cl CL Al 564 5% 44 5%
Gl1-JUL-01 5§ 10X 02/14/203%1 DD 02/41/9%
lé-JUL-01
CLAY FIN-PINCO
PO %01 560-
01-AUG-01 BEAR STEARNS COML 97-Cl CL Al 401 5% 401 56
91-AUG~-01 5 910X 02/14/20¢31 DD 02/01/799
14-AUG-01
CLAY FDN-PIMCO
[ 31Y e50-
CAPCD AMER 1998-D7 A-1A Iy o5 31% 05
11-NOV-00 VAR RT 19/15/2039% DD 0%/30/98

CLAY FOM-PIMCO

FOR THE PERIOD 01 NOVEMBRER 2000 THROUGH 31 OCTORER 2001

INVESTMENT
-BASE COST

390 56~

458 92~

285 77-

463 %%-

401 94~

29¢ 32-

CURRENCY

RUM DATE 22-WOV-81
PAGE

3
m25711

REAL 1ZED
GAIN/LOSS IN
BASE CURRENCY

50L

5Y L

51 L

[ 1L

52 L

2273 5



CLAY FOUNDATION, INC.
@ Mellon Trust™ 55.0670193

MELLON STATEMENT #1
PART IV

TRANSACTION REPORT

Boston Safe Depamt and Trust Company

CLY Gogleoo FOR THE PERIOD 01 NOVEMBER 2000 THROUCH 31 OCTOBER 2001

THE CLAY FOUNDATION
CONSOL IDATED PORTFOLIOS

TRAM COTE/

EFFECTIVE/ [CRIGINAL SHARES/PAR VALUE}

CONTRACTUALZ SHARES/PAR VALUE ACTUAL

SETTULEMENT  SECURITY DESCRIPTION TRADE DATE SETTLE DATE
—ALDCAL CURR/RETTLE CURR}  BASE AMOWNT  RASE AMOUNT

O 375 4%0-
11-DEC-99 CAPCO AMER 1998-D7 A-1A 373 &9 373 4
11-DEC~-00 VAR RT 10/15/2838 DD 99/34/98
15-DEC-00
CLAY FTN-PIMCO

D 321 *%50-
11-JAN-01 CAPCO AMER 1998-D7 A-1A 321 %5 321 5
11-JAN=-01 VAR RT i9/15/2030 DD 09/30/98
18-JAN=-01
CLAY FDN-PIMCD

FD 326 150~
11-FEB-91 PCO AMER 1998-07 A-1A 324 15 324 15
11-FEB-91 \MR RT 10/15/2639 DD 0%/30/%8
14-FED-0)
CLAY FDN-PIMCO

PD 5.000 089~
15-HO0V-09 CASE EQUIP REC 8-B €L A-3 5,000 0% 5,000 06
15-N0vV=-09 5 8lox 95/15/2003 DD 08/26/98

CLAY FIN-PIMCOD

PO 6,862 l80-
1S5-DEC-0& CASE EQUIP RET 98-8 CL A-3 6,862 10 6,062 18
L5-DEC-e8 5 810X §5/15/2003 DD 0B/24/98

CLAY FON-PIMCO

FD %, 2% 080~
I5-JAN-01 CASE EQUIP RET %a-B CL A-3 £,256 06 4,234 96
15-JAN-01 5 810X 05/15/2003 DD 08/24/98
16~ JAN-01
CLAY FON-PIMCO

INVESTHMENT
-RASE CoST

346 8a-

%9 ¢l-

301 o5~

4,999 41-

6,861 29~

6,235 25~

CURRERCY

RUN DATE 22-Nmv-01
PAGE 399
M35711

REAL [ ZED
GAIN/LOSS IN
RASE CURRENCY

24 81 S

22.94 S

23 10 s
5 L
-39 L

al L

TRANSACTION REPORT

CLY Gooloo00 FOR THE PERIQD 01 MOVEMBER 2099 THROUGH 31 CCTOBER 2001

THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS

EFFECTIVE/ {ORIGINAL SHARES/PAR VALUE)

CONTRACTUAL/ SHARES/PAR VALLUE ACTUAL

SETTL SECURITY DESCRIPTION TRADE DATE SETTLE DATE
BASE_AMOUNT DASE AMQUNT

PO &,182 950-
15-FEB-01 CaASE EQUIP REC 98-3 CL A-3 §,182 15 6,182 5
15-FEB-91 5 810X 05/15/2003 DD 08/26798

CLAY FON-PIMCO

PD 283 3l2-
15-NOV=-00 CHEVY CHASE AUTO REC TR %7-1 A 283.31 283 31
15-NDV=-00 & 500X 10/15/2003 DD 03/15/97

CLAY FDN-PIMCO

PO 255 474-
15-DEC-0% CHEVY CHASE AUTO REC TR %7-1 A 255 47 255 47
15-DEC-0¢ & 500% 10/15/20¢3 DD @3/15/%7

CLAY FIN-PIRCO

PR 233 680~
15-JAN-0]1 CHEVY CHASE AUTO REC TR %7-1 A 233 48 253 &8
15-JAN-G1 & 500X 14/15/2003 DD 03/15/97
lé-JAMN-901
CLAY FDN-PIRCO

PD 237 230-
15-FEB-¢1 CHEVY CHASE AUTC REC TR 97-1 A 237 23 237 23
15-FER-81 & 500x 10/15/2003 TD 03/15/%7

CLAY FDN-PINCO

L] 224 570-
15-MAR -1 CHEVY CHASE AUTD REC TR %7-1 A 224 57 224 57
15-MAR-Q1 4 500% 10/)5/2003 0D 03/15/97

CLAY FION-PIRKCO

PD 228 420~
15-APR-01 CHEVY CHASE AUTO REC Th 97-1 A 228 42 228 42
15-APR-01 & 500X 10/15/2003 DD 03/15/%7
Lé-ArR-9l
CLAY FDH-PIMCO

INVESTHENT
-BASE COST

6,182 15~

283 82~

255 93-

234 10-

237 &5~

228 83-

CURRENCY

RUN DATE ZZ-NW =91

AGE 409
111571!

REALIZED
GAIN/LDSS IN
RASE CVREENCY

se L

51-L

§2-L

52-L
0-L

41-L



@) Melion Trust™

Boston Safe Depomt and Trust Company

CLY Goeolaoo
THE CLAY FOUNDATION
CONSOLIDATED PCRTFOLIOS

CONTRACTUAL / SHARES/PAR WALUE
SETTL SECURITY DESCRIPTION

PD 1,887 860~

15-N0V=-09 COPELCO CAP FDG 98-A CL A-3

15-NOV-44 5 780X 0a/l5/2001 DD 97/15/98
CLAY FDN=-PIMCD

PD 1,786 970~

15-DEC-00 TOPELCO CAP FDO 98-A Ci A-3

15-DEC-40 5 780% ¢8/15/29091 DD 07/15/98
CLAY FON-PIMCD

D 1,743 B8l0=-
15~JAN-01 COPELCO CAP FDG 98-A CL A-3
15-JAN-G1 5 780X #3/15/2001 00 07/15/%8

16~JAN-01
CLAY FDN-PIMCO

PO 1,677 170-

15-FEB-91 COPELCD CAP FDO %8-A CL A-5

IS-FEB-¢l 5 780X 08/]5/2001 CD 07/15/98
CLAY FDN-PIMCO

PD 560 509~
11-NOv-08 CS FIRST BOSTON MTD SECS CORP
11-NOV-0Q & A00% 01/17/2935 DD 12/11/97
17-NQV-08
CLAY FDN-PIMCO

PO £69 210-
11-DEC-0¢ CS FIRST B0STOM WMTG SECS CORP
11-DEC-0¢ & #00% 81/17/2035 DO 12711797

18-DEC-09
CLAY FLa-PINCO

CLAY FOUNDATION, INC.
55-0670193
MELLON STATEMENT #1
PART IV

TON REPORT

(ORI[BINAL SHARES/PAR VALUE)

ACTUAL
TRADE DATE SETTLE DaTE
BASE AMOUNT

1,887 8¢ 1,887 8%
1,786 97 1,786 97
1,745 81 1,743 81
1,677 77 1,877 17
560 59 569 50

643 21 649 21

TRANSACT
FOR THE PCRIOD 0l NOVEMBER 2000 THROUGH 31 OCTOBER 2001

TNVESTMENT
—RASE COST

1,887 72-

1,786 Ba4-

1,743 8-

1,677 46—

563 3%~

451 53~

2N DATE  22-MOV-01

PAGE 491
M25711
REAL 1 ZED

CURRENCY GAIN/LOSS IN

[N 1) 14 L

[ 1] 131

[ 1] 15 L

[ 1) 13 L

[ 1} 2 89-L

[ 1] 2 32-4

CLY 0001000
THE CLAY FOUNDATIOM
CONSOLIDATED PORTFOLIGS

CONTRACTUAL / SHARES/PAR VALUE
SETTLEMENT SECURITY DESCRIPTION
—DATE

PO 341 390-
11-JAN=01 CS FIRST BOSTOM MIG SECS CORP
11-JAN-01 & G09X 01/17/2035 DD 12/11/%7

19-Jan-~-0t
CLAY FDN-PIMCO

PD 383 974-
11-FER-01 €S FIRST BOSTON MTO SECS CORP
11-FEBR-01 4 Go¢x 0171772035 DD 12/11/97
2)-FEB-01

CLAY FDN-PIMCQ

44 608 750~
11-MAR-01 €5 FIRST BOSTIN MTG SECS CORP
11-MAR-QL & 490% Q1/17/2035 DD 12/11/97
19-MAR-101
CLAY FDN=-PIMCD
3%0 720~
APR-01 CS FIRST BOSTON MG SECS CORP
m—il 6 400X 01/17/2035 DD 12/11/97
CLAY FDN-P1MCD
PD 467 258~
1]-mav-01 €3S FIRST BOSTON MTG SECS CORP
11-MAY-D1 & &0OX 91/17/2035 DD 12/11/97
17-MAY~-D1
CLAY FON-FPINCO
-] 397 188-
-AM-91 CS FIRST BOSTUN WTG SECS CORP
-JUR-8#1 & 400% QL/17/2035 DD 12/11/%7

CLAY FDM-PINCD

TRAMSACTION REPORT

(ORIGINAL SHARES/PAR VALUE)

ACTUAL
TRADE DATE SETTLE DaTE
BASE AMQUNT RASE AMOUNT
381 3¢ 381 39
3853 97 383 97
408 75 408 75
59¢ 72 398 12
467 23 467 23
517 18 397 18

FOR THE PERICD €1 NOVEMBER 2009 THROUGH 31 OCTOBER 2001

INVESTMENT
_DASE COST

383 3&-

385 95~

611 8%-

3t2 73-

489 44~

39y 23-

RUN DATE 22-NQV-01

PAGE %32
M25711
REALIZED
CURRENCY GAIN/LOSS IN
BASE COST
[ 1} 1 97-L
0 a0 1 8-4
L] 3 14
[ 1} 2 91-L
L] 2 &)L
¢ 90 2 05-L



@ Mellon Trust™

Boston Safe Deposit avd Trust Company

CLY Gooloop
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS

CONTRACTUAL/ SHARES/PAR VALUE
SETTLEMENT SECURITY DESCRIPTION

L]
PD 401 890~
11-NOV-00 CREDIT SUISSE FIRST 98-CL A 1A
11-NOV-00 & 260X 12/17/2007 DD 0s/11/98
17-MOV-04

CLAY FON-PIMCOD

PO 495 a09-
11-DEC-&0 C(REDIT SUISSE FIRST 9%8-CL A 1A
11-DEC-00 &.260Z 12/17/2007 DD o0erll/%8

18~-DEC-04
CLAY FDN-PIMCO

PR 410 280~
11-JAN-01 CREDIT SUISSE FIRST 98-CL A 1A
11-JAN=81 & 260% 12/17/2007 DD 0s/11/98

18=-JAN=01
CLAY FDN-PTMCO

PO 414 229~
11-FEB-01 CREDIT SUISSE FIRST 98-CL A 1A
11-FEB-01 & 260% 12/17/2007 DD ¢e/11/98
20-FEB-01

CLAY FIn-PIMCO

PD 287 339~
11-MAR-01 CREDIT SUISSE FIRST 98-CL A 1A
11-MAR=-01 4.260% 12/17/2007 DD 0e/11/98
19-MAR=-01

CLAY FIN-PLMCO

PD 626 900~
I1-APR-9]1 CREDIT SUJSSE FIRST 98-CL A 1A
11-APR-01 & 250% 12/17/2007 DD /11798
24-maY-01

CLAY FDM-PIMCOD

CLAY FOUNDATION, INC.
55-0670193
MELLON STATEMENT #1
PART IV

TRANSACTION REPURT

{ORIGIMAL SHARES/PAR VALUE)

ACTUAL

TRADE DATE SETTLE DATE
BASE AMOVMT BASE AMOUNT

601 a9 60l a9

&35 80 475 a8

klo.28 610 28

6ld 22 614 22

as? 313 as’ 33

426 90 626 70

FOR THE PERIOD #1 NOVEMBER 2000 THROUGH 3] OCTORER 2001

INVESTMENT
—RASE gOST

583 30-

474 30~

591 63~

535 24-

a5y 92-

607 E3-

CURRENCY

RUN DATE 22-NOV-01
PAGE. 403
m25711

REALI1ZED

GAIN/LOSS IN
1859 s
2l 508
18 85 §
18 %8 5

27 41 5

19 37 §

CLY GOD1000
THE CLAY FOUNDATICM
CONSOLIDATED PORTFOLICS

TRAN CODE/
EFFECTIVE/
CONTRACTUAL/
SETTLEMENT
-—RATE

SHARES/PAR VALUE
SECURLITY DESCRIPTION

PD 1,445 100~
11-MAY-01 CREDIT SUISSE FIRST 98-CL A 1A
11-MAY-0L & 260X 12/17/2007 DD Q4/11/98

23-MAY-01
CLAY FON-PIMCO

PO 75 _180-
9l=NOV-00 DLJ MTG ACCEP 94-MF11 ¢l A-1
91-MNOV-00 8 100X 0471872004

29=NOV-00
CLAY FDN-PIMCO

P 230 %40
91-DEC-00 OLJ MTO ACCEP 94-MF11 €L A-1
01-DEC~00 & 109X G6/18/2004
16-JaN~0]

CLAY FDN-PIMCO

PrD 76 040~
Oi-JAN-01 DLJ MTG ACCEP 94-MF11 ©L A-]
01-JAN-0L B 100X 04/18/2004
19-JAN-01

CLAY FDM-PIMCO

PD 76 414~
O1-FEB-01 DLJ NTG ACCEP 94-MF11 CL A-1
OI-FEB-01 & 100X 06/18/2004
20-FEB-01

CLAY FON-PTMCO

PO 77 189~
01-MAR-41 DLJ MTG ACTEP 94-MF]] €L A-1
01-MAR-91 & 100X 04/18/2004
19-MAR-11

CLAY FON-PINCO

TRANSACTION REPORT

(ORIGINAL SHARES/PAR VALUE}

ACTUAL

TRADE DATE SETTLE DATE
L RASE AMGUNT

1,445 14 1,445 110
75 18 75 13
230.94 230 %4
76 04 76 04

76 61 74 61

7r.18 77 1a

FOR THE PERIOD 0] NOVEMBAER 2000 THROUGH 31 OCTCBER 2001

INVESTMENT
~RA3E COST

1,400 44-

78 A3-

262 15-

79 73~

80 93~

CLRRENCY
BASE CQST

RUN DATE 22-NOv-0)
PAGE

4046
M25711

REAL]ZED
GAIN/LOSS IN
BASE CURRENCY

44 64 S

3 e5-L

11 21-t

¥ e9-L

3 72-L

1 715-L



@ Mellon Trust™

Boston Safs Depomit and Trust Company

CLy O080lo09
THE CLAY FOUNDATION
CONSOL IDATED PORTFOLIOS

TRAN CODE/
EFFECTIVE/
CONTRACTUAL/ SHARES/PAR VALVE
SETTLEMENT

SECURITY DESLRIPTION

77_750~-
DLJ MTG ACCEP 94-MF1] CL A-]
8 100X 34710/2904

PD
1-APR-01
91-APR-91
18-APR-91
CLAY FDN-PIMCO

PD 4,127 810~
¢1-MAY-01 DLJ MTG ACCEP 94-MF11 CL A-}
O] -MAY-0] & 100X 06/18/2004
La-MAY-21

CLAY FON-PTMCD

12,320 580~
DLJ MTQ ACCEP %4-MFl) CL A-1
8 100x 04/710/72004

PD
bl-JuN-01
l-JuN-a1
Ja-JiN-01
CLAY FDN-PIMCOD

D 1,045 870~
01-JUL-81 DL MTQG ACCEP %4-MF11 CL A-1l
81-JUL-01 & 100X 04/18/2004
le-JuUL-4¢1

CLAY FDN-PIMCO

PO 4,033 650~
01-AUG~-01 ©DLJ MTG ACCEP 94-MF1li CL A-1
0l -AUG-01 O 104X 06/18/2004
21-AUG~-0]

CLAY FDN-PIMCO

211 %80~
FDIC REMIC TR 1994-C1 CL I-A
« 750% 05/25/2026 DD 12/01/96

PD
11-NOV-00
¥1-NOV-00
27-NOVv-g0
CLAY FDN-PIMTD

CLAY FOUNDATION, INC.
55-0670193
MELLON STATEMENT #1
PART IV

ION REPORT

RUN DATE
TRAMSACT
FOR THE PERIOD 901 NOVEMBER 2000 THROUGH 31 OCTDBER 200]

22-Nov-d1l

(ORIGINAL SHARES/PAR VALLUE)

ACTUAL

REAL1ZED
SETTLE DATE
RASE AMQUNT

CLRRENCY GAIN/LOSS IN

TRADE DATE
DASE AMOUNT RASE_COST

INVESTMENT
—RASE.COST

77.75 77 75 a1 53~ L3 ) 3 78-L

4,127 4} £,127 61 4,328 046~ [T} 209 43-L

12,320 58 12,320 58 12,918 B3~ [N 1] 598 25-L

1,065 a7 1,085 &7 1,117 &3~ "o 51 76-L

6,033 &5 6,033 5 6,326 43- [ 1] 2%2 %8-L

211 %8 211 98 213 44~ L0 1 4s-L

CLY Goelood

RUN DATE 22-MOV-91
TRANSACT[OM REPORT PAGE 4496
FOR THE PERIQD 91 NOVEMBER 2000 THROUGH 31 OCTOBER 2001

M25711

THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS
TRAN CODE/
EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE) -
CONTRACTUAL/ SHARES/PAR VALUE ACTUAL REAL[ZED
SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY OAIM/LOSS IN
——RATE DASE AMOUNT RASE AMQUNT —BASE_COST RASE CO3T
0 454 450~
01-DEC-44 FDIC REMIC TR 1994-C1 CL 1-A 456 65 454 5 45T T78- 0 00 3 13-L
91-DEC-00 & 750% 95/25/2026 DD 12/01/%%
26-DEC-00

CLAY FDN-PIMCO
PD 46,352 360~
fi-JUN-01 FHMA POOL 80535996 46,352 3% 45,352 3% 47,322 84- ¢ 00
01-JUN-81 7 500X 04/01/2031 DD 05/01/%1 *7¢ 48-3
25-JUN-91

CLAY FDN-PIMCO
FD 36,428 S60-
01-JUL-01 FMMA POOL €0535996 36,628 66 Sh,028 44 37,395 55- [ 1)
Q1-JuUL-01 7 500X 94/Q1/2031 DD 05/01/01 766 89-3
25-JUL-21

CLAY FDN-PIMCD
PO 34,295 660-
01~AUG-01 FHMA POOL HOS359%4 34,293 64 36,293 b6 55,011 &7- 0 00
91-AUG~0] 7 500T 96/01/2031 DD 85/91/01 718 0l-35
a71-AuG~01

CLAY FDN-PIMCD
L 37,788 %48-
01-5EP-01 POOL B0E35994 37,784 %8 37,702 " 38,580 17- o eo
81-SEP-01 7 500% 94/01/2031 DD 05/41/41 731 19-§
25-SEP-¢1

CLAY FON-PIMCO
PD 33,869 4%0-
01-GCT-01 FHNMA POOL 20535998 33,869 4% 33,083 4% 34,578 42~ L L]
91-0CT-01 7 500X 04/01/2031 DD 05/01/61 709 13-5
25-0CT-01

CLAY FDM-PIMCO



CLAY FOUNDATION, INC.
@ Mellon Trust™ 55-0670193
Boston Safe Depomt and Trust Company MELLON STATEMENT #1
PART IV

TRANSACT1ON REPORT
CLY GOglooo FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTOBER 2001
THE CLAY FOUNDATION

CONSQOL IDATED PORTFOLIOS

TRAN CODE/
EFFECTIVE/
CONTRACTUAL/
SETTLEMENT
—BATE_

(ORIGINAL SHARES/PAR VALUE)
SHARES/PAR VALUE ACTUAL

SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT
BASE AMOUNT BASE AMQUNT ~BASE COST

PD 138 280-
D1-NOV-00 FIRST UNION-LEMHMAN BROS C] A-] 198.25 198 23 19% 77~
01-HOV-00 7 [50% 04/18/2029 DD 05/91/97
20-HOV-01
CLAY FON-PIMCO

P 126 210-
01-DEC-00 FIRST UNION-LEHMAN BROS Cl A-1 726 21 724 21 729 &5~
01-DEC-00 7 150% 04/18/2029 DD 05/01/97
18-DEC-Q0
CLAY FDN-PIMCO

FD 200 A50-
01-JAM=-Q1 FIRST UNION-LEMHMAN BROS CI A-1 200 85 290 a5 202 36~
01-JAM-31 7 150X 04/18/2029 DD 05/01/97
18-JAN=-81
CLAY FON-PIMCO

o 4% 100-
R1-FER~01 FIRST UNION-LEHMAN BROS €] A-1 746 19 436 10 499 82-
11-FEP-01 7 150X 04/18/2029 DD 05701797
20-FEB-DI
CLAY FDN-PIMCO

D 524 700~
¢1-MAR-01 FIRST UNIOW-LEHMAN BROS Cl A-l 524 70 524 70 528 $4-
¢1-MAR-491 7 150X 04/18/2029 DD 05/01/97
19-MAR-Q1
CLAY FDN-PIMCD

D 206 4460~
0]1=-AFR=-01 FIRST UNION-LEHMAN BROS C1 A-1] 206 44 204 44 205 va-
B1-APR-01 7 150X 04/18/203% DD 05/01/97
18=-APR=-01
CLAY FDN-PIMCD

RUN DATE 22-NOV-41
PAGE 407
M25711

REALIZED
GAIN/LOSS IH
BASE CURRENGY

2 oe 1 4%-L

o o0 5 44-L

o 9o 1 51-L

0 00 3 72-L

L] 3 9L

1] 1 54-L

TRANSACTION REPORT
CLY Goelooe FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 QCTOBER 2001
THE CLAY FOUNDATION

CONSOL [PATED PORTFOLIOS

TRAN CODE/
EFFECTIVE/ (ORIGINAL SHARES/PAR VALVUE)
CONTRACTUAL/ SHARES/PAR VALUE ACTUAL

SETTLEMENT  SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT
—RATE DASE AMOUNT BASE AMQUNT —RASE_COST

PD 212 540-
1~-MAY~-01 FIRST UNION-LEMMAN BROS C1 A-1 212 54 212 54 214.16-
d1-MAY-0] 7 50X 04/18/2029 DD 05/01/%7
l8-MAY-0]
CLAY FDN-PIMCO

PD 130 410-
01-NOV-90 GE CAP MTG SVLS 94-11 CL A-] 139 4l 130 41 126 83~
01-NOV-00 & 500Xk 03/25/2024

27 -NOV-0¢
CLAY FDR-PINCD

PD 122 490-
91-DEC-00 GE CAP MTG SVCS 94-11 CL A-1 122 4% 122 4% ”" 19-
91-DEC-00 & 500% 03/25/2024

26-DEC-+00
CLAY FDN-PINCD

PD 114 970-
01-JAN-41 GE CAP MTG SVCS 94-11 CL A-1 114 97 114 97 o 00
Pl-JaN-01 & 500X 03/25/2024

25-JAN-91
CLAY FDN-PIMCO

PD 107 820~
U1-FEB-C] GE CAP WIG 3SVCS 44-11 CL A-1 107 az 107 a2 o oo
01-FEB-01 & 500X 03/25/2024
24-FEB-01
CLAY FDN-PINCD

PD 151 040~
01-MAR-01 GE CAP KTG SVCS 94-11 CL A-1 101 04 10l o4 L[]
01-MAR-G1 & 500 93/25/2024
26-MAR-01
CLAY FDN-PINCO

RUN DATE 22-NOV-01
PAGE 408
A25711

REALIZED

CURRENCY GAIN/LOSS IN
BASE COST DASE CURRENCY

9 04 1 60-4

116 %7 %

107 82 3

9 90
191 pa 3




CLAY FOUNDATION, INC.
@ Mellon Trust™ 55-0670193

Boston Safe Deposmit and Trust Company MELLON STATEMENT #1
PART IV

RUN DA MoV~
TRANSACTION REPORT TE are oV Al
LY Go01800 FOR THE PERIOD 0] NOVEMBER 2008 THROUGH 51 OCTOBER 2001 R2e3 11
THE CLAY FOUNDATICH
CONSOLIDATED PORTFOLIOS

EFFECTIVE/ (QRIGINAL SHARES/PAR VALUE)
CONTRACTUAL/ SHARES/PAR VALUE ACTUAL

REAL 1 ZED
SETTLEMENT  SECURITY DESCRIPTION THADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN
- DATE . _fLOCAL CURR/SETTLE CURR) RASE AMOUNT  RASE AMQUNT @ _DASE COST BASE CURRENCY

PO 173 49%0-
01-HOV-00 GNMA POOL 90780049 173 4* 173 4% 185 12- [ 1) 11 &3-L
01-MOV-08 9 500X 11/15/2021 DD 01/01/95
16-NOV-00
CLAY FOK-PIMCO

PD 162 170~
9]1-DEC-00 GNMA POOL 80780049 162 77 162 77 173 68~ [ 1] 10 #1-L
e1-pEC-00 % 500X 11/15/2021 DD £1/01/%5

18~-DEC- 0%
CLAY FDN-PIMCD

PD 174 zso-
01-JAN-01 GMMA  POOL #078004 174 23 176 23 185 91- * 00 11 68-L
DI-JAN-91 ¢ 500X 11/15/2021 nn 01/61/95
14-JAN-41
CLAY FDN-PIMCO

PO 218 gla-
01-FEB-01 GNMA POOL 30780049 218 ol 218 o1 232 82- LI 1) T4 4l-L
01-FEB-0] ¥ 504X 11/15/2021 DD #1/01/95
18-FER-0)
CLAY FEN=-PIMCO

PD 151 120-
01-MAR-01 GlMA POOL R078004 151 12 151 12 16l 25- [N L] 10 13-L
Ol-HAR-01 * 500x 11/15/2021 BD 01701795
Lé-MAR-41
CLAY FIN-PIMCO

L 289 9190~
Q1-APR-01 GHMA POUL 207848064 287 71 209 91 309 34- 0 70 1% 43-L
01-APR-0L ¥ 500x 1171572021 DD 01/01/95
Lé-APR-01
CLAY FON-PINMCO

RUN DATE 22-HODV-#1
TRANSACTION REPORT PAGE alé
CLY Goolooo FOR THE PERIOD 01 WOVEMBER 2000 THROUGH 31 OCTODER 2001 M25711
THE CLAY FOUMDATION
CONSOL IDATED PORTFOLIOS

TRAN CODE/

EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE)

CONTRACTUAL/ SHARES/PAR VALUE ACTUAL - REALIZED

SETTLEMENT  SECURITY DESCRIPTION TRADE DATE SETTLE DATE IMVESTMENT CURRENCY GAIM/LESS IN
OASE AMCUNT BASE AMOUNT —BASE COST NASE COST BASE CURRENCY

PD 243 039~
D]-MAY-01 GNMA POOL R0784004% 243 03 243 93 259 3a2- [N 1] 16 29-L
01-HAY-0L % 500x 11/15/2021 DD 91/41/95

26-MAY-01
CLAY FUM=PIMCOD

PD 215 230~
91-JUN-01 GMMA  PDOL 30780049 215 23 215 23 229 66- T 14 &3-L
91-JUN-01 9 SGOX 11/15/2021 DD 01/01/%5
18-JUN=01
CLAY FON-PIMCO

PD 299 !20-
P1-JUL-41T Gema FOOL BO784004 29T 32 299 32 317 3a- g.90 e nk-L
e1-JUL-91 ¥ 500x% 1171572021 DD 21/41/95
14-Jut-nl
CLAY FIMN-PIMCO

PD 281 ok~
01-AUG-01 CNMA POOL 90780049 281 0% 281 0% 29% Y0~ L8 1 18 B&-~L
01-A-§1 ¥ 588x 1171572021 DD 01/901/795
16-AUG-01
CLAY FDN-PIMCO

PD 290 52¢-
A1-SEP-01 GNMA POOL E078004% 290 52 2938 52 39 99- 9 00 19 &7-t
01-SEP-01 9 So00x 11/15/29Z1 DO 01/01/9%5
17-SEP=-01
CLAY FON-PINCD

4] 524 160~
01-NOV-00 GNMA POCL BO783118 524 L6 524 14 588 80- 0 oo 4 44-L
01-NOV-08 9 S00X 0A/15/202] DD 24/01/9%
14-MOV-00
CLAY FDN-PIMCOD



@ Mellon Trust™

Bastwon Safe Deposit and Trust Company

CLY Goglooe
THE CLAY FOUNDATION
CONSCLIDATED PCRTFOLIOS

TRAN CODE/

EFFECTIVE/

CONTRACTUAL/ SHARES/PAR VALUE
SETTLEMENT SECURITY DESCRIPTION
——HJATE

PD 497 %60~
01-CEC-0¢ POCL 80780115

GNMA
81-DEC-00 ¥ 580X 00/15,2021 DD 04701795
18-DEC-00

CLAY FON-PIMCO
PD 377 194~

11-JAN-8]1 GNMA POCL #0740118
01 -JAN-01 ¥ 500% 08/15/2021 DI} 04/01/95
lé~JAN-01

CLAY FON-PIMCO
PD 417 The-
21-FEB-91 FOOL s0780118
91-FEB-91 9 500X 08/15/2421 DD 04/901/95
16-FEB-91

CLAY FIN-PIMCO

PD 5 & 250~
A1=-HAR=81 GMMA POOL MO760118
¥ 5oox ﬂll]SlZIZl DD pa&/0l/95

f1=MAR -]
l6-MAR-01

CLAY FDN-PIMCD
PO §85 470~
01-APR-01 GNMA POOL 80780118
a1-APR=-01 9 500X 08/15/29021 DD #4/91/95
16-APR~1]

CLAY FDN-PIMCO
PO 843 750-

01-MAY-0]1 GNMA POOL so7selle
01 -MAY-91 9 500% 0&8rs15/2021 DD 04701795
16-MAY-11

CLAY FDN-PIMCO

CLAY FOUNDATION, INC.

55-0670193
MELLON STATEMENT #1
PART IV

CTiOM REPORT

(ORIGINAL SHARES/PAR VALUE)

ACTUAL

TRADE DATE SETTLE DATE
BASE _AMJUNT

497 % 437 94

277 19 37719

417 7% 417 76

Esa 25 534 25

a5 o7 885 o7

443 75 643 75

TRAMSA
FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 1l DCTORER 20841

IMVESTMENT
—BASE COST

559 37-

%23 71-

“h9 28~

602 38-

769 5&-

723 la-

RUN DATE 22-MDV-01
PAGE. 411
M25711
REALIZED
CURRENCY GAIN/LOSS IN
DASE CURRENCY
L1 el 41-L
o 00 &6 521
o 0 51 s52-L
¢ oo 66 13-L
090 a4 49-L
o e 7% 39-L

CLY Goalode
THE CLAY FOUNDATION
CONSOL IDATED PORTFOLIOS

TRAMN CUDEs

EFFECTIVE/

CONTRACTUAL / SHARES/PAR VALUE
SETTLEMENT SECURITY DESCRIPTION

PD 1,006 050-
01-JUN-01 POCL 80780118

01-JUN-0] 9 500x 08/35/2021 DD 04/01/95
18-JUN-01

CLAY FDN-PIMCO

PO 759 520-
91-JUL=-01 GMMA fOUL #07840118

Gl-JUL=-91 ¥ 500X Q8/15/2021 DD D&4/01/95
lé=JuL=-91

CLAY FDN-PIMCO
PD 566 410~
01-AUG=0} POOL 80780118
91-AUG-01 9 500% 08/15/2021 OD 04/01/35
16-AUG=-01

CLAY FDN-PIMCO
PD 782 84G-
?1-SEP=-01 POOL #0740118

GNMA
61-SEP=-01 9 500x 08/15/2¢2]1 DD 0&/91/95
17-SEP-91

CLAY FDN-PIMCO

D 1,213 850~
01-NOV-00 GMMA PODL #0780772
9l-NOV-00 4 000X 12/15/2017 DD 04/01l/98
16-NOV=-Q0

CLAY FDH-PIMCO
PO 472 9350~
91-DEC-90 ©BNMA POOL MR7EO772
91-DEC-00 8 0obX 12/15/2017 DD D4/01/%8

18-DEC-00
CLAY FDN-PIMCO

TRANSACTION REPORT

(ORIGIMNAL SHARES/PAR VALUE)

ACTUAL

TRADE DATE SETTLE DATE
BASE AMQUNT RASE AMQUNT
1,006 05 1,006 0%
759 52 75% 52

566 41 LIT N3

782 84 782 84
1,213 85 1,213 85
972 93 972 93

FoR THE PERIOD 0] MOVEMBER 209¢ THROUGH 31 OCTORER 2001

INVESTMENT
LASE CUST

1,130 12-

a53 19-

34 27~

43% ol-

1,278 57-

1,024 ai~

RUN DATE Z2-WOV-01

412

17-1L

&7-L

a6-L

17-4

72-L

PAGE
HM25711
REALIZED
CURRENCY GAIN/LOSS IN
2ASE COST
[ 1] 124
L] ] ”
L (1]
¢ 09 56
[ ] ] o4
o oo 51

sa-L



CLAY FOUNDATION, INC.

@ Melion Trust™ 55-0670193

MELLON STATEMENT #1
PART IV

ACTION REPORT

Bostan Safe Depant and Trust Company

TRANT,
CLY Gooloed FoR THE PERIOD 91 NOVEMRER 2000 THROUGH 31 OCTDBER 2001

THE CLAY FOUNDATION
CONSOLIDATED PORTFOL IGS

TRAN CODE/

EFFECTIVE/ {CRIGINAL SHARES/PAR VALUE)

CONTRACTUAL/  SHARES/PAR VALUE ACTUAL

SETTLEMENT  SECURITY DESCRIPTION TRALE DATE SETTLE DATE
BASE AMOUNT RASE AMOUNT

o 1,300 590~
01-JAN-01 CHMA POOL B0780772 1,50¢ 59 1,100 5%
91-JAN-01 & 000 §2/15/2017 DD 04/01/98

1é-JaN-¢1
CLAY FIN=-PIMCO

FD 1,414 520-
0l-FEB-01 GWMaA POQL EO788772 1,614 52 1,614 52
91-FEB-01 & 000% 12/15/2017 DD 04/01/98

14-FEB-01
CLAY FIN=-PINCD

PD 1,602 710~
Ql-MAR-01 GNMA POOL 80780772 1,602 71 1,802 1
el-MAR-QL A 000x 1271572017 DD o04/01/98
lé-MAR-T])
CLAY FON-FIMCO

PO 1,112 !.!!-
01-APR-01 GNMA POOL Iﬂ?ﬂlﬂ' 1,112 13 1,112 13
01l-APR~-8] 8 ogex 12/15/2017 BD 4/ 01/%98
14-APR-01]
CLAY FIN-PINCO

PD 1,801 460~
91-MAY-01 GNMA POOL 80780772 1,801 &6 1.801 &%
91-MAY-01 8 000X 12/15/2017 DD e4/41/98
le=MAY-01
CLAY FIN-PIMCD

PD 1,836 760~
91-JUN-0]1 GNMA POOL 80789772 1,054 74 1,834 7%
Al-JUN-01 8 000X 1271572017 DD 04/91/%8
18-JuN-91L
CLAY FIN-PINCO

INVESTMENT

1,369 94-

1,700 &1~

1,688 17-

1,171 43-

1,897 51-

1,932 59-

CURRENCY

RUN DATE 22-NOV-01

PAGE 413
H25711

REAL1ZED

GAIN/LOSS 1IN
BASE _CURRENCY

&9 35-L

ak 0%-L

25 46-L

5y 3o-L

%6 05-L

77 83-L

TRANSACTION REPORT

CLY Goolond FOR THE PERIOD ¢1 NOVEMBER 2800 THROUGH 31 OCTOBER 2001

THE CLAY FOUNDATICN
COMSOLIDATED PORTFOL [03

TRAN CODE/

EFFECTIVE/ [QRIDINAL SHARES/PAR VALUE)

CONTRACTUAL / SHARES/PAR VALUE ACTUAL
SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE
—DRATE _ _I1LOCAL CURR/SETTLE LURR) BASE AMOUNT DASE AMOUNT

PD 2,143 !20-
01=JUL=-01 GANMA POOL RO7BOT7 2,143 32 2,143 32
0l=-JUL-¢l 2 opex 1271572017 DD 04/91/94
18=JuL-0l
CLAY FDN-PIMCOD

PD 1,591 S40-
¢1-AUG-0] GNMA POOL #0780772 1,591 54 1,5% 54
0l -AUG-p1 B8 000% 12/15/2017 DD 04/QL/%8

14 -AUG-p1
CLAY FIN-PIMCO

PD 2,25% 760-
41-SEP-01 GNMA POOL 0780772 2,259 1 2,259 7%
01-SEP-0l 8 goox 1271572017 DD 04791798
17-SEP-0l
CLAY FDN-PINCO

PD 1.70% iZU-
01-0CT-01 GNMA POOL 80780 1,70% 42 1,709 &2
91-0CT-61 8 ooOx 12/15/2017 W e4/01/98

CLAY FON-PIMCD

PO 444 390-
01-NOV-00 G5 MTO SECS CORP I 48-G1 Al 446 39 446 3%
01-NOV-84 ¢ 312X 0a/13/2031 DD ©05/01/%8

CLAY FIN-PIMCD

PD 497 930-
#1-DEC-90 GS MTG SECS CORP I 9a8-01 Al 497 93 497 93
01-DEC-99 & 31Zx ¥&/13/2031 DD 05/0]1/98
13-DEC-20
CLAY FIN-PIRCO

INVESTHENT
BASE CUST

2,157 e0-

1,474 49-

2,380 25-

1,800 57~

448 §2-

500 42-

CURRENCY

RUN DATE 22-HOV-01

PAGE 414
M25711

REALIZED
GAIN/LOSS IN

Il& 2B-L

84 an-L

120.49-L

1 15-1

2 23-L

2 49-L



- CLAY FOUNDATION, INC.
@ Mellon Trust 550670193

Beaton Safe Depont and Trust Company MELLON STATEMENT #1
PART IV

TRANSACTION REPORT PAGE
CLY 6001004 FOR THE PERIOD 01 NOVEMBER 200¢ THROUGH 31 OCTOBER 200 m25711

THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS

RUN DATE 22-NOV-01
415

EFFECTIVE/ [ORIGINAL SHARES/PAR VALUE)

CONTRACTUAL/ SHARES/PAR VALUE ACTUAL REAL IZED
SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN
—DATE _ _(local CURR/SETTLE CLRR) BASE AMOUMT RAGE AMOUNT —DASE COST

PO «52 e70-
l-JAN-#1 GS MTG SECS CORP 11 98-Gl Al 452 97 452 07 &54 33- L 3 1] 2 28-L
gl1-JaN-01 & 312Zx 04/13/2031 DD 0S/01/%8
Li-JaN-#1
CLAY FDN-PIMCO

PD €56 790~
01-FEB-¢1 GS MTG SECS CORF II 48-Gl Al 454 79 454 79 457 94~ [ 1] 2 27-L
01-FEB-01 & 312X 94713/2031 DD 05/01/%8
13-FEB-01
CLAY FOM-PINCO

PR 502 yo0-
01-NOV-08 GNWA OTD REMIC 1995-4 £Q 502 %0 502 9¢ 517 1%~ o 15 #9-L
91-NOV-90 8 000X 04/20/2925

21-NOV-01
CLAY FDN-PIMCO

PD 415 760-
01-DEC-9¢ GNMA GTD REMIC 1995-4 CQ 415 76 415 74 428 25- 0 o0 12 47-L
01-DEC-0¢ & 000X 04/20/2025

20-DEC-9¢
CLAY FDN-PIMCO

PD 447 379~
15-NOV-03 GREEN TREE REC EQUIF 98a AlC 447 37 447 37 447 37- [ X1}
15-MOV=00 & 180X 06/15/201% DD 03/31/98

CLAY FDN-PIMCO

PO 378 %60-
15-DEC-00 GREEN TREE REC EQUIP %8A AlC 378 95 378 % 578 96~ o o0
15-0DEC-d9 & [84Z O4/15/201% OD o03/31/98

CLAY FDN-PIMCO

TRANMSACTION REPORT
CLY Goelooo FOR THE PERIOD 01 NOVEMBER 2009 THROUGH 31 OCTOBER 2001 M25711
THE CLAY FOUNDATION
CONSDL JDATED PORTFOLICS

RUN DATE 22-HOV-91
PAGE ¢

TRAM CODE/

EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE]

CONTRACTUAL/  SHARES/PAR VALUE ACTUAL REALIZED

SETTLEMENT  SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN
BASE_AMOUNT BASE AMQUNT —BASE CQST Qa5E COST

PD 354 030-

15-JAN-8] GREEN TREE REC EQUIP 38A AlC 354 93 354 03 354 03- » 00

15-JAM~01 & 180X 04/15/201% DD 03/31/98

16-Jan-01

CLAY FDM-PIHCO
PO S0k &30~
15-FED-§1 GREEN TREE REC EQUIP 984 ALC 608 &3 606.43 i06 43- ¢ 00

1S-FED-0L & 180X 9&/15/201% DD 05/31/78
CLAY FIN-PIMCO

PD 203 200-
Q1-MOV-40 LD COML CONDUIT MTO TR 19%8-Cl 203 20 263 20 204 28- " 00 1 o8-L
01-MOV-00 4 330x 02/18/2030 DD 02/41/98

20-NOV-490
CLAY FON-PIMCO

PD 238 780~
91-DEC-00 LB COML CONDUIT MTG TR 1%98-C1 238 28 238 78 248 ba- o 00 1 28-L
¢I-DEC-00 & 330X 92/18/243¢ DD Q2/01798

18-DEC-00
CLAY FOM-PINCO

PD a7y 970~
91~JAN-2]1 LB COML CONDUIT MTG TR 1%98-C1 arsy ars v 478 &0- 9 99 & 63-L
01-JAN-01 & 330% 02/18/2030 DD 92/01/98
18~-JAN=-01
CLAY FON-PIMCO

4] 3452 579~
O1-FER-01 LB COML CONDUIT MIG TR 1998-Cl 342 57 342 57 344 3B~ 8 a0 1 8l-L
$1-FEB-01 & 350X 92/18/2030 DD 92/01/%a
24-FEB-01
CLAY FONR-PIMCO



Boston Safe Depomt and Trust Company

CLAY FOUNDATION, INC,

@ Mellon Trust™ 55-0670193

MELLON STATEMENT #1
PART IV
RUN DATE 22-NOV-01

TRANSACTION REPORT PAGE 417
CLY Goslooo FOR THE PERIOD 01 NOVEMBER 2009 THROUGH 3] OCTOBER 2001 M25711

THE CLAY FOUNDATION

CONSOLIDATED PORTFOLIOS

TRAM CODE/

EFFECTIVE/ (ORIGIMNAL SHARES/FAR VALUE)

CONTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED

SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTHENT CURRENCY GAIN/LOSS [N
RASE AMOUNT BASE AMOUMT -RASE COST

PD 310 130~
$1-MAR-91 LB COML CONDUIT MTG TR 1998-C) 518 18 3io0 13 311 717- t. 08 1 64-L
V1-MAR-01 & 330X 02/18/2830 DD 02/91/%
19-MAR=-01
CLAY FUN-PIMCO

FD 210 140-
91-APR-01 LD COML CONDUIT MTG TR 1998-Cl 21 14 210 1é 231 27- LR
1-APR~-01 & 13ax 32/18/203¢ DD 92/21/%8

18-APR~-01
CLAY FON-PIMCD

PD 443 130-

01-MAY-01 LB COML CONDUIT MTG TR 19%8-C1 463 13 463 13 665 S8~ " o0 2 6G5-L
0l-MaAY-41 & 330X 02/18/2039 DD 02/01/98

18-MAY-01

1 11-L

CLAY FON=-PINCO

PD 212 adg-
9l-JUN-0l LB COML COMDUIT NTG TR 1Y98-Ci 212 a3 212 a3 213 %- " n 1.13-L
91-JUN=0! & 530X 92/18/2030 DD 02/01/%8
18-3uN-01
CLAY FDN-PINCO

PD 2648.010-
01-JUL-061 LB COML CONDUIT HMTG TR 1998-C1 248 01 2448 91 24y 12- e 1.51-L
f1-JUL-01 4 330x 02/18/2030 DO Q2/01/%98
18-JUL-41
CLAY FDN-PIMCO

PD 512 290-
21-AUG-01 LD COML CONDUIT WMTG TR 1998-C1 512 29 512 29 515 eo- LI ] 2 71-1
01-AUG-01 & 330X 02/18/2050 DD 0D2/01/%8
20-AUG-01
CLAY FDN-PIMCO

RUN DATE 22-NOV-01
TRANSACTION REPORT PAGE §l8
CLY adoleod FOR THE PERIOD /] NOVEMBER 2000 THROUGH 31 DCTOBER 2001 M25711
THE CLAY FOUMDATION
CONSOLIDATED PORTFOLIOS

TRAN CODE/

EFFECTIVE/ (URTOINAL SHARES/PAR VALUE}

CONTRACTUAL SHARES/PAR VALUE ACTUAL REAL IZED

SETTLEMENT  SECURITY DESCRIPTION TRADE DATE SETTLE gATE INVESTMENT CURRENCY DAIN/LO3S IN
QASE AMOUNT BASE AMOUNT ~BASE_COST

L4 101 250-
01-NOV~-00 MORGAM STANLEY CAP I INC COML 101 25 191 25 18 77- o 0 52-L
01-NOV-00 & 594X 10/93/3030 DD 10/01/%7
03-NOV-00
CLAY FON-PIMCD

101 $70-
Q1-DEC-49 MORGAN STAMLEY CAP I INC COML 101 97 lel 97 142 50- LN 1] 53-L
01-DEC-04 4 590x 10/03/2030¢ DD 16/01/97

95-DEC-99
CLAY FON-PIMCO

FD 192 790~
01-JAN=-0]1 MORGAN STANLEY CAP I INC COML 102 1o 02 70 103 25~ L] 53-L
01-JAN-01 & 590X 10/03/2030 DD 10/01/97
04-JAN=-0]
CLAY FIN-PIRCOD

PD 103 £4¢-
01-FEB-¢1 MORGAN STANLEY CAP I INC COML 103 44 103 44 193 97~ @ a0 53-L
01-FED-G1 & 599X 10703/2039 DD 10/41/97
0S-FEB-¢1
CLAY FIN-PIMCO

PO 104 180-
01-MAR-0] MORGAN STANLEY CAP I INC COML 106 18 los 18 194 72- 0 oo S54-L
Ol~MAR-0]1 ¢ 590X 10/03/2030 DD 10/81/%7
95-MAR-01
CLAY FDN-PIMCO

PD 104 920~
01-APR=-01 MORGAN STANLEY CAF I INC COML lo4 92 Lo4 92 105 45~ o 00 54-L
01-APR-01 & 5%0% 1079372030 DD 10/01/97
04-APR-Q1
CLAY FIN-PIFTD



CLAY FOUNDATION, INC.
@ Mellon Trust™ 55-0670193
Boston Safe Depant and Trust Company MELLON STATEMENT #1

PART IV

RUN N
TRANSACTION REPORT D“E,. 22—

CLY GoEl00d FOR THE PERIOD 81 MOVEMAER 2000 THROUGH 31 OCTORER 28681 M28711

THE CLAY FOUNDATION

CONSOLIDATED PORTFOLIOS

EFFECTIVE/ [ORIGINAL SHARES/PAR VALUE)

CONTRACTUAL/  SHARES/PAR VALUE ACTUAL REAL IZED
SETTLEMENT  SECIRITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCTY GaIN/LOSS IN
-—DRATE _(LOGAL CURR/SETTLE CUSRY BASE AMQUNT BASE AMOUNT —RASE COST 2ASE CO9T

FD 105 &80-
O01l-MAY-91 MORGAN STANLEY CAP I INC COML 105 ¢8 105 68 186 22- o 00 54-L
Qi-MAY-OL & 590X 10/03/2030 DD lo/0l/97
93-RAY-01
CLAY FON-PIMCO

PD 80 480-
01-NOV-00 MORGAN STANLEY CAP I $7-ALIC 80 4k 80 &4 80 a5- o 00 29-L
01-NOV-08 & &40% 01/15/2028 DD 12/81/%7
15-NOV=-98
CLAY PDN-PIMCO

PD ai oad-
01-DEC-09 MORGAN STANLEY CAP I 97-ALlC al o8 al oa 81 48~ L -1 “0-L
C1-DEC-900 6 440X 01/15/2028 DD 12701797

15-DEC-490
CLAY FIN-PIRCD

PD 7,379 219-
01-JAN-OL MORGAM STAN‘LE‘Y'I'.AP 1 ¥7-ALIC 7,379 21 7,37 21 7,415 40~ 9 00 3% 19-L
01-JAN-01 & 440x §1/15/2028 DD 12/01/97

lé=JAN-0}
CLAY FOM-PINCO

FD 72 640~
01-FEB-#1 MORGAN STANLEY CAP 1 9%7-ALIC 72 &4 72 44 73 b0~ 9 90 Ie-L
01-FEB-01 & 440X 01/15/2028 DD 12/01/%7
15-FEB-11
CLAY FON-PIMCO
PD I3 220~
01-mMAR-9#1 MODRGAN STAMLEY CAP 1 97-ALIC 73 22 73 22 73 sa- L 1 38-L
01-MAR-91 & 440X 01/15/2028 DD 12/91/%7

15-HAR-61
CLAY FDN-PIMCD

RUM DATE 22-NOV-41
TRAMSACIION REPORT PAGE. 420
CLY GoOLODO FOR THE PERICD @]l NOVEMBER 200¢ THROUGH 3l OCTOBER 2901 M25T11
THE CLAY FOUNDATION
CONSOL IDATED PORTFOL1OS

TRAN CODE/

EFFECTIVE/ (ORIGINAL SHARES/PFAR VALUE)

CONTRACTUAL/ SHARES/PAR VALUE ACTUAL REAL IZED

SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTHENT CURRENCY GAIN/LOSS IN
BASE _AMOUNT RASE AMOWN] —RASE CDST RASE COST

PD 101 o8g-
01-APR~-0]1 MORGAM STANLEY CAP | 97-ALIC 191 o8 10} o3 101 Sa- 7 %0 S0~
DL1-APR-01 & 440X 01/15/2028 DD 12/01/97
16-APR~0]
CLAY FON-PIMCD

PO &7 200-
91-MAY-01 MORGAN STAMLEY CAP 1 97-ALIC &7 20 o7 20 47 53~ ° 00 33-L
01-mAY-01 & 640X 01/1577028 DD 12701797
15-mar-0}1
CLAY FON-PLMCOD

PD 47 720-
G1~JUN-01 MOROAN STANLEY CAP [ 97-ALIC 87 72 «7 72 58 05- [N 1] 33-L
01-JUN=-91 & 440% PL/15/2028 DD 12/9)/97
E5=JUN-91
CLAY FDN-PIMCO
o 8 250-
0l-JUL-01 MIROAN STAMLEY CAP [ 97-ALIC 8 25 8 25 48 58- a 6o 13-4
OI-JUL-01 & 440X 01/15/2028 DD 12/01/97
14-JuL~-91
CLAY FIN=-PINCO
PD &% 340~
01-AUG-01 HORGAW STANLEY CAP I %7-ALIC &y 34 i 34 Y te- o oo J4-L
Gl-AUG-01 & 440X 01/15/2028 DD 12/01/97
26-AUT-01
CLAY FDN-PINCO
PD 112.130-
01-NOV-00 MORGAN STANLEY CAP 1 97-ALIC 112 13 112 13 199 88- a0 2351
01-MOV-0d0 5 990X 01/15/2028 DD 12/01/97

15=N0V-00
CLAY FON-PIMCO



M CLAY FOUNDATION, INC.
@ Mellon Trust 55-0670193

Boston Safe Depont and Trust Company MELLON STATEMENT #1
PART IV

TRANSACTION REPORT

RUN DATE zz-nOvV-41
ELY Gooleoe FOR THE PERIOD §1 NOVEMBER 2000 THROUGH 31 OCTDRER 2001 :Au&nl
. THE CLAY FOUNDATION

421

COMSOLIDATED PCRTFOLIOS

TRAN €ODE/

EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE)

CONTRACTUAL/ SHARES/PAR VAL UE ACTUAL REAL 1ZED
SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTHENT CURRENCY GAIN/LESS IN
— DATE _ _ILOCAL CURR/SETTLE CURR) BASE AMQUNT RASE AMQUNT

PO 113 100-

01-DEC-08 MORGAN STANLEY CAP 1 97-ALIC 113 10 113 10 110 a3~ U 1] 2271
01-DEC-09 5 990X #1/15/2028 DD 12/01/97

15-DEC-Q¢
CLAY FDN-PINMCO

PD 114 080~
01-JAN-0]1 MORGAM STAMLEY CAP | 97-ALIC 114 8 il4 o8 111 79- [N 1] 22%L
01-JAN-01 5 990x 01/15/2028 DD 12/01/97
lé-JAN-01
CLAY FDN-PIMCO

PD 115 70~
01-FEB-01 KWORUGAN STANLEY CAP 1 97-ALIC 115 o7 115 o7 112 T6- 200 23L
¢1-FEB-01 5 %%0x 01/15/2028 DD 12/01/97
15-FEB=-01
CLAY FDN-PIMCO

PO 114 040=-
Pl-MAR-01 MORGAN STANLEY CAP I 97-ALIC 116 0 116 08 113 73~ o 00 233L
91-MAR-01 S 999X 01/15/2028 DD 12/01/97

15-HAR=-91
CLAY FDM-PIMCOD

PD 117 070-
01-APR-01 MORGAM STANLEY CAP T 97-ALlC 117 a7 117 o7 114 72- [ I 1] 23510
01-APR-01 S5 9vex ol/15/2923 DD 12/01/%7

14-APR-01
CLAY FUN-PINCO

rD il8 8890-
0l-MAY-91 MORGAN STANLEY CAP [ 97-ALIC 118 o8 114 08 115 T71=- 0 oe 237L
a1-MAY-81 5 990X #1/15/20258 DD 12/01/97
15=MAY-21
CLAY FIN-PIMCD

RUN DATE 22-NOV-01
PAGE

TRANSACTION REPORT %22

CLY GoolpRo FOR THE PERIOD 01 NOVEMBER 200¢ THROUGH 31 OCTOBER 2001 M25711
THE CLAY FOUNDATIOM
CONSOLIDATED PORTFOLIOS

TRAN CORE/

EFFECTIVE/ (URIGINAL SHARES/PAR VALUE)

CONTRACTUAL/ SHARES/PAR VALUE ACTUAL REAL 12ED

SETTLEMENT SECURITY DESCRIPTION TRAQOE DATE SETTLE DATE INVESTMENT CLRRENCY GAINsLOSS IN
RASE_AMOLNT RASE AMDUNT —BASE COST

PD 11% 1e0-
01-JUN-91 MORGAN STANLEY CAP I 97-ALIC 11% 10 119 10 11 T1- [ 38 1] 2L
91~JUN-91 5 990x 01/15/2028 DD 12/01/97

15-JUN-141
CLAY FDN-PIMCO

PD 120 130-
Ol-JUL-01 MORQAN STAWLEY CAP I #7-ALIC 12% 13 120 13 117 12~ 2 o0 241 L
Sl-JUL-01 5 990X 01/15/2020 DD 12/01/97
16=JUL-91
CLAY FDH-PIMCO

FQ 121 4%0-
01-AL0-2]1 MORGAN STAMLEY CAP I 97-ALIC 121 17 121 17 118 66~ o e 251 L
0}-AUG-01 5 990X 91/15/20208 DD 12/491/97

15-AUO-01
CLAY FDN-PINMCD

PD 264 240-
01-NOV-00 MORGAN STAMLEY CAP %a3-Xi1 al 2%4 26 266 24 244 15- 9 00 1 %e-L
01-ROV-99 4 220X 06/03/2050 OD 04/01/98
03-NOV-04
CLAY FDN-P1MCD

PD 308 Ase-
01-DEC-00 MORGAN STAMLEY CaP %8-XL1 Al 300 80 300 a0 302 %~ @ o0 2 16-L
01-DEC-00 & 220x 04/03/2030 DD 04/81/98
05-DEC-00
CLAY FDM-PIMCO
Ly 287 620~
. 01-JAN-31 MORGAN STANLEY CAP 98-XL1 Al 267 42 267 42 49 54- LN 1] 1 *2-L
B]1-JAN=-01 & 220x 94/03/2030 DD 04/01/98

05-JAN~-01
CLAY FDM-PIMCO



w CLAY FOUNDATION, INC.
@ Melion Trust 55-0670193
MELLON STATEMENT #1
PART IV

TRANSACTION REPORT

Boaton Safe Depomt and Trust Company

CLY 0001000 FUR THE PERIOD 91 NOVEMBER 2009 THROUGH 31 OCTORER 2401

THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS

TRAN CODE/

EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE)

COMTRACTUAL/ SHARES/PaR VALUT ACTUAL
SETTLEMENT  SECURITY DESCRIPTION TRADE DATE SETTLE DATE
——RATE __ _(LOCAL CURR/SETTLE CURR} DASE_AMQUNT BASE_AMDUNT

L] 2,540 8Y0-
01-FEB-¢L MORGAN STANLEY CAP 98-XL1 Al 2,540 89 2,549 a8y
01-FEB-01 & 220x d6/703/2030 DD Qe/01/%8

CLAY FDN-FIMCO

PD 372 3480~
41-MAR-01 MORGAN STANLEY CAP 98-XL1 Al 372 %8 572 38
$l-maR-01 & 220% 06/03/2030 DD 0e/01/%8
85-maR-0}
CLAY FDN-PIMCO

PD 271 430-
¥1-APR-41 MORGAN STAWLEY CAP %8-XL1 al 271 45 271 43
01-APR-0] & 220k 04/03/2030 DD d6/01/%8
04-APR-1])
CLAY FDN-PIMCD

PD 367 370-
d1-pAY-01 MORGAN STANLEY CAP 98-XL1 Al 347 a7 307 3z
01-mAY-01 & 220% 04/03/2030 DD 96/91/98
93-HAY-01
CLAY FUN-PIMCO

PD 1,02% &%0-
20-KOV~90 NEWCDURT REC TR ¥7-1 NTS CL A4 1,02y ¢ 1,02y &9
20-NOV-00 & 193X 05/20/2005 DD 11/20/97

CLAY FON-PIMCO

PO 338 440~
20-DEC-0¢ MEWCOURT REC TR 97-1 NTS CL A4 138 46 38 46
20-DEC~08 & 193x 05/20/2005 DO 11/20/97

CLAY FDM-PIMCD

INVESTHENT
RASE COST

2,559 lé-

375 06~

277 38~

1,02% 84~

CURRENCY

o 90

RUM DATE 22-NOv-al

REALIZED
OAIN/LOSS IN

18 27-L

1 95-L

15-L

14-4,

TRANSACTION REPORT

CLY GO01090 FOR THE PERIQD 01 NQVEMBER 2040 THROUGH 31 OCTCBER 2041

THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS

TRAN CODE/

EFFECTIVE/ (ORTGINAL SHARES/PAR VALUE)

CONTRACTUAL / SHARES/PAR VAL UE ACTUAL

SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE
—(LoCAL CURR/SETTLE CURR] BASE_AMOUNT RASE AMDUNT

PD 1,123 250-
20~JAN-0]1 MEWCOURT REC TR %7-1 NTS CL A4 1,123 25 1,123 25
20-JAN-G1 & 193X 05/20/2005 DD 11/20/%7
22-JAM-01
CLAY FDN-PIMCO

PD 1,904 389-
20-FEB-01 HNEWCOURT REC TR 97-1 NTS CL A4 1,004 38 1,006 38
20-FEB-01 & 1%31 05/20/2005 DD 11/20/97

CLAY FON-PIMCO

PO 495 550~
20-MAR-01 NEWCOURT REC TR 97-1 NTS CL Ad 495 55 495 55
20~-MAR-91 & 193X 05/20/2005 DD 11/20/97

CLAY FDM-PIMCO

D 1,111 al0-
25-NOV-00  FROVIDENT EQUIP LEASE 9Y8-A A-3 1,111 8) 1,111 a1
25-KOV-00 5 600X 04/25/2006 DD 09/30/%8
27-Mgv-00
CLAY FIN-PINCD

PD 1,295 874-
25-DEC-00 PROVIDENT EQUIP LEASE 9%8<A A-3 1,295 a7y 1,295 &7
25-DEC-00 5 500X 04/25/2006 DD 09/30/%8
26-DEC-90
CLAY FIN-PIMCO

PO 172 170~
25-JAN-01 PROVIDENT EQUIP LEASE Y3-A A-3 172 17 72 17
25-JAM-11 5 6002 04/25/2006 DD 09/30/%48

CLAY FON-PIMCOD

INVESTMENT
-DASE LOST

1,123 42-

1,004 53-

495 b2-

1,111 64~

1,295 ¢7-

772 05-

CURRENLCY

RUN DATE 22-NOV-01
PAGE, 424
M25711

REAL ITED
GAIN/LOSS IN

18-,

17 L

WL

12 4



@ Mellon Trust™

Beston Safe Deposit and Trust Company

CLY Gooloao
THE CLAY FOUNDATION
CONSOL IDATED PORTFOLICS

TRAN CODE/

SHARES/PAR VALUE
SECURITY DESCRIPTION
|= 5

PD 915 a20-
PROVIDENT EQUIP LEASE %8-A A-3
5 500X 04/25/2004 DD 09/30/%8

CLAY FDM-PIMCO

PD 422 750-
PROVIDENT EQUIP LEASE %3-A A-3
S 606x 04/25/2000 DD 09/30/94

CLAY FDN-PIMCO

PR 698 iLa0-

25-APR-01 PROVIDENT EQUIP LEASE 98-A A-3

25-APR-01 5 &00% 04/25/2006 DD 09/3¢/%8
CLAY FDN-PINMCO

1,323 500-
PRUDENTIAL SECS MTD 98-C1 €L A
& 185X 11/15/2002 DD ca/01/98

CLAY FON-PIMCO

PO

PI-NOV-010
9] -NOov-00
17-NOV-00

D 662 5%0-
0)-DEC-00 PRUDENTIAL SECS MTG ¥A-Cl C1L A
01-DEC-00 & 105X 11/15/2002 DD 08/0L/9%8

i5-DEC-90

CLAY FDN-PIMCO
PD k66 580~
¢l1-JAN-01 PRUDENTIAL SECS MTG %8-C1 €L A
¢1-JAN-81 & 105X 11/15/2002 DD 08/0Q1/%8

18-JAN-41
CLAY FDN-PINCO

CLAY FOUNDATION, INC.
55-0670193
MELLON STATEMENT #1
PART IV

TRANSACTION REPORT
FOR THE PERIOD 01 NOVEMRER 2000 THROUGH 31 OCTOBER 200l

(ORIGINAL SHARES/PAR VALUE)

ACTUAL
TRADE DATE SETTLE DATE INVESTMENT
BASE AMOUNT -RASE COST
113 82 913 a2 913 68~
822 75 822 75 822 2~
698 63 98 68 698 57~
1,323 50 1,328 50 1,335 o02-
682 5% a2 59 &85 15~
664 58 664 58 467 86-

CURRENCY

RUN DATE 22-NOV=-81
&25
m2E711

REAL I ZED
GA[N/LOSS IN
BASE CUVRRENCY

13t

i1 L

¢ 52-i

3 35-L

3 26-L

CLY Go91000
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS

TRAN CODE/

EFFECTIVE/

CONTRACTUAL/ SHARES/PAR VALUE
SETTLEMENT SECURITY DESCRIPTIOM
—RATE

PD 448 700~
21-FEB-01 PRUIDENTIAL SECS MTG %8-C1 CL A

Q1-FEB-2i
1e-FEB-2]

§ 105X 11/15/2002 DD @8/0l1/974
CLAY FDN-PIMCO
PD 1,345 T80~
01-MAR-01 PRUDENTIAL SECS MTG %8-C1 CL A
91-MAR-01 ¢ 105X 11/15/2002 DD 0B/01/98
24-APR-01

CLAY FDN-PIMCO
PD &74 alo-
Gl1-APR-01 PRUDENTIAL SECS MTQ %8-Cl1 CL A
01-APR-01 & 105x 1171572002 DD oa/91/98
26-APR-01

CLAY FDN-PIMCO
PO 701 140~
Q1-MAY-01 PRUDENTIAL SECS WTG %8-Cl CL A
Gl-MAY-0L 4 105X 11/15/2002 DD 04/01/98
17-MaAY-01

CLAY FON-PIMCO
PD 685 559~
21-JUN-01 PRUDENTIAL SECS MTG ¥8-C1 CL A
91-JUN-91 & 105X 11/15/2002 DD Q&8/¢1/98
93-aus-9l

CLAY FON-PIMCO
PD ¥1.920-
10~KOV=-00 STRUCTURED ASSET 97-LLI CL A-1
10-NOV~-40 & 790X 10/12/2034 DD l0s10/97

l4-NOV-~00
CLAY FDN-PIMCO

TRARSACTION REPORT
FOR THE PERIOD 01 WOVEMBER 2009 THROUGH 31 QCTOBER 2901

(ORIGINAL SHARES/PAR VALUE)

ACTUAL
TRADE DATE SETTLE DATE INVESTHENT
BASE AMOUNT = DBASE AMOUNT = _BASE COST
s 70 4468 70 471 98-
1,345 78 1,345 73 1,352 3%-
874 al 74 81 676 12-
701 14 701 14 704 58-
685 55 485 55 488 92-
7l ¥z m 2 3 20-

CURRENCY
BASE _COST

RUM DATE 22-NOV-Q1
PAGE

426
M25711

REALIZED
GAIN/LOSS [N

3 28-L

6.%1-L

3 3l-L

3 a&-L

3 37-L

1 29-L



M CLAY FOUNDATION, INC.
@ Mellon Trust 55-0670193

Boston Safe Depont and Trust Compeny MELLON STATEMENT #1
PART IV RUN DATE  22-NOV-01
TRANSACTION REPORT paGE | a27
CLY Go01000 FOR THE PERIOD 01 KOVEMBER 2000 THROUGH 31 OCTOBER 2901 NS

THE CLAY FOUNDATION
CONSOLIDATED PORTFOL [0S

TRAN CODE/
EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE)
CONTRACTUAL/ SHARES/PAR VALUE ACTUAL REAL1ZED
SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTHENT CLRRENCY GAIN/LOSS IN
— DAk BASE AMQUNT BASE AMQUNT 26SE COJT
D 2] 460~
10-DEC-84 STRUCTURED ASSET 97-LLI CL A-1 LI LI ) 2 94~ (1} I o28-L
10-DEC-00 & 790X 19/12/2034 DD 1¢/10/97
13-0EC-49
CLAY FON-PINCO
PD %2 270~
10-JAN-01 STRUCTURED ASSET $7-LLI CL A-1 2 27 ” 27 93 56~ o a0 1 29-L
10-JAN-01 & 790X 13/12/2034 DD 10/10/%97
12-JaN~01
CLAY FDN-PIMCO
P T2 870~
10-FEB-#1 STRUCTURED ASSET %7-LLI CL A-1 2 87 2 87 96 17- [ 3] ] 1 30-L
10-FEB-01 & 790% 10/12/2034 DD 10/10/97
14-FER-#]
CLAY FOW-PINCO
PD 93 480~
10-MAR-41 STRUCTURED ASSET 97-LLI CL A-1 93 48 93 44 94 78~ e 00 1 30-¢
10-HAR-81 & 790% 10/12/2034 DD 10/10/%7
16-HAR-41
CLAY FON-PIMCO
PD %4 090~
10-APR-01 STRUCTURED ASSET 97-LLI CL A-1 " 0 % 0 35 40- L] 1 31-L
10-APR-01 6.790X 10/12/2034 DD 10/10/97
12-APR-81
CLAY FDN-FIMCO
PD %4 710-
10-MAY-81 STRUCTURED ASSET 97-LLI CL A-i "% 71 ¥ 71 %% 03- 8 00 1 32-L
10-MAY~01 & 790X 10/12/203 DD 10/10/97
14-MAY-31
CLAY FON-PIMCO
RUN DATE  22-NOV-01
TRANSACTION REPORT PAGE a2
CLY Geol000 FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTOBER 2001 M25711
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS
TRAN CODE/
EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE}
CONTRACTUAL S SHARES/PAR VALUE ACTUAL REALIZED
SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTHMENT CURRENCY GAIN/LOSS IN
SLgeal CURR/SETTLE CURAL BASE AMQUNT RASE _AMOUNT RAASE COST BASE CQST BASC CURRENCY
Tayal
TRADED - SETTLED CUREENT PERIOD
U S DOLLaR 332,913 24 352,998 24 339,680 31a- ¢ 20 3,338 S8-L
3,343 58-S
FOREIGN (BASE VALUE} 0 90 e ae L1 ¢ a0 LN
L [
TRADED - PENDING SETTLEMENT
U s DOLLAR LI ] [ 1] [ 1] LT oL
D og s
FAREIGH (BASE VALUE) o a0 o 90 e 8 ¢ 0 o oeoL
, B80S
SETTLED - TRADED PRIOR PERIOD
U'S DOLLAR L1 L) [ 1] 9 00 0 00 L
000 s
FOREIGN (BASE VALLE) ? &0 [ 1] ¢ e0 [ ] ] : :: ;



@ Mellon Trust™

Boston Sals Depomt and Trust Company

€LY godlaeoo
THE ClLa¥Y FOUNDATICN
CONSOLIDATED PORTFOLIOS

TRAM CODE/
EFFECTIVE,

CONTRACTUAL/ SHARES/PAR VALUE
SETTLEMENT SECURITY DESCRIPTION

TOTAL
FRIKCIPAL PAYMENTS

55-0670193

PART IV

CLAY FOUNDATION, INC.

MELLON STATEMENT #1

TRANSACT EPORT
FOR THE PERIOD 01 NOVEMBER 20490 THROUGH 31 OCTOBER 2001

{ORIGINAL SHARES/PAR VALVE)}

TRADED =~ SETTLED CURRENT PERIOD

U S DOLLAR

FOREIGN (BASE VALUE)

332,998

TRADED - PENDING SETTLEMENT

U s Doliar

FOREIGN [BASE VALUE}

SETTLED - TRADED PRIOR PCRIDD

Us Dollar

FOREIGH (BASE VALUE)

TRADE DATE

24

e

ACTUAL
SETTLE DA

332,198

TE

337,680

INVESTMENT
~BASE CUST

CURRENCY

RUN DATE 22-NOV-01

PAGE
N25711

REALIZED

2%

GAIN/LOSS IN

3,338
3,343

ELY Q201000
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS

TRANSACTION REPORT

FOt THE PERIOD 91 MOVEMBER 2004 THROUGH 31 OCTOBER 2001

(CRIDINAL SHARES/PAR VALUE)

CONTRACTUAL / SHARES/PAR VALUE

SETTLEMENT SECURITY DESCRIPTION

CASH & CASH EQUIVALENTS
LS, DOLLAR

MT 260,000 908~

10-ma
10=MAY=-01 0571072001
CLAY FON-PIMCO

¥-91 A[Q FDG INC DISC

259,252

M7 350,000 000-

13-JN-41 al@ FDG INC DISC

13-JuN-01 06/13/2001
CLAY FUN-PINCD

344,867

260,000 000~
l14-MAY-Dl AMERICAN EX CR CP DISC 259,107

14-MAY-01 05/14/2001
CLAY FDN-PI1MCD

N7 350,990 000~
l6-JUL-0]1 AMERICAN EX CR CP DisC 343,850

16-JUL-9]1 07/16/2001
CLAY FDN-PIMCD

MT 260,000 090~
14-MAY-91 CIT GROUP HLDGS DISC 259,100

14-MAY-01 05/14/2001
CLAY FIN-PIMCD

NT 100,800 dgo-

UN-41 o06/11/2901
CLAY FON-PIMCO

-JUM-91 CIT GROUP HLDGS DISC 9,69
-

TRADE DATE

24

Sa

"

ACTUAL
SETTLE DA

259,252

348,849

259,107

348,830

253,100

11,694

TE

24

259,252

348,857

259,147

348,430

259,108

.64

INVESTMENT
=BASE COST

CURRENCY
RASE COST

RUN DATE 22-NOV
PAGE
H25711

LIZED

(.
56~

-0l
30

REA
GAIN/LOSS TN
RASE CURRENCY

L
S

L

wr Br

“nr ar



() Mellon Trust™

CLAY FOUNDATION, INC
55-0670193
MELLON STATEMENT #1
PART IV

TRANSACTION REPORT
FOR THE PERIOD #] NOVEMMER 2000 THROUGH 3] OCTORER 2001

Baston Safe Depont and Trust Company

CLY Goolooe
THE CLAY FOUMDATION
CONSOL IDATED PORTFOL IOS

(ORIGINAL SHARFS/PAR VALUE)

CONTRACTUAL/ SHARES/PAR VALUE
TRADE DATE
RASE AMOUNT

SETTLEMENT
—DATE

ACTUAL

SECURITY DESCRIPTION SETTLE DATE IKVESTHENT
RASE_AMOUNT -BASE COST

T 345,000 009~
16-MAR-01 DEUTSCHE BX FINL DISC
16-MAR-01 0371672001

CLAY FDN-PIMCD

343,482 &Y 543,482 69 343,482 89-

MT 260,000 000-
12-AFR-31 DUETSCHE 3K FINL DISC
12-APR-01  04/12/2001

CLAY FON-PIMCD

L3 260,000 900~
14-MAY-01 DEUTSCHE BK FINL DISC
la-ma¥-901 05/14/2001

CLAY FDN~PIMCO

259,253 a0 259,253 &0 259,253 a0-

25%,078 04 259,078 04 259,078 04-

LU 350,000 000~
16-JUL-41 DEXIA DELANARE DISC
16=JUL-91 07/14/200]

CLAY FDN-PIMCO

NT 125,000 d00-
02-JAN-01 FEDERAL FARM CR 3K CONS SYSTEM
02-JAN-01 HMAT 0l/02/2001

CLAY FOM-PINHCO

348,833 8% 348,833 a0 348,853 B~

117,819 37 117,810 37 117,819 37~

L1 30,040 0go-
22-FEB-01 FEDERAL FARM CR BK CONS SYSTEM
22-FEB-01 MAT 02/22/200]

CLAY FDN-PIMCO

28,150 &8 20,150 &4 285,150 8-

MT 65,000 000-
23-FEB-41 FEDERAL FARM CR BK CONS SYSTEM
I3-FEB-0]1 MAT 02/25/2001

CLAY FDN-PLMCO

1,145 a3 $1,145 a3 41,145 83~

CURRENCY
BASE COST

RUN DATE 22-NDV-01

REALIZED
OAIN/LOSS N

TRANSACTION REPORT
CLY Goglaeg FOR THE PERIOD 0l NOVEMBER 2000 THROUGH 31 OCTOBRER 2001
THE CLAY FOUNDATION

CONSOLIDATEDR PQRTFOLIOS

TRAN CUODE/
EFFECTIVE/
CONTRACTUAL/
SETT

(CRIGINAL SHARES/PAR VALUE)
SHARES/PAR VALUE ACTUAL
TRADE DATE
DASE AMOUNT

SECUR1TY DESCRIPTION SETTLE DATE ENVESTMENT
BASE AMQUNT

_BAsE CpST

T 455,000 000~
12-JAM-81 FEDERAL HEME LN BK CONS DISC
12=-JAN=-91 MAT 01/12/2001

CLAY FDN-PINCO

428,078 1t 428,078.10 428,078 10~

MT 350,900 do0-
13-JUL-8] FEDERAL HOME LW BX CONS DIIC M
13-JUL-01 MAT 07/183/2001

CLAY FDN-PIMCO

nT 480,000 000~
26-APR-91 FEDERAL HCME LN MTG (RB) DISC
26-APR-9] PmAT 04/26/01

CLAY FDN-PINMCO

348,957 35 348,957 35 348,957_35-

374,843 &0 374,845 &0 374,843 40~

uT 185,000 0G0~
12-JiUN-11 FEDERAL HOME LN MTG CORP DISC
12-JUN=41 MAT 06/12/2001

CLAY FDN-PINMCO

184,634 &3 184,634 §3 184,634 63~

T 960,000 GO9-
14-pMAY-01 FEDERAL KATL MTUG ASSN DISCOUNT
14=MAY=-01 MAT 05/14/2001

CLAY FIN-PIMCO

957,90 00 157,940 00 957,960 00-

HT 125,000 ad0-
12-DEC-00 FORD MTR CR CO DISC
12-DEC-00 12/12/2000

CLAY FDN-PIMCO

HT 250,400 Q0¢-
12-JAN-01 FORD MTR CR CD DISC
12-JAN-#1 p01/12/2001

CLAY FDN-PINCO

124,54% 31 124,549 3t 126,54y 31-

248,627 00 248,627 00 248,427 o0~

CURRENCY

RUN DATE 22-wOv-dl
Pag| 432
M25711

REALIZED
GAIN/LOSS 1N
DASE CURRENCY



=M CLAY FOUNDATION, INC.
Mellon Trust 55-0670193
Boston Safe Depomt and Trust Company MELLON STATEMENT #1
PART IV
RUN DATE  22-Nav-01
TRANSACTION REPORT PAGE 433
CLY GOol00d FOR THE PERIOD 0l NOVEMBER 2000 THROUGH 31 OCTOBER 2061 nas71i
THE CLAY FOUNDATION
. CONSOLIDATED PORTFOLIOS
TRAMN CODE/
EFFECTIVE/ (ORIGINAL SMARES/PAR VALUE)
CONTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED
SETTLEMENT  SECURITY DESCRIPTICH TRADE DATE SETTLE DATE IMVESTMENT CURRENTY GATN/LOSS IN
—DATE | _LOCAL CURR/SETFTLE CURR) BASE AMUUNT BASE AMDUNT -BASE CUST
NT 200,008 000-
l4-MAR~-0] FORD MTR CR CO DisSC 199,120 40 199,120 40 1%9,120 40~ [ T]

lé-MaR-0L 03/16/200)
CLAY FDM-PIMCO

MT 260,008 0RO~
16-APR-0) GEWERAL ELEC CAP DISC 159,111 S8 25%,111 58 259,111 Sa8- o ok
Ls-APR-01 Q471672001

CLAY FON-PIMCO

T 240,000 900~
16-MAY-0] GEMWERAL ELEC CAP DISC 259,972.32 259,972 32 259,072 32- LI 1 ]
14=-MAY-0] 05/]4/2001

CLAY FDN=-PINMCOQ

T 350,000 00D~
153~-JUN-01 GENERAL ELEC CAP DISC 340,841 10 348,061 10 348,861 10- 9 o8
13-JUM-01 08/13/2001

CLAY FON-PIMCO

MT 350,000 000~ -
16-JUL-01 GEMNERAL ELEC CAP DISC 345,830 45 348,830 65 348,830 65~ 0 a0
16=JUL-Q1 0771472001

CLAY FON-PIRCO

MT 349,000 000~
12~-FEB~01 GENERAL EL CAP SV Disc 338,558 02 334,556 02 338,556 02~ o 0o
12-FEB-D) 02/12/2001

CLAY FIN-PIRCD

mT 330,000 000~
22-NOV-00 GmAC DISC 328,277 40 328,277 40 328,277 4a- ¢ oo
22-M0V-00  11/22/2008

CLAY FDN-PIMCO

RUN DATE 22-NOV-01

TRANSACTION REPORT PAGE 434

CLY G001000 FOR THE PERIOD 0} NOVEMBER 2000 THRDUGH 31 OCTOBER 2091 M25711

THE CLAY FOUNDATION

COMSOLIDATED PORTFOLIDS

TRAW CODE/

EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE)

COMTRACTUAL / SHARES/PAR VALUE ACTUAL REAL ] ZED

SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTHENT CURRENCY GAIM/LOSS IM
ALOCAL CURR/SETTLE CURR) BASE_AMQUNT BASE AMCUNT _BASE COST BASE COST

MT 255,000 004~

09-FEA-0] GMAC DISC 254,045 28 254,045 28 254,045 28~ s 0o

9%-FEB~-01 ©02/09/2001
CLAY FDN-PIRCD

T 345,000 090~
le-MAR-0]1 J P MORGAN CHASE DISC 343,47 13 343,479 93 343,479 13- o %0
Lé-MAR-41 03/1¢/2001

CLAY FDN-PINCD

1) 350,900 000~
13-JUN-01 J P MORGAW CHASE DISC 168,868 70 348,806 79 548,866 T0- [T
13-JUN-01 &86/13/2001

CLAY FON-PIMCO

T 330,000 00O~
20-KOV-00 MERRILL LYNCH CO DISC 328,849 75 328,049 IS5 328,809 75- L 3 1
29-NOV-40  11/20/2009

CLAY FDMN-PIRCOD

MT 340,000 000~
O5-FEB-0] PHILIP MORRIS CO3 DISC 338,737 84 338,937 a4 538,337 84- 2 0
05-FEB-01 02/05/2001

CLAY FDN-PIMCD

L1 100,000 000-
20-APR-01 PHILIP MORRIS COS DISC 9,121 & 79,121 40 ,121 40- 0 %0
20-APR-01 $#4/20/2001

CLAY FDN-PIMCO

T 345,000 900~
14-MAR-81 PRUTENTIAL FD9 CP DISC 345,482 &Y 363,482 49 343,482 69~ [ 1]
1s-MAR-0] 03/14/200]
CLAY FON-PINCO



@D wm

Daston Safe

CLY Goelonn

ellon Trust™

Depont 2n0d Trust Company

THE CLAY FOUNDATION
CONSOL IDATED PORTFOLIOS

TRAN CODE/
EFFECTIVE/

CONTRACTUAL/

SETTLEMENT
—DATE

T
14-MAY-81
14-MHAY=-01

MT
l6-JAN=-01
16~-JAN=-01

NT
12-FEB-01
12-FeER-01

MT
16-APR-0Q1
1e=APR-01

NT
13-APR=-01
13-APR~01

nT
18-JuL-0l
14-JuL-0l

L1
13=-JuN=-81
13=Ji=-01

(ORIGINAL SHARES/PAR VALUE)
SHARES/PAR VALUE
SECURITY DESCRIPTION

240,008 ooO-
PRUDENTIAL FDG CP DISC
95/14/2001
CLAY FON-PIMCD

25%.106 38

330,000 oo9-
SALOMON SMITH DIsSC
9l/16/72001
CLAY FIDN-PIMCO

326,627 &0

349,000 900~
SALOMON SMITH DISC
02/12/2001
CLAY FON-PINCO

150,990 000~
SALOMOM SMITH DisSC
04/16/2001
CLAY FON-PIMCO

538,554 59

129,551 37

13,000 00O~
SAN PADLO US FINL DISC
o%/13/200]
CLAY FUN-PIMCD

12%, 407 53

354,000 pooO-
SAN PAQLO Us FINL DISC
07/1e/2081
CLAY FUN=-FIMCO

350,000 oOe-
STATE STR BOSTON DisC
0&/13/2001
CLAY FDN-PIMCD

348,830 5

348,844 0

TRADE DATE
BASE AMOUNT

CLAY FOUNDATION, INC.

55-0670193

MELLON STATEMENT #1

PART IV

TRANSACTION REPURT

ACTUAL
SETTLE DATE
BASE AMOUNT

259,106 38
526,627 40
534,559 5¢
129,551 37
129,607 53

340,830 &5

348,846 74

FOR THE PERIOCD 01 NOVEMBER 2000 THROUGH 31 OCTORER 2001

INVESTMENT
—BASE_COST

25%,106 58-
326,627 40~
338,558 59~
129,551 37-
12%,607 53-
348,830 &5-

368,864 70-

RUN DATE 22-NDV~-01

REALITED

CURRENCY GALN/LOSS N
BASE COST  pBASE CURRENCY

CLY GOolo00

TRANSACTION REPORT

FOR THE PERIOD ©1 NOVEMBER 2000 THROUGH 31 DCTORER 2091

THE CLAY FOUNDATIOM
CONSOL IDATED PORTFOLIDS

TRAN CUDE/
EFFECTIVE,

TONTRACTUAL /

SETTUEMENT

T
13-JuN-01
15-JUN-01

HT
19-AFR-01
19-AFR-01

IQTAL

(ORIGINAL SHARES/PAR VALUE)
SHARES/PAR VALUE

SECURITY DESCRIPTION TRADE DATE

350,000 900-
UBS FIN DEL INC DISC
0&/13/2001
CLAY FDN-PIMNCOD

548,881 10

440,000 DOO~
U $ TREASURY RILL
04/L9/2001 DD 10719790
TLAY FDN-PIMCO

438,401 82

12,467,305 25

CASH & CASH RQUIVALENTS

FIXED TNC

OME SECURITIES

L. DOLLAR

L1
1e-JaN-0]
1e-JAN-0]

nT
9%-FEB-01
-FEB-9]

NT
16-FEB-#t
16-FEB-01

515,000 900~
FHLMC MEDIUM TERM NTS
ZEROCPM 01/1&/72001 DD 12/072/9%
CLAY FIN-PIMCO

15,000 000~
FEDERAL HOME LN BX CUNS BDS
& 400X 02/09/2001 Db 02/0%/00
CLAY FIN~PIRCO

30,000 0&¢-
FEDERAL HOME LM BK CONS BDS
& 465X 02/1e/208l DD 92/146/00¢
CLAY FUN-PIRCO

515,000 00

15,048¢ 00

ACTUAL
SETTLE DATE
0ASE AMTUNT

348,861 10

438,401 82

12,467,395 25

515,000 20
15,088 99

INVESTMENT
_BASE COST

348,861 l0-
438,401 A2-

12,467,305 25-

485,642 25-
14,987 55-

29,92 5¢0-

RUN DATE 22-NOV-61
PAGE &34
LELTRYS

REALIZED

CURRENCY GAIN/LOSS IN
DASE COST BASE CURRENCY

o n 9 0s L
092 S

3,357 15 %
12 45 8

37 50 s



CLAY FOUNDATICN, INC.

@ Mellon Trust™ 55-0670193

MELLON STATEMENT #1

Baston Sale Depanit and Trust Company

PART IV o
UN DA - =01
TRANSACTION REPOGRT T iV d}
CLY Gaolotd FOR THE PERIOD 01 MOVEMBER 200¢ THROUGH 3] DCTORER 209l H2E711
THE CLAY FOUNDATION
COMSOLIDATED PORTFOLIOS
TRAN CODE/
EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE)
CONTRACTUAL/  SHARES/PAR VALUE ACTUAL REAL 1ZED
SETTLEMENT  SECIRITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURREMCY GAIN/LOSS IN
—{Local CURR/SETTLE CURR) RASE AMOUNT BASE AMOUNT _BASE COST BasE CURRENCY
T 80,000 000~
26-APR-0]1 FEDERAL HOME LN BX CONS BOS ae, 000 00 89,000 00 79,919 20~ ¢ oo 80 80 L
Z6-APR-01 & 500X 94/26/2001 DD 04/26/00
CLAY FDM-PINCO
WT 40,000 000-
Z4-JAN-4] FEDERAL HOME LN BX CONS BOS 40,000 00 40,000 00 19,453 &&= (1
Ze-1aH-01 & 875X #ls24/2001 DD 01/27/%9 5éb 54 S
CLAY FUN-PIMCO
uF 89,000 800-
28-FEB-01 HELLER FINL INC WTN TR 00242 80,400 00 00,800 08 80,000 80~ s 00
26-FEB-R1 5 746X 92/20/2007 DD 82/25/%9
CLAY FDON-PIMCO
uT 35,900 840-
15-FEB-01 INGERSOLL %AND CO SR 55,000 09 35,000 00 35,000 65- 'yt
15-FEB-01 ¢ 255X 92/15/200% DD Trasrer
CLAY FDN-PINMCO
il 35,000 0ee-
OL-JUN-01 INTERNATIONAL PAPER C 35,000 00 35,000 00 35,750 95— 0 00 750 05-L
SLTIN-01 7 00o% qe/o1s2001 DD 96/ 05/9%
CLAY FON-PIMCO
MT 35,000 0400~
91-MAR-01 NATICMWIDE HLTH PPTYS MTN 15,088 49 25,000 08 XK, 216 §5- * 00 216 85-L
J1-MAR-0]1 & H8O0X 33/01/2001 DD 03/01/98
CLAY FON-PIMCO
MT 34,000 0%0-
01 -AUD-61 MEW YORK NY TANABLE SER E 30,000 00 30,000 00 39,141 50- 9 o0 161 So-L
01-AUG-01 & 650K 0A/01/2001 DD 11/21/%
CLAY FON-PIKCO
RUN DATE  22-NOV- 41
TRANSACTION REPGRT AGE 433
CLY 09pI900 FOR THE PERIOD 01 NDVEMBER 290¢ THROUGH 31 CCTOBER 2001 ey
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS
TRAN CODE/
EFFECTIVE/ {ORIGINAL SHARES/PAR VALUE}
COMTRACTUAL/  SHARES/PAR VALUE ACTUAL REAL1ZED
SETTLEMENT  SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTHENT CURRENCY GAIN/LOSS IN
—_(Locsl, CURR/SETTLE CURR) DASE AMOUNT DASE, _AMOUNT _BaSE COST BASE COST
MT 28,000 000~
0]~JAN-0] NORTM CAROLINA EASTN MUN SER C 20,000 00 20,080 90 20,000 ¢o~ o 98
gl-JAN~01 & 220X ai/6l/2901 DD ©5/01/9%
CLAY FON-PIMCO
"t 25,000 000-
30-MOv-00 SALOMON INC MTN 8 SR 00079 25,000 00 25,000 08 25,402 58- L 482 58-L
30-MV-00 ¢ 625X L1/30/2000 DD 15/21/9%6
CLAY FIN-PINCO
WT 260,000 00O
12-JUL-81 U § TREASIRY BILL 259,811 43 259,811 48 259,811 «3- 00
12-Juk-e1 07/12/2001 DD 01/11/81
CLAY FDN-PIHCO
I0TAL 1,199,811 43 1,199,811 3 1,169,327 #7- L1 1,449 v0-1
EIXED INCOME SECURITIES 31,934 2v 8



@ Mellon Trust™

Baston Sale Depomit and Trust Company

CLAY FOUNDATION, INC.
55-0670193
MELLON STATEMENT #1
PART IV

TRANSACTION REPORT

RUR DATE 22-NOV-91

CLY GRotoas FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTOBRER 2001 M25711
THE GLAY FOUNDATION
CONSOL IDATED PORTFOLICS
TRAM CODE/
EFFECTIVE/ [OR IGINAL SHARES/PAR VALUE)
COMTRACTUAL / SHARES/PAR VALUE ACTUAL REAL I1ZED
SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY QAIN/LOSS IN
—RATE___ DASE AMOUNT BASE AMOUMT BASE COST DASE_CURRENCY
TOTAL
MATURITIES
US DOLLAR 13,667,116 68 13,667,116 68 13,658,432 52- [ 1) 1,449 90-L
31,934 24 §
FOREIGN (BASE VALUE) e oo (N1} o o0 'R 000 L
e 0es
RUN DATE 22-NOV-01
TRANSACTION REPORT PAGE 440
CLY Gool900 FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTOBRER 2001 H25711
THE CLAY FOUNDATION
COMSOLIDATED PORTFOLIOS
TRAN CODE/
EFFECTIVE (ORIGINAL SHARES/PAR VALUE)
CONTRACTUAL/ SHARES/PAR VALUE ACTUAL REAL 1 ZED
SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN
e JATE DASE AMYUNT BASE AMOUNT DASE LOST BASE _CQ3T
CORPORATE . ACTIONS
.3, DOLLAR
) 12,280 000
12-JAN-01 ADL TIME WARNER INC COM [ 1) 0 00 532,587 11 [N 1)
MERGER EFFECTIVE 12+ JAN-101
FROM AMERICA ONLINE INC D
CLAY FON-MONTAG
W 60,090 Qo00-
92-0CT-01 ATAT WIRELESS SVCS INC NT 1444 [ 1] + 00 44,441 00- o o0
8 754x 93/01/203]1 DD 03/01/01 64,641 $0-S
DELD TO 00209AAFS
CLAY FON-PINCO
5D $0,000 000
02-0CT-91 AT & T WIRELESS SVCS INC SR NT [ 1] 000 64,841 00 0 a0
A 750X ©3/01/2051 DD 0%/01/01 66,641 00 8
RECD FROM 00ZOYAACD
CLAY FDN-PIMCO
ci
13-DEC-00 AETMA INC COM 272,058 30 272,058 39 » oo B 09
MERGER 00817Y108 272,958 30 §
CLAY FON-ARMSTRONG
W 7,700 000-
13-DEC-00 AETNA INC COM [ 1) [T 557,057 S4- [T

MERGER boBl7vioa
CLAY FDN-ARMSTRONG

537,057 56§



55-0670193
MELLON STATEMENT #1
PART IV

TRANSACTION REPORT

@) Mellon Trust™

Boston Sale Depasit and Trust Company

CLY Gooloog
THE CLAY FOQUNDATION
CONSCLIDATED PORTFOLIOS

TRAM CODE/
EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE)
CONTRACTUAL /7 SHARES/PAR VALUE

ACTUAL
SETTLEMENT SECURITY DESCRIPTION

TRADE DATE SETTLE DATE
RASE AMOUNT

L] 7,200 noo

13-DEC-00 AETHA INC COM NEW ? 00 L 1}
MERGER 008117193
CLAY FDM-ARMSTRONG

L] 12,200 900~

12-JAN-01 AMERICA ONLIME INC DEL CM [N 1] e 00
MERGER EFFECTIVE 12-JaM-4d1
TO ADL TIME WARNER INC
CLAY FIN-RONTAG

s 3,§00 oo0

02-MAR-01 AMERICAN GEN CORP COM 0 o0 0 o8
STOCK SPLIT 200%
EX 92MAR, PAY J1MAR, REC 08FER
CLAY FDM-ARMSTRONG

b

15-NOV-00 ARTISAN FDS INC INTL FOt INSTL
RECEIVED LONG TERM CAPLTAL
GAIN PAYABRLE 11/15/90
CLAY FDN- ARTISAN

lav,528 74 169,528 14

cD

17-MO¥-00 DBARDM ASSET FD SKALL CAP FD
RECEIVED LONO TERM CAPITAL
GAIN PAYABLE 11/17/00
CLAY FDM-STEGMER

59,421 8 39,421 Y8

=}

11-DEC-499 BaARR ROSENBERO SER TR U 8
SMALL CAPITAL SER INSTL SHS
RECEIVED LONG TERM CAPITAL
CLAY FON-STEGNER

32,146 52 32,146 52

CLAY FOUNDATION, INC.

FOR THE PER1OD 01 NOVEMBER 2060 THROUGH 31 DCTOBER 2001

RUN DATE 22-wOV-01

PAGE 441
M25711
REALIZED
INVESTHENT CURRENTY GAIN/LOSS IR
—DAZE CO3Y
264,99 24 s.08
264,919 26 S
532,547 11- L]
o 00 o
o 00 + 00
189,520 78 5
0 o0 * 0o
39,421 18 S
[T (1]
32,146 52 S

TRANSACTION REPORT
CLY Géplgod
THE CLAY FOUNDATION
CCNSOL JDATED PORTFOLIOS

TRAN CODE/
EFFECTIVE/
CONTRACTUAL/
SETTLENENT
—RATE

(ORIGTNAL SHARES/PAR VALUE)
SHARES/PAR VALUE ACTUAL
TRADE DATE
BASE AMOUNT

SECURITY DESCRIPTION SETTLE DATE
DASE AMQUNT

cn

29-DEC-99 DBERGER OWMNI INVT FD TR SMALL
CAP VALUE FD INSTL CL
RECEIVED LONO TERM CAPITAL
CLAY FDN-STEGMER

7,582 17 1,587 17

By

#7-AUG-01 BRISTOL MYERS SQUIBR CO COM (1] [ -1
NON TAXABLE DIST €0s
T0 ZIMMER HLDGS IMC COM
CLAY FON-MONTAG

CaL 6,418 &10-
15-MAR-91 CASE EQUIP REC 98-8 CL A-3
5 8l0x 9571572003 DD 0B/2¢/98
CLAY FDN-PIMCD

4,418 40 4,618 40

" 10,300 004-

GB-0OCT-01 CONOCO INC CL A .00 100
MERGER EFFECTIVE 48-0CT-81
T COCD INC Cam
CLAY FDM-ARMSTRONG

Ll 14,30% o0¢

08-0CT-01 CONOCO INC COM .00 L 1)

CaL 1,22y 508~

15-MAR-41 COPELCO CAP FDG 98-A CL A-3
5 788X 08/15/2001 DD 07/15/98
CLAY FDN-PIMCO

1,229 58 1,22% 50

FOR THE PERIOD 91 NOVEMBER 2000 THROUGH 31 OCTORER 2001

AN DATE 12-Nov-9q1
PAGE 442

M25T711
REAL [ZED
INVESTHENT CURRENCY GAIN/LOSS IN
-BASE CQST BASE COST BASE _CURRENCY
boBe o0
7,507 717 S
25,991 12- 0 00
4,417 83- 000 5L
207,555 56- v 60
207,555 5% o o
1,229 41- 980 L



CLAY FOUNDATION, INC.

@ Mellon Trust™ 55.0670193

Boston Safe Deposit and Trust Company MELLON STATEMENT #1
PART IV RUN DATE  22-NOV-01
TRANSACTICN REPORT PAGE 463
cLY 0001060 FOH THE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTODBER 2001 M2ST11
THE CLAY FOUNDATION
COMSOLIDATED PORTFOLIDS
TRAM CODE/
EFFECTIVE/ (ORIGINAL SHARES/PAR VALLE)
CONTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED
SETTL SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTHENT CURRENCY GAIN/LOSS IN
DASE AMOUNT DASE AMOUNT -BA3E _COST BASE COST BASE CURRENCY
CAL 272 540-
18~-SEP-01 DiJ MTG ACCEP %4-MF1]1 CL A-1 272 81 272 6l 285 73- 0 00 13 12-L
8 léax 04/18/2004
CLAY FIN-PIMCOD
L) 12,545 aoo
¢7-FEB-4¢1 DOW CGHEM CO COM g ag .00 365,190 11 [ L]
MERGER EFFECTIVE e7-FER-0]
FROM UNION CARBIDE CORP C
CLAY FDN-ARMSTRONG
w 15,000 000~
18-JAN-01 EXDDUS COMMUNS TKC SR NT 14644 (1] % 00 13,312 53- 9 e
11 &25% 07/15/2010 DD 87/84/900 13,312 50-5
DELIVER SHARES FOR 302088ALS
CLAY FDN-PIMCO
sD 15,080 000
l6-JAN-01 EXODUS COMMUNICATONS SR NT [N T} o 00 13,512 50 L ]
11 425x @7/15/2910 DD a7/eb/0d 13,312 50 3§
RECEIVE SHARES FOR 302088AKS
CLay FDN-PIMCO
=]
15-DEC-00 FIDELITY LOW PRICED STK FD £5.224 19 55,224 10 - 1] g Qe
STX FO 55,226 10 S
RECEIVED LDWG-TERM CAPITAL
CLAY FDM-STEGHER
ch
07-3EP-31 FIDELITY LOW PRICED STX FD 48,289 83 98,26% 43 ¢ 90 [ 38 1]
STX FD 95,289 a3 3
RECEIVED LONG-TERM CAPITAL
CLAY FOUN-STEGNER
RUN DATE 22-NOV-01
TRANSACTION REPORT PAGE (L1}
CLY Q001049 FOR THE PERICD 91 NOVEMBER 2004 THROUGH 31 OCTGBER 2041 H25711
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIDS
TRAN CODE/
EFFECTIVE/ {ORIOIMAL SHARES/PAR VALUE)
CONTRACTUAL/ SHARES/PAR VAL UE ACTUAL REALIZED
SETTLEMENT SECURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTHENT CURRENCY GAIN/LOSS IN
RASE AMDUNT RASE AMOUNT —BARE_COST RASE CQST BASE CLRRENGCY
Lol 16,700 000~
04=-SEP-01 FIRST WN CORP COM [ 3 ] ] 2 08 509,491 02- [ ] ]
MERGER EFFECTIVE 4=-SEP-01
™ WACHOVIA CORP 2ND ME
CLAY FDN-ARMSTRONG
ch
15-DEC-00 FRAMWKLIN STRATEQIC SER SMALL 2,02 5 2,902 15 [ 1] [ 1]
CAP GROWTH FD ADVISOR CIL 2,%2 35 %
RECEIVED LONG-TERM CAPLTAL
CLAY FDN-STEGNER
CAL 98 s02-
27-MQVY-00 GE CAP MTO SVCS 94-5 CL A4 " 3% 1" 39 L1 o o8
& 500X 0272572024 58 3% S
CLAY FDN-PIMCO
CAL 2% 123-
25-AFR-01 &E CAP MT3 SYCS v4-11 CL A-1 29 2y N 4 00 [ 38 1 ]
REDEFMED 272 1 S
CLAY FDN-PIMCD
CAL 4,543 420-
20-NOV-08 GREEN TREE LSE 97-1 CL A-3 §,343 34 6,343 3% 6,342 92~ 9 %0 Wk L
6 170x 09/20/2005 DD 12/23/%7
CLAY FDN-PIMCO
3 7,300 qg0
13=JUN-01 JOHNSON & JOHMSON COM a1 0 00 o 6o o 90
STOCX SPLIT 200%
£X 13JUN, PAY 12JUN, REC 22MAY



- CLAY FOUNDATION, INC.
Mellon Trust 55-0670193
MELLON STATEMENT #1
PARTIV
RUN DATE 22-NOV-01

TRANSACTION REPORY PAGE 445
. CLY Gooloeco FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTDBER 2041 n2%711

Boston Safe Depont and Trust Company

THE CLAY FOUMDATION
CONSOLIDATED PORTFOLIOS

TRAN CODE/

EFFECTIVE, (ORIOINAL SHARES/PAR VALUE]

CONTRACTUAL/ SHARES/PAR VALUE ACTUAL REALIZED

SETTLEMENT SECIRITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENTY GAIN/LOSS IN
LLOCAL CURR/SETTLE CURR) BASE AMOINT DASE_AMOUNT “BASE CUST

cD

11-DEC-00 MFS SER TR I NEW DISCOVERY FD 38,167 37 38,167 97 0 00 o o
CL A 38,147 97 S

RECEIVED LONG TERM CAP GAIN

CLAY FDN-STEGNER

CAL ¥, 148 200~
20-APR-0]1 KEWCOURT REC TR ¥7-1 NTS CL A4 ¥,143 18 ¥.143 18 ¥.144 57- L 8 1] 1 -0
EDEEMED

R!
CLAY FDN-PIMCOD

Mt 1,800 900
02-JAN-01 PUGET ENERGY INC MNEW o o0 00 35,208 8% [N 1 ]
cm

!
MERGER EFFECTIVE 2= JAN-01 |
CLAY FIN-ARMSTRONG |

L. 1,800 000~

92-JAN-3] PUGET SOUND ENERGY INC COM 9 00 9 oo 35,208 80~ (1}
MERGER EFFECTIVE 02-JAN-101
T0 PUGET ENERGY [NC NEW
CLAY FDN-ARMSTRONG

<D
13-DEC-04 ROWE T PRICE SMALL CAP 3TN FD 102,991 45 192,971 45 ¢ 00 [ N ] ]
iNC com

RECEIVED LONG TERM CAPITAL
CLAY FDN-STEGNER

102,991 &5 S

cD

48-DEC-08 TEMPLETON INSTL FDS [KC FGN 590,183 15 599,183 1% e o0 [N 1]
EQUITY SER 599,183 13 5
RECEIVED LONG TERM CAP GAIM
CLAY FDOM~TEMPLETON

RUN DATE 22-mov-ol
TRANSACTION REPORT PAGE 446
CLY coolone FGR THE PERIOD 01 NOVEMBRER 2000 THROUGH 31 OCTOBER 2001 M25711
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS
\
\
\
\

TRAN CODE/

EFFECTIVE/ (ORIGINAL SHARES/PAR VALUE)
CONTRACTUAL/ SHARES/PAR VALUE ACTUAL REAL 1TED
SETTLEMENT  SETURITY DESCRIPTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIN/LOSS IN
—DaTE  _(LOCAL CURR/SETFTLE CURR) BASE AMQUNT BASE AMOUNT -BASE COST BASE COST

)

92-MAR-81 TEMPLETON INSTL FDS INC FGN 41,510 91 41,513 91 e o0 o o ;
EQUITY SER 61,517 71 s |
RECEIVED LOND TERM CAPITAL |
CLAY FOM-TEMPLETON |

" 7,800 000-

67-FEB-41 UNIOM CARBIDE CORP COM 0 00 e o0 345,190 1l- (R1) |
MERGER EFFECTIVE 07-FER-01 |
70 pOW CHEM CU COM |
CLAY FON-ARMSTROKD

M 16,700 090

04~SEP-0]1 WACHOVIA CORP 2ND MEW COM L 1 0 o0 509,491 02 0 eb
MERGER EFFECTIVE 06-SEP-91
FROM FIRST UN CORP COM
CLAY FON-ARMSTRONG

55 4,100 00¢

Té-MAY-0] WASHINGTON MUTUAL INC COM 90 9 00 L[ Q0
STOCK SPLIT 150x
EX 16MAY, PAY LSMAY, REC 30APR
CLAY FDN-ARMSTROMG

SNT 1,260 000

07-AUG-91 Z2[MMER HLDGS INC COM 000 " 00 25,991 12 0 90
NON TAXABLE DISTRIBU
FRON ARISTOL MYERS SQUIBB

. CLAY FDN-MONTAG



-_ CLAY FOUNDATION, INC.
Mellon Trust 55-0670193
Boston Safe Deposit and Trust Company MELLONPSATRATTIE[MENT #1

CLY Godlono
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS

TRAN COLE/
EFFECTIVE/ (DRIGINAL SHARES/PAR VALUE)
CONTRACTUAL / SHARES/PAR VALUE
SETTLEMENT SECURITY DESCRIPTION TRADE DATE
TGTAL
CORPORATE ACTIONS
U 5. DOLLAR 1,431,558 05
FOREIGN (BDASE VALUE) o 00

TRANSACTION REPORT

FOR THE PERIOD 91 WOVEMBER 2000 THROUGH 31 OCTORER 2001

ACTUAL
SETTLE DATE INVESTMENT
BASE AMGUNT BAZE COST
1,4%1,558 05 295,478 76~
o oo 00

RUN DATE  22-NOV-41
PAGE 447
M25711

REAL I1ZED

CURRENCY GAIN/LOSS IN
BASE CURREMNCY

0 00 13 41-L
1,198,8%2 70 S

90 o a0 L
2005

CLY G0balood
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS

TRAN CODE/
EFFECTIVE/
CONTRACTUAL /
SETTLEMENT

{ORIGINAL SHARES/PAR VALUE)

SHARES/PAR VALUE
SECURLITY DESCRIPTION TRADE DATE
RASE_AMQUNT

HISCELLANEOYS ACTIVITY

W3, DOLLAR

SW 790~
19=MAR-01 BEAR STEARNS COML 9%9-CLF1 A-4 o 0
19=MAR-91 7 000X 05/20/2030 DD QB/15/9%9%

TO DELIVER OFF FRACTIONAL UNIT

CLAY FDN=-PIMCO

SW 696~
30-APR-01 CHEVY CHASE AUTO REC TR 97-1 A 0 a0
30=-APR-01 & 500 10/15/2003 DD 03/15/%7

TO DELIVER OFF FRACTIONAL WNIT

CLAY FON-PIMCO

o 00 &~
29-MAY-01 CREDIT SUISSE FIRST 98-CL A 1A 0 o0
2%-MAY-01 4 240% 12/17/2007 DD Q6/11/98

TO DELIVER OFF FRACTIOMAL INIT

CLAY FDM-PIMCO

s 209~
G8-JAN-§1 FDIC REMIC TR 1%94-C1l CL I-A L1
8-JAN-D1 4 750X 05/25/2026 DD 12/01/%

TO DELIVER OFF FRACTIONAL WNIT

CLAY FDN-PIMCO

sw 763~
06-JUN-01 FIRST UNION-LEHMAM BROS Cl A-1 9 90
04-JUN-91 7 150X 04/10/202% DD €5/01/97

T DELIVER OFF FRACTIOMAL UNIT

CLAY FDM-PINCO

TRANSACTION REPORT

FOR THE PERLIOD 01 NOVEMBER 2000 THROUGH 31 OCTQBER 2001

ACTUAL
SETTLE DATE INVESTMENT
T 90 9 75-
a9 20 9 50-
L1 . 00
¢ Q0 " 20-
I L] 0.74-

RUN DATE 22-NO¥-01
PAGE

“s8
M25711
REAL | ZED
CURRENCY GAIN/LOSS IN
BASE LOST BASE CURRENCY
0 o0
75-8
o9
52-5
o 00
L
28-3
000
74-5



@ Mellon Trust™

Boston Safe Depont and Trust Company

€LY Goolode
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLICS

TRAN CODE/

EFFECTIVE/

CONTRACTUAL/ SHARES/PAR YALUE
SETTLEMENT SECURITY DESCRIPTION

s S50~
06-JIN-01 MORGANM STANLEY CAP I INC COML
04-JIMN-91 & 590x 19/93/2030 DD 10/01/97

TO DELIVER OFF FRACTIOMAL UNIT
CLAY FDMN-PIMCO

W -100~-

06~-AUG-01 MORGAN STANLEY CAP I 97-ALIC

06-AUG-01 5 9%0x 01/15/2028 DD 12/01/97
TO DELIVER OFF FRACTIONAL UNIT
CLAY FDN-PIMCO

SW 370-

07-MAY-01 PROVIDENT EQUIP LEASE %8-4 A-3

07-MAY-01 5 $00X 04/25/2006 DD 0%/30/98
TO DELIVER OFF FRACTIONAL UNIT
CLAY FDMN-PIMCO

sW %0~

13-AUg-01 FRUDENTIAL SECS MTG 98-Cl CL A

13-aUyg-91 & 105x 11/15/2002 DD 08/01/%8
TO DELIVER OFF FRACTIQNAL UMIT
CLAY FDMN-PIMCD

250-
STRUCTURED ASSET %7-LLT CL A-1
& 790X 10/12/2034 DD 10/10/97
TO DELIVER OFF FRACTIOMAL UNIT
CLAY FDN-PIMCO

04-JUN-01
0d-JtN-J1

8,173 2p0-
US TREASURY IKFLATION INDEX BD
3 A75X 04/15/202% DD 94/15/98
TO BRING ACCOUNT INTO BALANCE
CLAY FDN-PIMCO

SW
30-JaN-¢1
31-JaN-01

CLAY FOUNDATION, INC.
55-0670193
MELLON STATEMENT #1
PART IV

TRANSACTION REPORT

FOR THE PERIOD 81 ROVEMRER 2000 THROUGH 31 OCTOBER 2001

(ORIOINAL SHARES/PAR VALUE}

ACTUAL

TRADE DATE SETTLE DATE
BASE AMOUNT

400 [ 1]

008 (T

(] LI 1)

000 000

e 0o o a9

o 0o 000

INVESTHMENT CLRRENCY
—DASE COST BASE COST
o 55~ L1

o 19- & 00

¢ 37- L]

0 96- o.00

o 25- 8.90

8,173 20~ 0 00

RUN DATE

REAL1ZED
GAIN/LOSS

4,173

22-MOV-21

IN

55-5

-37-58

%-5

29-3

CLY Goolooe
THE CLAY FOUNDATION
CONSCOLIDATED FGRTFOLIDS

SHARES/PAR VALUE
SECURITY DESCRIPTION

TOTAL
MISCELLANEDUS ACTIVITY
U s DOLLAR

FOREIGN {BASE VALUE)

TRAMSACTION REPORT

FOR THE PERIOD 0l NOVEMBER 2049 THROUGH 31 OCTOBER 2001

{ORTGINAL SHARES/PAR VALUE)

ACTUAL

TRADE DATE SETTLE DATE

RASE_AMOUNT RASE_AMOUNT
L1 0 oo
9 00 0 00

INVESTMENT CURRENCY
-BASE COUST BASE COST
8,177 #2- e 00

0 g0 L1

RUN DATE 22-NOV-01
PAGE

M25711

REALIZED
GAIN/LOSS

]
8,177

450

IN

- o N
nr o



- CLAY FOUNDATION, INC.
Mellon Trust 55-0670193
Boston Safe Deponit and Trust Company MELLON STATEMENT #1
PART IV
TRANSACTION REPGRT ha unn-:"g:-mv;;}

CLY aveloed FOR THE PERIOD ¢1 MOVEMEER 2009 THROUGH 31 OCTGBER 2001 n25711

THE CLAY FOUNDATION

Q CONSOLIDATED PORTFOLICS

TRAN COlE/

EFFECTIVE/ COHIOINAL SHARES/PAR VALUE)

CONTRACTUAL/ SHARES/PAR VaLUE ACTUAL REAL 1ZED
SETTLEMENT  SECURITY DESCRIFTION TRADE DATE SETTLE DATE INVESTMENT CURRENCY GAIM/LOSS IN

—fLocal CURR/SETTLE CURR) BASE AMQUNT DASE AMOUNT ~PASE CUST BASE CUST
IOTAL _SCTIVITY OF 2,153,933 12- 2,304,951 17- 2,819,342 49 " 00 2,491,034 97 L
W3, QOLLAR 175,233 44 5
INTAL _ACTIVITY OP FURCICH (PAGE VALUE) _ 1,524 52 1,522.54 369,983 02« 1,393.55 900t
48,809.73 %
GRAND TOTAL ACTIVITY {RASE YALUE) W 2,352,803 60- 2,303,428 63~ 2,249,379 47 1,393 55 2,491,034.97 L
224,043 39 8
52,715,078




@ Mellon Trust™

CLAY FOUNDATION, INC.
55-0670193
MELLON STATEMENT #2
PART IV

FUREIGN EXCHAMGE CONTRACT TRAMSACTIONS
FOR THE PERIOD ¢1 MOVEMBER 2080 THROUGH 31 OCTOQRER 2001

Boston Safs Depant and Trust Company

CLY Oosloeo

RUN DATE 22-NOV-01
PAGE

t

]
THE CLAY FOUNDATION nzsal
CONSOL IDATED PORTFOLIOS
TRADE DATE/ :l:Tl’hR\L
TRAN CONTRACT AY/REC CURRENCY COST CURREMNCY SETTLEMENT
LODE IN1TS CONTRACT DESCRIPTION SETTLE DATE BASE COST —— IN BAgE QAIN/AGES BAIN/LOSS |
u INDICATES PEMDING SETTLEMENT
> 9357 5000~ PAYABLE TN cAD 28-DEC-00 29-DEC-00 0 00 634 73. 9 25- & k8-
$29 7000 RECEIVABLE N USD 29-bEC-q0 29-DEC-~00 420 29 0 o0 o oo [ N 1)
CLAY FDN-PIMCU
Fx 3,033 2900- PAYARLE IN EUR 07 -FEB-01 0Y-FER-#1 o oo 2,803 47- [T} 3 93
2,806 2000 RECEIVABLE IN USD o¥-FEB-01 03~-FER-11 2,806 70 0 Q90 [ o o
CLAY FDN-PLMCC
X 3,025 0000- sPAYABLE IN EUR 13-FEB-41 o 00 4 00 o o [ ] )
2,773 3290 =RECEIVABLE IN USD 15-FEB-§1 o 09 [ N1} 0 o0 LI 1]
CLAY FDN-PlMCO
FX 3,025 pago- PAYABLE TN EUR 13-FEB-01 15-FER-01 9.90 2,731 39- .00 39 93
2.773 3200 RECEIVABLE IM USD 15-FEB-01 15=-FEB-01 2,773 32 [N 9 o0 4 09
CLAY FDN-PIMCOD
Fx 2,786 4800- PAYAALE IN USD 24-FEB-01  27-FER-9} 2.788 k8- & 00 [ 1] [ N]]
3,033 290¢ RECEIVABLE 1IN EUR 27-FEB-01 27-FEB-#1 0 08 2,772 32 14 34~ b op
CLAY FDN-PIMCO
FX 9,267 4000- PAYABLE IN CAD 27-FEB-0B1 28-FERB-01 .90 6,179 3b- 125 27~ 1 58-
6,952 5100 RECEIVABLE IN USD 28-FEB-0] 2B8~-FEB-01 6,052.51 L1 [N 1] " 0
CLAY FON-PIMCO
3. 375,000 ewo0- PAYABRLE IN EUR 12-JuL-01  15-AUG-0] o ae 341,662 50~ e 0o 22,1462 50~
31%,500 eooo RECEIVABLE IN UsD 15-AUG-901 15-AlG-01 319,500 oo 9 o o 00 o 00
CLAY FOM-PIMCO
FX 350,000 9900- PAYABLE I[N EUR 27=JUL-91  15-AUG-8) [ 1] 399,663 00~ [ 1] 11,253 oo~
289,410 0000 RECEIVABLE IN USD 15-AUT-01  15-AUG-0) 289,410 00 [ 3N 1] [T o 00
CLAY FDN-PIMCO
FX 705,000 4000~ PAYABLE IN EUR 13-AUG-01  14-SEP-01 a oo 649,02% go- Q g0 15, 235 0%-
433,787 1500 RECEIVABLE IN USD l4-sEP-9l 14-5EP-01 433,787 95 [N 1} -1 ] (-1}
CLAY FDM-P1mCO
7
RUN DATE 22-NOV-01
FOREIGN EXCHANGE CONTRACT TRANSACTIONS PAGE 2
CLY Coplono FOR THE PERIOD 01 NOVEMBER 2068 THROUGH 31 DCTOBER 2081 M25401
THE CLAY FOUWDATION
CONSOL IDATED PORTFOLIDS
TRADE DATE/  ACTUAL
TRAN CONTRALT PAY/REC CURRENCY COST CURRENCY SETTLEMENT
GODE ___ _IMNITS = CONTRACT DESCRIPTION BASE COST —IN BASE GAIN/LTSS GALNSLDSS
FX 337,383 7580~ PAYABLE IN USD 13-AU0-91 15-AUG-91 337,383 75- 1] 0 0o o 00
375,000 9044 RECEIVABLE IN ELR 15-AUG-41 15-AUG-21 9 00 341,462 5¢ [ 1] 4,278 75
CLAY FIN-PIMCO
] 296 ,8%7 7000~ PAYABLE IN USD 13-AUR-21  15-AUO-01 295,897 70~ [ -1} & &0 » 80
330,000 og9ep RECEIVABLE IN EUR 15-AUg-01 15-AUG-01 [ 1 300,443 00 1} 3.745 S0
CLAY FDN-PIMCO
Fx 705,004 0008- PAYABLE IN EUR 13-SEP-£1  15-0CT-41 s 90 639,717 40 [ 1] 493 50-
439,223 So09¢ RECEIVABLE IN USD 15-0CT-91} 15-0CT-41 639,223 50 e 90 o oo 4 80
CLAY FIN-PIMCO
Fx 431%,64] 7580~ PAYABLE IN USD 13-SEP-91 14-5EP-01 43%,481 75- 9 oo 1} [ 1
705,000 oang RECEIVABLE 1IN EuR 14=-SEP=-Q1 14-5EP-41 LI 1 49,023 00 L] ) ¥, 241 25
CLAY FON-PIMNCOD
FX b4e,178 3200- PAYABLE IN USD 21-SEP-D1 18-0CT-01 646,178 32- 0 90 0 B0 0 a0
795,900 9000 RECEIVABLE [N EUR 15-0CT~01 15-0CT-01 L1 ] 639,717 00 700 6.461 32-
CLAY FOM-PIMCD
GRAND_TOTAL 28,754 02- 9.578 83- 14y 48~ 38,183 37-
£030,333)



= CLAY FOUNDATION, INC.
@ Melion Trust ol

Buoston Safe Deposmt and Trust Company MELLON STATEMENT #3
. RUN narzp g—uﬂv-ol
cLY G001030 FOR THE PERIDD 01 NOVEMBER 2000 THROUGH 31 OCTORER 206l n?»_sznx !

THE CLAY FOUNDATION
CONSOL IDATED PORTFOLICS

PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUC OF BASE VALUE OF CURRENCY CURRENCY
N CopE TRaMSACTION DESCRIPTION —DATE . . AMOUNT RECEIVED AMOUNT RECEIVED BASE COST

® IMDICATES PEMDING SETTLEMENT
EURO_CURRENCY UNIT
GEMERAL MTRS ACCEP CORPH DS
5 500X 02-FEBR-2005 1T  INTEREST RECEIVED 02-FER-91 2,784 10 2,825.54 2,823 54 3% 44 C
PAYMENT PERIOD 02-FEB-G¢ TO Ol-FEB-81
ELRO ELROPEAN MONETARY UNIT '
TRADING CD CREDIT INTEREST FOR PERIOD  28-MAR-O1 1 87 187 1 87

2001-02-91 - 2D01-02-28

LS. DILLAR
GERMANY FEDERAL REPUBLIC OF
5 goox DS 17FEBGs EUR ¢1°137° B  INTEREST BOUGHT 26-JUN-01 3,464 98- 13,664,985
PAYMENT PERIOD 17-FER-01 TQ 28-JuM-81

IS INTEREST SOLD 21-SEP-01 13,415 72 18,413.72 %93 52 C
PAYMENT PERIUD 17-FER-GI TO 27-SEP-0]
TREUHAMDANSTAL T
& 250X 4-MAR-2004 1B INTEREST BOUGHT 13-DET-00 1,535 33 1,533.33-
PAYMENT PERIOD 04-MAR-00 TO 19-DEC-J30

IS INTEREST SOLD 01-FEB-01 1,923 ae 1,923.0% 109 74 ¢
PAYWMENT PERIOD 04-MAR-0D TD &7-FEB~01

FRANCE GOVERMMENT OF BTAM
4 500T 12-JUL-2006 18 INTEREST BOUGHT 27-Jui-01 713 83- 713 83-
PAYMENT PERIOD 12-JUL-01 TO 31-JUL-41

RUN DATE. 12-NOV-81
PAGE F

INTEREST EARKED
CLY GGoloQO FOR THE PERIOD 0] ROVEMBER 2004 THROUGH 31 OCTORER 2001 M2520T
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS

PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALUE OF CURRENCY CURRENCY
—SEGURITY DESCHIPTION  CODE TRANSACTION DESCRIPTION —DATE__  AMDUNT RECEIVED  ARQUNT RECEIVED BASE COST
1S INTEREST SOLD 21-SEP-01 2,907 A% 2,307 8% 56.17 €
PAYMENT PERIGD 12-JUL-01 TO 27-SEP-01

BULGARIA [(MATIONAL REP OF) BDS
VAR RT 28-JuUL-2012 IT  INTEREST RECEIVED 2¥-JaN-01 300 00 300 00
PAYMENT PERIOD 23-JUL-00 TO 27-JAM-¢1

IS IWNTEREST SOLD 28-FEB-01 6l &7 1 &7
PAYMENT PERIOD 28-JAN-#1 TD 04-MAR-01

PHILIP MORRIS CAP CORP BDS

7 500X 16-JUL-200% IS INTEREST SQLD 05-Jak-01 2,115 08 2,175 00
PAYMENT PERIQD 16-JUL-00 TD 29-JAN=01

L MTRS ACTEP CORPN BADS
5 500x 02-FEB-2005 1S  INTEREST SOLD 01-FEB-01 .09 46 8% 43 L
PAYMENT PERIDD 02-FEB-01 TO 07-FEB-01

SER D
& 250k l4-MAR-2003 IS  INTEREST sSOLD 3i-Jad-01 500 73 500 73 4 %6 C
PAYMENT PERICD 14-SEP-00 T 04—FEB-91

TIMBERWEST FOREST HLDGS BDS
& 500% 03-MAR-2003 IS  INTEREST SOLD 51-JAM=-0} 445.89 45 8 15 ¢
PAYMENT PERIOD 03-5EP-30 TO 06—FEB-11

NT
% 375x 9%9/15/2010 DD 09/12/00 IT  IWNTEREST RECEIVED 15-MAR~-D] $53.13 953 13
PAYNENT PERI1OD 15-S5EP-00 TO 14-MAR-41

IT IMTEREST RECEIVED 17-SEP-0l 37 5¢ 137 50
PAYMENT PERIOD 15-MAR-01 TO 14-SEP-91

AIG FDG IMC DISC h
05/10/2001 IT  INTEREST RECEIVED 1o0-may-01 747 76 167 76
PAYMENT PERIUD 19-APR-01 TO 09-MAY-41



@ Mellon Trust™ CLAY FOUNDATION, INC.

55-0670193
Boston Safe Deponit and Trust Company MELLON STATEMENT #3
. RUN nnn-:ngé-mv-n
CLY Gooloow FOR THE PERIOD 0L NOVEMBER 2000 THROUGH 31 OCTOBER 2001 25261 3
- THE CLAY FOUNDATION
CONSOLIDATED PORTFOL1OS
PAYMENT/ TRADE DATE SEFTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALUE OF CURRENCY CURRENCY
EODE TRANSACTION DESCRIPTION —DATE _  AMOWMT RECEIVED AMDUNT RECEIVED DASE COST

AIG FDG INC DISC

0671372001 IT INTEREST RECEIVED 13-JIN-01 1,130 50 1,130 58
PAYMENT PERICD 15-MAY-01 TO 12-JUN-01

AT & 7T CORP BDS
& 500X 93/15/2029 DD 03/28/99 1B INTEREST BOUGHT 0}-NOV-00 G680 42- 460 42-
PAYMENT PERIOD 15-SEP-00 TQ 05-NOV-00

IT INTEREST RECEIVEDR 15-MAR-01 1,625 02 1,625 a0
PAYMENT PERICD 15-SEP-40 TO 14-MAR-01

IT  INTEREST RECEIVED 17-5EP-21 1,625 00 1,825 00
PAYMENT PERIOD 15-MAR-01 TO 14-SEP-01

1R INTEREST BOUGHT 26-SEP-01 115 56- 115 56~
PAYMENT PERIOD 15-SEP-81 TO 30-SEP-481

ATST WIRELESS SVCS IHC NT 144A
8 750X 03/01/203] DD 03/01/01 18 INTEREST BOUGHT 26-3EP-01 437 Ee- &37 50-
PAYMEWT PERIOCD 01-SEP-01 TO ¥0-5EP-01

ACE CAP TR Il CAP SECS
9 700X 94s9172030 DD 03/31/0¢ IS  INTEREST SOLD 02-FEB-01 848 75 a48 75
PAYMENT PERIOD 01-0CT-00 TO 04-FEB-01

15 INTEREST SO0LD 0Z2-FEB-#1 33% 50 33% 5%
PAYMENT PERLOD 91-0CT-40 TO 04-FER-01

ADELPHIA COMMMS CORP SR NT
10 a75x los/01/2010 DD 09/20/00 IS INTEREST sSOLD 03-JAN-01 326 25 32 25
PAYMENT PERIOD 01-0CT-09 TO #7-JAN-0]

1s INTEREST SOLD 03-JAN-01 185 12 163 12
PAYMENT PERIOD 01-0CT-00 TO 87-JAM-01

RUN DATE 22-NOV-91
PAGE 4

INTEREST EARNED
CLY Goolood FOR THE PERIGD 01 WOVEMBER 2000 THRDUGH 31 OCTOBER 2001 M252¢1
THE CLAY FOUNDATION

CONSOLIDATED PORTFOLIOS

PAYMEMT / TRADE DATE SETTLE DATE

TRAN EFFECTIVE BASE VALLUE OF BASE VALUE OF CLRRENCY CURRENCY
—=SECHRITY DESCRIPTION _ _ . CODE TRANSACTION DESCRIPTION —DATE  AMOUNT RECCIVED  AMOQUNT RECEIVED RASE CUST

IB  INTEREST BOUGHT 03-JAN-01 143 12- 168 12-
PAYMENT PERIOD 01-0CT-08 TO 07-JAN-01

IT INTEREST RECEIVED 42-APR-G1 376 98 576 9
PAYMENT PERICD 01-0CT-00 TO 3]1-MAR-01

INTEREST RECEIVED 01-0cT-01 543 75 £43 75

IT
PAYMENT PERIOD 01-APR-01 TO 30-SEP-0]

AHOLD FIW USA INC GTD NT

8 250x 07/15/2010 DD 07/20/00 IT  INTEREST RECEIVED 16~JAN-01 2,806 77 2,608 I7
PAVHMENT PERIOD 20-JUL-80 TO 14-JAN-01

1s INTEREST S0LD 21-MAR- 21 88 12 88 12
PAYMENT PERIOD 15~JAN-01 TO 25-MAR-01

15  INTEREST SOLD 21-MAR-0] 569 48 569 4B
PAYMENT PERIOD 15-JAN-01 TO 25-MAR-01

ALAMEDA CORRIDOR TRAMSN AUTH
6 &00% 16/901/202% DD 01/01/9% IS  INTEREST SOLD 19-DEC-00 293 33 293 33
PAYMENT PERIOD 91-0CT-00 TU 20-DEC-00

ALBERTSONS INC &

R DEE
8 700% 95/0i/2030 Db 05/09/00 IT  IMTEREST RECEIVED 01-NOV=-00 2,494 0¢ 2,694.00
PAYMENT PERIOD 99-Ma¥Y-00 TO 31-0CT-00

IS INTEREST SOLD 25~JAM-01 1,290 50 1,290 S0
PAYMENT PERIOD 91-NOV-00 TO 29-JAN-01

AMERADA HESS CORP

7 B75% 10/01/262% DD 10/01/9% 1T INTEREST RECEIVED 02-APR-01 2,953 13 2,953 13
PAYMENT PERIQD $1-OCT-80 TO 31-MNAR-01



—
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THE CLAY FOUNDATIOM
CONSOLIDATED PORTFOLIGS

1B INTEREST
PAYMENT PERIQD 01-APR-01 TO 2¢-APR-91

IT  INTEREST
PAYMENT PERIOD 41-APR-01 TO 30-SEP-01

AMERICAN EX CR CP DISC
05/14/2001 1T
PAYMENT PERIOD [7-APR-01 TO 13-MAY-01

AMERICAM EX CR CP DISC
0771672001 1T
PAYMENT PERIOD 15-JUN-01 TO 15-Jul-¢1

AMERICAN GEN CORP
8 500X 67/01/2030 DD Bér27700 IT
PAYMERT PERICD ol-JUt-83 To 31-DEC-40

INTEREST
INTEREST

INTEREST

IT  INTEREST
PAYMENT PERIOD 0l-JAN-01 TO 30-JUN-€1

AMRESCO CoML MTG 1997-C1 CL A2
T 180X 06/17/2029 DD 06/70%/%7 IT
FAYMENT PERICD 01-OCT-00 TO 31-0CT-00

INTEREST
IT INTEREST
PAYMENT PERIOD 0l-NOV-00 TO 30-NOV-00

IT  INTEREST
PAYMENT PERIOD ol-DEC-00 1O 31-DEC-00

IT  INTEREST
PAYMEWNT PERIOD 0l-~JAM-01 7O 31-JAN-01

CLAY FOUNDATION, INC.

55-0670193

MELLON STATEMENT #3

TRAN
CODE TRANSACTION DESCRIPTION

BOVGHT

RECEIVED

RECEIVED

RECEIVED

RECEIVED

RECEIVED

RECEIVED

RECEIVED

RECCIVED

RECEIVED

PAYMENT /
EFFECTIVE
—RATE

26-APR-0]

1-0CT-01
16-HAY-01
l6-JUL~-01

02-JAM=-0]

02-JUL-81

17-WOv-09
18-DEC-24
17=JAM-01

20-FER-4]1

TRADE DATE
BASE VALUE OF

28 4k~

3,150 00

892 oh

1,16% 25

2,606 &7

2,55¢ 0¢

209 42

209 42

204 62

209 42

1
FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTORER 2001

SETTLE DATE
BASE VALUE OF

28 &G

5,150 o0

892 0%

1,169 35

2,006 &7

2,550 00

209 42

209 42

Z4% &2

209.62

RUN DATE 22-NOV-01
PAGE L

CURRENCY

Ma5201

CURRENRCY
SAIN/LOSS

CLY Goolooo
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS

TRAN
—SECURIYY PESCRIPTION . LODE TRANSACTION DESCRIPTION

1T  INTEREST
PAYMENT PERIOD 01-FEB-21 TO 28-FER-41

1T  INTEREST
PAYMENT PERIOD bl-MAR-01 TO 31-MAR-01

IT  INTEREST
PAYMENT PERIOD 01-APR-0]1 TO 30-APR-(1

IT  INTEREST
PAYMENT PERIOD ol-mMAY-0l TO 31-MAY-01

IS INTEREST
PAYMENT PERIOD ol-JUL-81 TG 02-JUL-01

IT  INTEREST
PAYMENT PERIOD 01-JUN-81 TO 3¢-JUN-GI

ADM CAP A CAP SECS
8 205Z 01/01/2027 DD 01/01/97 IT
FAYMENT PERIOD ¢1-JUL-00 TO 3]1-DEC-00

INTEREST

is INTEREST
PAYMENT PERIOD ¢1-JAN-01 TO 30-JAN-G]

APACHE CORP NT
% 250K 06/01/2002 PD 05/18/92 IT
PAYMENT PERIOD 81-JUW=60 TO S0-WOV-34

INTEREST

IT  INTEREST
PAYMENT PERIOD #1-DEC-00 TO 31-MAv-01

ARCHER DAMIELS-MIDLAND NTS
b 425 05/0]1/202% DD 0&/23/99 1T
PAYMENT PERIQOD gl-MAv-00 TO 31-0CT-9¢

INTEREST

RECEIVED

RECEIVED

RECEIVED

RECEIVED

SoLD

RECEIVED

RECEIVED

SoLD

RECEIVED

RECEIVED

RECEIVED

INTEREST EARNED
FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 DCTOBER 2001

PAYMENT /
EFFECTIVE
—DATE

19-MAR-01
17=-APR=-01
I7-MAY-01
18-JUN-21
29=JUN-31

17=JUL-01

02-JAN-01

26-JaN-11

01-DEC-9¢

01-JuM-91

#1=-NOV-00

TRADE DATE
BASE VALUE OF

203 42

207 42

20% 42

299 42

13 98

209 42

419 25

w8 57

493 15

&3 75

1,490 &3

SETTLE DATE
BASE VALLUE OF

209.42
209 42
20% 42
209 42
13 18

20% 52

413 25

48 57

493 715

13 75

1,6%0 43

RUM DATE 22-NOV-91
PAGE

CURRENCY
RASE COST

M25201



M CLAY FOUNDATION, INC.
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RUM DATE 22-wOV-01
PA 7

1 GE
CLY Geoleee FOR THE PERIOD 01 NOVEMAER 2000 THROUGH 51 OCTOBER 2001 25201
—_ THE CLAY FOUNDATION
COMSOLIDATED PORTFOLIGOS

PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE  BASE VALUE OF BASE VALUE OF CURRENLY CURRENCY
CODE TRANSACTION DESCRIPTION —DATR__ AMOUMT RECEIVED  AMQUNT EECEIVED BAGE COST GAIN/LOSS
15 INTEREST SOLD 26-JaN-01 745 3 765 31

PAYMENT PERIOD 01~NDV-00 TO 38-JAN-01

CHSTOME CMMTYS MTH RTR oo00!
6 370X 10/15/2001 DD 09/23/98 1s INTEREST SOLD o¥-APR-01 1,252 77 1,252 77
PAYMENT PERIOD 15-0CT-0¢ TO 1i-APR-21

ASHLAND INC HTH BTR 00033
7 a3eox pas15/2805 DD 0A/15/00 IT  INTEREST RECEIVED 15-FER-Q1L 2,34y 90 2,54y 30
PAYMENT PERIOD 1S5-AUG-00 TO 14-FEB-81

IS INTEREST SOLD 22-MAR-01 548 10 548 19
PAYMENT PERIOD 15-FEB-01 TO 26~-MAR-01

ASSET SECURITIZATION 97¢MD7 AlB
7 410X 01/13/72050 DD 03/727/97 17 INTEREST RECEIVED 15-NOV-00 308 75 308 75
PAYMENT PERIOD 12-0CT-00 TQ 11-NOV-Q#

1T INTEREST RECEIVED 13-DEC-00 308 75 38 75
PAYMENT PERIOD 12-NOV-00 TO 11-DEC-%9

iT  INTEREST RECEIVED 14-JAN-01 308 75 308 75
PAYMENT PERIOD ]12-DEC-00 TO 11-JAN-81

IT  INTEREST RECEIVED 14-FEB-01 308 75 308 75
PAYMENT PERICD 12-JAN-01 TO 11-FER-01

IT INTEREST RECEIVED 14-MAR-01 388 75 308 75
PAYMENT PERIOD 12-FEB-¢1 TO 11-MAR-01

IT INTEREST RECEIVED 15-APR-01 3oa 75 308 75
PAYMENT PERIOD 12-MAR-01 TO 11-APR-41

1T INTEREST RETEIVED 14—MAY-81 308 75 308 75
PAYMENT PERIQD 12-APR-01 TG l1-RAY-0i

RUM DATE  Z2-HOV-91
INTEREST EARMED PAGE a
CLY GaRiIo0d FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTOBER 2001 M25201
THE CLAY FOURDATION
CONSOL IDATED PORTFOLIOS

PAYHENT / TRADE DATE SETTLE DATE
TRAN EFFECTIVE  BASE VALUE OF BASE VALUE OF CURRENCY CURRENCY
—SERURITY DESCRIPTION  CODE TRANGACTION DESCRIPTION —RATE __ AMOUNT RECEIVED — AMOUNT RECTIVED BASE COST
INTEREST saLD 15-HAY-01 12 02 72 02

1s
PAYMENT PERIOD 12-MAY-01 TO 17-MAY-01

BAMC ONE CORP SUB DEB
7 $25X 1071572026 DD 18/2%/9% ] INTEREST BOUGHT #7-MAY-0] 185 %0- 105 y&-
PAYMENT PERICD 15-APR-01 TO 09-MAY-0]

In INTEREST BOUGHT 23-HAY-01 93.19- 95 19~
PAYMENT PERICD 15-APR-01 TQ 23-MAY-01

IT INTEREST RECEIVED 15-0CT-41 1,143 73 1,143 75
PAYMENT PERIOR 15-APR-01 TO 14-OCT-01

BAY APT COMMUMITIES SR NTS
& 500X Q171572005 DD 01/15/%8 IT INTEREST RECEIVED 1é-JAN-01 1,787 5@ 1,767 50
PAYMENT PERICD 15-JUL-90 TO 14-JAN-0]

Is INTEREST SOLD 22-MAR-01 195 o0 145 00
PAYMENT PERIOD 15-JAN-01 TO 26-MAR-01

1T INTEREST RECEIVED 14-Jut-91 1,300 42 1,340 08
PAYMENT PERIOD 15~-JAM-81 TO l4-JulL-ol

BEAR STEARNS CONL 99-C] CL Al
5 9l0x 0571472008 DD 02/01/99% IT  INTEREST RECEIVED 14-MOV-00 28] 43 281 43
PAYHENT PERIOGD 01-OCT-00 TO 31-0CT-90

1T INYEREST RECEIVED 14-DEC-40 279 57 27% 57
PAYMENT PERIOD 01-NDV-00 TO 30-NOV-00

1T INTEREST RECEIVED 16-JAN-01 277 57 277 37
PAYMENT PERIOD 01-DEC-20 TD 31-DEC-08

- . 7 INTEREST RECEIVED 14-FEB-01 275 49 15 &9

._- PAYMENT PERIOD #1-JAN-¢1 TO 3l-JAN-01



@ Mellon Trust™
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RUN DATE 22-WOV-01
PAGE

HTeR R R IND *
CLY Goblago FOR THE PERIOD 01 NOVEMBER 20008 THROUGH 31 OCTOBER 2001 M25201
THE CLAY FOUMDATION
CONSOLIDATED PORTFOLIGS
PAYMENT / TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALUE OF CURRENCY CURRERCY
CODE IRAMSACTION DESCRIPTION —DATE RASE_COST CAIN/LOSS
1T  INTEREST RECEIVED 1%-MAR-01 273 59 273 59
PAYMENT PERIOD 01-FEB-01 TO 28-FEB~-01
IT INTEREST RECEIVED 14-APR-01 220 1o 270 70
PAYMENT PERIOD 01-MAR-01 TO 51-MAR-81
IT INTEREST RECEIVED 16-MAY=-01 268 78 28 78
PAYMENT PERIOD 01-APR-01 TO 358-APR-01
IT INTEREST RECEIVED 14=JuN-91 266 51 266 5]
PAVMENT PERIOD 01-MAY-01 TO 31-MAY-01
iT INTEREST RECEIVED lé-JuL=-0} 264 56 264 56
PAYMENT PERIOD 01-JUN-01 TO 58-JuN-¢1
1T  INTEREST RECEIVED 14-AUG-01 262 27 262 27
PAYMENT PCRIOD 01-JUL-01 TQ 31-JUL-01
is INTEREST sSOLD 27-AUG-41 251 N 251 11
PAYMENT FERIOD 01-AUG-41 TO 2%-AUG-01
BEAR STEARNS COML 99-CLFI A-4
7 000X 85/2¢/2030 DD 08/15/99 1T INTEREST RECEIVED 21-NOV-08 145 a3 145 83
PAYMENT PERIOD 15-0CT-00 TO 14-WOV-00
1T INTEREST RECEIVED 20-DEC-00 145 &3 145 83
PAYMENT PERIOQD 15-MOV-00 TO 15-DEC-98
1T INTEREST RECEIVED 22-JaM~01 145 a8 145 8L
PAYMEMT PERIOD 15-DEC-04 TO l4-JAN-01
IT INTEREST RECEIVED 29-FEBR-81 145 a3 145 83
PAYMENT PERIOR 15-JAN-01 TO 1&-FER-01
RUN DATE 22-NOV-01
INTEREST EARMED PAGE 10
CLY GOOLo00 FOR THE PERIOD 0] NOVEMBER 2000 THROUGH 31 QCTOBER 2001 Hz5201
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIODS
PAYRENT / TRADE BDATE SETTLE DATE
TRAM EFFECTIVE BASE VALUE OF BASE VALUE OF CURRENCY CURRENCY
—SRCURITY DESCRIPTION _ CODE TRANSACTION DESCRIPTION —DATE GAIN/LOSS
15 INTEREST SOLD 07-MAR~G1 151 a8 151 &8
PAYMENT PERIDD 15-FEB-01 TO l]1-MAR-8]
BEAR STEARNS COS INC GLOB NT
7 800X 08/15/2007 DD 0&8/17/00 1T  INTEREST RECEIVED 15-FEB-01 1,157 oo 1,157 oo
PAYMENT PERIOD 17-AUG-00 TO 14-FERB-01
Is  INTEREST soLD 12-aPR-01 409 590 409 50
PAYMENT PERIOD 15-FEB-01 TO 17-APR-D1
BELLSOUTH CAP FDG CORP DEBS
& 040X 11/15/2026 DD 11/1a/96 IT INTEREST RECEIVED 15-NOV-00 1,057 ob 1,057 oo
PAYMENT PERIOD 15-MAY-00 TO 1&4-NOV-00
is INTEREST sOLD 28-MAR-01 805 4% 804 4%
PAYMENT PERIOD 15-NOW-00 TO 01-APR-01
BERGEN BRUMSWIG CORP SR WT
7 375x 01/15/2003 DD 01/21/93 IS  INTEREST SOLD 30-NOQV-08 143 40 143 &0
PAYMENT PERIOD 15-JUL-00 TO 04-DEC-00
IT INTEREST RECEIVED 16~ JAN-0] 553 13 £53 13
PAYMENT PERIOD 15-JUL-00 TO 14-JAN-01
IS INTEREST SOLD 30-APR-0] 331 &7 331 &7
PAYMENT PERIOD i5-JAN-01 TO 02-MAY-0l
BOEING CAP CORP SR NT
7 375x 09/27/2010 DD 09/27/700 1S  INTEREST SOiD e7-DEC-00 1,152 34 1,152 34
PAYMENT PER1OD 27-SEP-00 TO 11-DEC-00
BDISE CASCADE CORP NT
T Ahox 04/15/2002 1T INTEREST RECEIVED 15-DEC-80 1,723 75 1,723 715
PAYMENT PERIQD 15-JiM-00 TO la-DEC-90
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PART Iv RN DATEP 22-M0V-01

INTEREST EARNED AGE 1
CLY 5091000 FoR THE PERIOD 01 HOVEMBER 2000 THROUGH 31 OCTORER 2001 M2S301
THE CULAY FDIMDATION

CONSOLIDATED PCRTFOLIOS

PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE  BASE VALLE OF BASE VALUE OF CURRENCY CURRENCY
—SECURITY DESCRIPTION . CODE FRAMSACTIQON DESCRIPTION —RATE___ AMOUNT RECEIVER  AMOUNT RECEIVED BASE COST QAIN/LDSS

1T  INTEREST RECEIVED 15=Jt-0l 1,723 75 1,223 75
PAYMENT PERIOD 15-DEC-00 TD 14-JUN-0]

BRITISH TELECOMMUNICATIONS MT
8 625X 12/15/2030 DD 12/12/00 IS INTEREST SOLD 99-JAN-01 15 62 215 &2
PAYMENT PERIOD 15-DEC-060 TO ll-JAN-01

IB  INTEREST BOUGHT 30-APR-01 1,687 08~ 1,68% Q6-
PAYMENT PERIQD 15-DEC-00 TO 02-MAY-01

1T  INTEREST RECEIVED 15=-JuN-~0l 2,1%2.1Y 2,192 1%
PAYMENT PERICD 15-DEC-00 TO L4-JUN-01

CAPCD AMER 1%98-D7 A-1a

VAR RT 10/15/2030 DD 09/30/98 IT  INTEREST RECEIVED 17-N0V-10 2 3 22 36
PAYMENT PERIOD 11-QCT-00 TO 10-MOV-0)

IT  INTEREST RECEIVED 15-DEC-40 2zt 8 227 a0
PAYMENT PERIQCD 11-NOV-80 Tu 10-DEC-08
IT  INTEREST RECEIVED 18-JaN-¢1 225 17 228 97
PAYMENT PERICD L1-DEC-80 TG 19-JAN-0L
1T  INTEREST RECEIVED 1$-FER-01 224 &0 224 @0
PAYMENT PERICD 11-JAN-#1 TQ 10-FEB-91
IS INTEREST SOLD 22-FEM-01 11+ 3% 11y 39
PAYMENT PER1CD L1-FEB-01 TO 26~FEB-01
CIGNA CORP DERS
7 875X 05/15/2027 OD 05/15/97 IT  INTEREST RECEJVED 15-NOV-00 2,342.50 2,52 50
PAYMENT PERIGD 15-MAY-00 TO 14~NOV-0#
IT  INTEREST RECEIVED 15-MAY-01 2,342 50 2,362 50
PAYMENT PERIOD 15-NOV-00 TO 1&-MAY-8l
RUN DATE 22-MDV-01
INTEREST EARNED PAGE 12
CLY 5001400 FOR THE PERIOD 01 WOVEMBER 2000 THROUGH 31 DTTURER 2001 25301
THE CLAY FOUMDATION
CONSOLIDATED PORTFOLIDS
PAYMENT/ TRADE DATE SETTLE DATE
TRAM EFFECTIVE  BASE VALUE OF BASE VALUE OF CURRENCY CURRENCY
—SECIRITY DESCRIFTION . CODE TRANSACTION DESCRIPTION —RATE AMQUNT RECEIVED ~ AMOQUNT RECKIVED BASE COST GAIN/LDSS
INTEREST 30LD 22-0CT-01 2,100 00 2,100 o9

13
PAYMENT PERIOD 15-mAY-081 TO 24-0CT-01

CIT GROUP HLDGS DISC
t5/14/2001 1T INTEREST RECEIVED 14-MAY-21 8%t oa a% o
PAVMENT PERIQD 19-APR-Q1 TO 13-MAY-0L

CIT GROUPF HLDGS DISC

0671172001 IT  INTEREST RECEIVED 11-JuN-01 306.00 306 00
PAYMENT PERIOD 15-MAY-01 TO 10-Jin-01

CASE EQUIP REC %8-B CL A-3

5 alox 05/15/20¢3 DD 08/26/98 IT  IMTEREST RECEIVED 15-Kkuv-0e 138 95 138 %5
PAYMENT PERIOD 15~-0CT-40 TO 14—NOV-d%

IT  INTEREST RECEIVED 15-DEC-00 114 75 114.75

PAYMENT PERIOD 15-NOV-00 TO 14-DEC-00
IT INTERESY RECEIVED 1b=JAN-01 81 52 Bl 52

PAYMENT PERIOD 15-DEC-08 TO l4=JAN-01,
1T  INTEREST RECEIVED 15-FEB-01 51 33 51 33

PAVMENT PERIOD 15-JAN-0! TU ]14-FEB-01
INTEREST RECEIVED 15-HAR-01 21.3% 21 3

IT
PAYMENT PERIOD 15-FEB-081 TO 14-MAR-0]

CATERPILLAR FINL SVCS MTM

5 asex ¢7/15/2002 OD €3/15/99 IT  INTEREST RECEIVED 02-APR-01 2,208 75 2,208 75
PAYMENT PERICD 01-OCT-804 TO 31-MAR-0)

IT  IWTEREST RECEIVED 01-0CT-01 2,208 75 2,208 75
PAYMENT PERIOD 01-APR-0] TO 34-5EP-01



@ Mellon Trust™

Boston Safe Depomt and Trust Company

CLAY FOUNDATION, INC.

55-0670193

MELLON STATEMENT #3

RUN DATE 22-nOV-01
HERARTaND ] 13
CLY Goo0lobo FOR THE PERIOD ¢1 NOVEMBER 2000 THROUGH 31 OCTOBER 2001 W2s201
THE CLAY FOUNDATION
COMSOL IDATED PORTFOLIOS
PAYMENT TRADE BATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALUE OF CURRENCY CURRENCY
CODE TRAWSACTION DESCRIFTION _DATE BASE COST QAIN/LOSS
CHAMPION INTL CORP DEBS
7 200% 11/01/2026 DO 11701796 IT  INTEREST RECEIVED 01-NOV-00 %00 00 LIT 1
PAYMENT PERIOD 01-MAY-00 TO 31-CCT-40
IT  INTEREST RECEIVED 01-MAY-01 so0 00 LI 1)
PAYMENT PERIOD 01-MOV-00 TO 3&-APR-81
CHEVY CHASE AUTOC REC TR %7-1 A
& 500% L0/15/2003 DD 08/15/97 IT  INTEREST RECEIVED 15-KOV-04Q 17 5% 17 3
PAYMENT D 15-0CT-00 TO 14-NOV-90
IT  INTEREST RECEIVED 15-BEC-00 15 83 15 83
PAYMENT PERICD 15-MOV-00 TO 14~DEC-08
IT  INTEREST RECEIVED 1e-JAN-01 14 da 16 64
PAYMENT PERIOD 15-DEC-90 TO 14-JAN-#1
IT  INTEREST RECEIVED 15-FEB-0L 15 1a 13 18
PAYMENT PERIOP 15-JAN-0]1 TO 14-FEB-#1
IT  INTEREST RECEIVED 15-HAR-01 1} oy 11 89
PAYMENT PERICO 15-FEB-01 TO 14-MAR-91
IT  INTEREST RECEIVED 14-APR-01 10 48 10 8
PAYMENT PERIOD 15-mak-01 To 14-aAPR-01
IS  INTEREST sSOLD 24-APR-01 3 9 3 %
PAYMENT PERIOD 15-APR-01 TO 25-APR-81
CITIGROUP INC GLOBAL SUB NT |
7 250X 10/01/2009 DD 10/11/00 1B INTEREST BOUGHT 31-MAY-01 %é 47~ e oT- ‘
PAYMENT PERIOD 081-APR-01 TO 94-JUN-01
IT  INTEREST RECEIVED 01-0CT-01 2,718 75 2,718 15 }
PAYMENT PERIOD 01-APR-01 TO 38-SEP-ol ‘
|
|
RUN DATE 22-WOV-A1
INTEREST EARMED PAGE 14
CLY G091000 FOR THE PERIOD 01 WOVEMBER 2800 THROUGH 31 OCTOBER 20801 W25201
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLICS
PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALVE OF CURRENCY CURRENCY
—SECURITY DESCRIPTION LODE TRANSACTION DESCRIPTION ~AATE BASE COST
CITIBANK CR CARD 97-6 CL A
ZERD CPM 68/15/2006 DD 0&/7797 1B INTEREST BOUGHT 18-MAY-D1 0 07- 0 07-
PAYMENT PERIOCD 15-maAv-01 TO 21-mav-dl
CITIBANK CR CARD TR 200) A &
5 450X D6/16/2008 DD 06/20/01 IB  INTEREST BOUGHT 18-SEP-01 1,823 48~ 1,823.68=
PAYMENT PERIGD 20-JUN-01 70 12~SEP-81
CITIZENS COMMUNICATIONS CO NT
9 250% 05/15/2011 DD 95/25/01 IS  INTEREST SOLD 91-JUN-D1 e 81 6 81
PAYMEMT PERIOD Z3-MAY-01 TO 85-JUN-01
CLARK REFNG & MKTG INC SR SUB
a 750X 11/15/2067 DD 11/21/97 IT IHTED.EST RECEIVED 15-NOV-00 665 43 5 63
PAYMENT PERIOD 15-MAY~00 TO 14-NOV-2
15 IWNTEREST SOLD o1-FER-0} 2%% 53 294 5%
PAYMENT PERIOD 15-NOV-00 TO 05-FEB-01
COMDISCO IMC WTS
& 375X 11/30/2001 DD 11/21/9% 1T  INTEREST RECEIVED S0-NOV-00 57 50 437 50
PAYMENT PERIOD 30-MAY-00 TO 29-NOV-00
1S INTEREST SOLD 22-3AN-61 191 25 111 25
PAYMENT PERIQD 30-WOV-00 TO 23-JAN-01
COMD1SCO INC NT
6 000X 01/30/2002 DTD 81/26/9% IS  INTEREST SOLD 24-JAN-081 1,193 33 1,193 33
PAYMENT PERIOD 30-JUL-0¢ TO 28~JAN-81
COMMERCIAL MTG 99-C] CL A-2
1‘0501 $4/15/2031 DP 07/01/99 IT  INTEREST RECEIVED 15-NOV-00 175 1S 175 75

YMENT PERICD 81-0CT-06 TO 31-0CT-00



@ Mellon Trust™

Boston Safe Depont and Trust Company

CLAY FOUNDATION, INC.

55-0670193
MELLON STATEM

ENT #3

RUN DATE 22-NOV-01

I P 15
cLY Gonlage FOR THE PERIGQD 41 MOVEMBER 2000 THROUGH 31 OCTOBER 2081 M25201
THE CLAY FOUNDATICM
COMSOLIDATED PORTFOLIOS

PAYMENT/ TRADE DATE SETTLE DATE

TRAN EFFECTIVE BASE VALUE oOF BASE VALUE OF CURRENCY CURRENCY

LODE TRAMSACTION DESCRIPTION —DATE___

1T INTEREST RECEIVED 15-DEC-00 175 75 1758 75
PAYMEMT PERIOD 01-MOV-09 TO 30-NOV-00

1T INTEREST RECEIVED lé-JAN-01 175 75 175 75
PAYMENT PERIOD §1-DEC-04 TO I1-DEC-9%

IT INTEREST RECEIVED 15-FEB-01 175 75 175 718
PAYMEWT PERIOD 01-JAN-01 TQ 31-JAN-G1

I8 INTEREST SOLD 22-FEB-0) 152 32 152 32
PAYMENT PERIOD 01-FEB-0] TO 26-FEB-01
CONOCO INC SR NTS I
4 950X D4/15/2029 DD 04/20/%% 1n INTEREST BOUGHT 18-APR-01 &y 50- &Y 50-
PAYMENT PERIOD 15-APR-0]1 TO 22-APR-01

1T  INTEREST RECEIVED 15-act-91 1,543 75 1,561 715
PAYMENT PERIOD 15-APR-01 TO 14-0CT-91
COPELCO CAP REC 2480 A CTF AS
7 120X 08/18/2005 DD 04/20/00 1T  INTEREST RECEIVED 20-NOV-30 474 7 574 &7
PAYMEMT PERIOD 18-0CT-04 TO 17-KOV-00

1T INTEREST RECEIVED la-DEC-0¢ 474 &7 574 &7
PAYMENT PERIOD 18-KDV-00 TO 17-DEC-00

IT [WTEREST RECEIVED 18-JAN-01 G714 &7 4714 &7
PAYMENT PERICD 18-DEC-00 TO 17-JAM-01

IT  INTEREST RECEIVED 20-FED-DI 474 &7 474 &7
FAYMENT PERIOD 18-JAN-01 TO 17-FEB-01

IT  INTEREST RECEIVED 1Y-MAR=-D01 £74 &7 674 &7
PAYMENT PERIOD 1E8-FEB-01 TO 17-MAR-01

RUN DATE 22-NOV-81

INTEREST EARNED PAGE 1k
CLY Goaloeo FOR THE PERIOD 01 NOVEMBER 20400 THROUGH 31 OCTOBER 2001 M252¢01
THE CLAY FOUNDATION
CONSDLIDATED PCRTFOLIDS

FAYMENT/ TRADE DATE SETTLE DATE

TRAN EFFECTIVE BASE VALUE OF BASE VALLE OF CURRENCY CURRENCTY
~SREVRITY DESCRIPTION . LOUE TRANGACTION DESCRIPTION RASE COST GAIN/LOSS

1T  INTEREST RECEIVED 18-APR-¢1 Gr4.67 414 &7
PAYMENT PERIOD 18-MAR-01 TO 17-APR-01

I3 INTEREST SOLD 25-APR-01 18y a7 189 ar
PAYMENT PERIOD 18-APR-01 TO 2Y-APR-01
COPELLO CAP FDG 98-A CL A-3
5 780% OB/15/2001 DD @7/15/98 1T  INTEREST RECEIVED 15-N0V-00 40 10 40 10
PAYMENT PERIQD 15-0CT-00 TO 14-NOV-30

IT  INTEREST RECEIVED 15-bDEC-00 31 a1 3t
PAYMENT PERIOD 15-NOV-00 TO 14-DEC~0Q

IT  INTEREST RECEIVED 16-JAN-01 22 40 22 &0
PAVMENT PERIQD 15-DEC-00 TO 14-JAN-0)

1T INTEREST RECEIVED 1S-FEB-11 14 00 14 Q0
PAYMENT PERIOD 15-JaN-01 TQ 14-FEB-0L

iT INTEREST RECEIVED 15-MAR~01 5 % 5 1
PAYMENT PERIOD 15-FEB-01 TO I4-MAR-01
CS FIRST BOSTOM MTG SECS CORP
6 4oox W§1/17/2055 DD 12/11/97 IT  INTEREST RECEIVED 17-Kov-ob 14% 78 149 7n
PAYMENT PERIQGD 11~OCT-00 TO 10-~-MWOV-00

IT  INTEREST RECEIVED 18-DEC-00 1446 79 146 79
PAYMENT PERIOD 11-NOV-00 TO 10-DEC-08

IT INTEREST RECEIVED 19-J4M-01 144 40 144 40
PAYMENT PERIOD !I-DEC-00 TO 10-JAN-81

INTEREST RECEIVED 25 -FEB~-%1 142 %6 142 36

1T
PAYMENT PERICD 11-JAN-01 TD I90-FEB-DI)




@ Mellon Trust™

CLAY FOUNDATION, INC.

Boston Sale D t and Trust C 55-0670193
aston Safe Depont and Trust Company
MELLON STATEMENT #3
RUN DATE 22-WOVW-91
1 PAGE 17
CLY Godlond FOR THE PERIOD 01 WOVEMBER 2040 THROUGH 31 OCTOBRER 2041 M25201
THE CLAY FOUNDATION
CONSDLIDATED PORTFOLIDS
PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUEC OF BASE VALUE OF CLURRENCY CURRENCY
GLODE JRANSACTION DESCRIPTION —DATE__
17 INTEREST RECEIVED ly-MaR=-01 149 31 140 31
PAYMENT PERIOD 11-FEB-01 TO le-MAR-8]
IT INTEREST RECEIVED 17=-APR-01 137 o7 137 o7
PAYMENT PERIOD 11-MAR-01 TO 1¢-APR-81
1T INTEREST RECEIVED 17-MAY-01 134 % 134 %4
PAYMENT PERIOD 1i-APR-01 TO 10-MAY-0l
15 INTEREST SOLD 1a-JuN-0) 39 74 39 74
PAYMENT PERIOD 11-JUN-O1 TO 19-JUN-41
Ir INTEREST RECEIVED 23-JuL-ol 132 &5 ' 152 a5
PAYMENT PERIOD 11-MAY-01 TO lo-JiM-#1
€S FIRST BOSTON MTG SECS CORP
& 520% 01/17/2035 DD 12711797 17 INTEREST RECEIVED 17=-NOV-00 j%0 17 190 1?7
PAYMENT PERIOD 11-0CT-00 TO 1o-MOV-00
IT  INTEREST RECEIVED 18-DEC-00 1% 7 1%0 17
PAYMENT PERIOD 11-NOV-00 TO te-DEC-90
1T INTEREST RECEIVED 17-JAN-01 190 17 19¢ 17
PAYMENT PERIOD 11-DEC-00 TD 1é-JAM-0]
IT  INTEREST RECEIVED 20-FEB-01 190 17 190 17
PAYMEMT PERIOD 11-JAN-01 TO 10-FEB-01
IT INTEREST RECEIVED 19-MAR-01 190 17 198 17
PAYMENT PERI[CD 11-FEB-¢1 TO l4-MAR-0]
17 INTEREST RECEIVED 17-APR-01 190 17 19¢ 17
PAYMENT PERIDD 11-MAR-01 TO 10-APR-01
RUN DATE 22-MOV-#1
INTEREST EARNED PAGE 18
CLY GO01000 FOR THE PERIOD 01 NOVEMBER 2900 THROUGH 31 OCTOBER 2001 H25201
THE CLAY FOUNDATION
COMSOL IDATED PORTFOL1IOS
PAYMENT / TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF PASE VALUE OF CURRENCTY CURREMNCY
—SECURITY DESCRIPTION  CODE TRAWSACTEOM DESCRIPTION —PaTE BASE COST GAIN/LOSS
IT INTEREST RECEIVED 17-MAY-0] 190 17 1v0 17
PAYMENT PERIOD 11-APR-01 TD lo-mMAY-#1
I8 INTEREST SOLD 21-mAY=-01 82 41 az 41
PAYMENT PERLIOD 11-MAY-21 TD 23-MAY-0]
CREDIT SUISSE FIRST %a8-CL A lA
& 260X §[2/17/2007 DD 06/11/98 IT  [NTEREST RECEIVED 17-KOV-00 427 9% 427 96
PAYMENT PERIOD 11-0CT-00 TO 10-NOV-D8
IT INTEREST RECEIVED 18-DEC-00 24 82 4«26 82
PAYMENT PERIOD 11-NOV-40 TO 10-DEC-00
IT  INTEREST RECEIVED 18-JAN-081 421 19 421 19
PAYMENT PERICD 11-DEC-40 TO 10-JAN=01
IT INTEREST RECEIVED 20-FEB-01 418 00 £18 00
PAYMENT PERIOD 11-JAN-01 TO 10-FEB-01
IT INTEREST RECEIVED 19-mAR-0] 414 B0 414 80
PAYMENT PERIQD 11-FEB-91 TO ]10-MAR-0]
1T INTEREST RECEIVED 17-MAY-01 &0 91 406 91
PAYMENT PERIOD 11-APR-01 TO 10-MAY-0]
1s INTEREST S50LD 21-MAY-01 174 04 176 04
PAYMENT PERIOD 11-MAY-01 TO 23-MAY-01
IT INTEREST RECEIVED 26-MAY-01 419 17 410 17
PAYMENT PERIOD 11-MAR-#1 TOQ 10-APR-01
CREDIT SUISSE FB 01-CK] CL A 3
& 330x )2/18/2010 bD o%/0L/at Ia INTEREST BOUGHT 20-JiN-01 340 27- 340 27~

PAYMENT PERICD 01-JUM-01 TO 24-JUN-01



-
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CLAY FOUNDATION, INC,
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Boston Safe Depont and Trust Company MELLON STATEMENT #3
RUN DATE 22-NOV-01
I PAGE 19
CLY G80ladn FOR THE PERIOD €1 NOVEMBER 2000 THROUGH 31 OCTORER 2001 M25201
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIDS
PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALUE OF CURRENCY CURRENCY
COpE TRANSACTION DEFCRIFTION —DATE ) BASE COST GAIN/LOSS
I8 INTEREST BOUGHT 20-JUN-01 255 20- 255 2¢-
PAYMENT PERIOD 0]-JUN-01 TO 24=-JUN-01
IT  INTEREST RECEIVED 18-JuL-01 744 33 744 33
PAYMENT PERIOD 01~-JiN-01 TO 30-JUN-01
1T  INTEREST RECEIVED 20-AUG-01 744 33 744 33
PAYMENT PERIOD 01-JUL-01 TO 31-JUL-0]
1T INTEREST RECEIVED 18-SEP-01 744 33 746 33
PAYMENT PERIOD 01-AUG-D) TO 3]-ALG-8]
IT  INTEREST RECEIVED 18-0CT-01 744 3% 744 13
PAYMENT PERIOD 01-SEP-01 TO 30-SEP-01
DLJ MTG ACCEP 94-MF1] CL A-1
8 100% 06/18/2004 IT  INTEREST RECELVED 20-NOV-00 164 93 164 93
PAYMENT PERIOD 01-0CT-00 TO 31-DCT-0¢
1T  INTEREST RECEIVED 16-JAN-01 175 72 173 72
PAYMENT PERIOD 01-MOV-00 TO 30-NOV-00
IT  INTEREST RECEIVED 19-JAN-01 142 8 162 86
PAYMENT PERIDD 01-DEC-00 TO 31-DEC-09
IT  INTEREST RECEIVED 20-FEB-01 142 35 162 35
PAYMENT PERIOD 0i~JAN-01 TO 31-JAN-01
1T  INTEREST RECEIVED 19-MAR-01 161 83 161 83
PAVMENT PERIOD Q1-FEB-01 T¢ 28-FEB-pl
IT  INTEREST RECEIVED 18-APR-01 161 31 161 31
PAYMENT PERIOD 01-MAR=-81 TO 31-MAR-0l
RUN DATE 22-NOV-01
INTEREST EARNED PAGE 20
CLY Goulodo FOR THE PERIOD ©1 NOVEMBER 2000 THROUGH 31 OCTOBER 2001 M25201
THE CLAY FOURDATION
CONSOLIDATED PORTFOLIOS
PAYMENT / TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALUE OF CURRENCY CURRENCY
—SECURITY DESCRIPTION  CODE TRANSACTION DESCRIPTION —PATE GAIN/LOSS
IT  INTEREST RECEIVED 18-MAY-01 160 79 160 79
PAYMENT PERIOD 01-APR-01 TO 30-APR-01
{7  INTEREST RECEIVED 18-JUn-01 132 9% 152 #5
PAYMENT PERIOD 01-MAY-81 TU 31-HAY-0]
IT  INTEREST RECEIVED 18-JUL-01 4 78 4% 74
PAYMENT PERIOD 01-JUN-01 TO 350-JUN-91
IT  INTEREST RECEIVED 21-AUG-01 42 57 &2 57
PAYMENT PERIOD 0I-JUL-01 TO 31-JUl-g1
IT  INTEREST RECEIVED 18-SEP-01 200 200
PAYMENT PERIOD 0)-AUG-91 TO 31-AUG-01
DAIMLERCHRYSLER AUTO 01-C A4
§ 630X 12/06/2006 DD 0%/13/01 IR INTEREST BOUGHT 04-SEP-01 38 59- 38 5y-
PAYMENT PERIOD 13-SEP-01 TO 17-SEP-0i}
IT  INTEREST RECEIVED 09-0CT-901 177 48 177 &8
PAYMENT PERIGD 13-SEP-01 TO 45-0CT-01
DAIMLER CHRYSLER HLDG CORP MT
B 5otx 01/)8/2031 DD 01/18s01 I3 INTEREST SOLD 27-FEB-0} §75 20 75 28
PAYNENT PERICD 16-JAM-01 TO 01-MAR-¢L
DEERE & CO SR DEBS
& S50X 10/01/2028 DD 10/706/%8 I8  IMTEREST SOLD 20-DEC-00 1,159 %0 1,15% 90
PAYMENT PERIOD 01-OCT-08 TO 25-DEC-08
DEERE & CO DEB
8 1002 05/15/2050 DD 65701700 IT  IMTEREST RECEIVED L5-NOY-00 873 0g a73 0

PAYMENT PERIOD 15-MAY-00 TO 14-NOV-03



@ Meilon Trust™

Boston Safe Depomit and Trust Company

CLY Goflagg
THE CLAY FOUMDATION
CONSOL IDATED PORTFOLIDS

CLAY FOUNDATION, INC.
§5-0670193
MELLON STATEMENT #3

1
For THE PERIOD 81 NOVEMAER 200¢ THROUGH 31 OCTOBER 2001

RUN DATE 22-mOV-0l
21

PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALUE oF CURRENCY
CORDE IRAMSACTIOM DESCRIPTION —DATE
IS INTEREST SOLD 18-pEC-8a 142 90 162 oo
PAYMENT PERIOD 1S-WOV~00 TO 20~-DEC-00
DPEUTSCHE BX FIML DISC
a3/tés2001 1T INTEREST RECEIVED 16-MaAR-01 1,517 31 1,517 3
PAYMENT PERICD 14-FED-#1 T 15-MAR-01
DUETSCHE BK FIMWL DISC
/1272001 IT INTEREST RECEIVED 12-APR-81 7. 20 746 20
PAYMENT PERIOD d2-maf-01 TO 11-APR-01
DEUTSCHE BK FIWL, DIsC ,
95/14/2011 IT  INTEREST RECEIVED L&-MAY=~01 "7t % Z1.9%
PAYMENT PERLOD )B-APR-41 TO 13-MAY-QL
DEUTSCHE TELEXOM INTL
8 250% #4/15/20%0 QP 07/04/00 IS  INTEREST soLp 05-DEC- 10 ato 8 879 a3
PAYMENT PERIOD eé-JiL-90 TO 07-DEC-00
DEXIA DELANARE DISC
07/1672001 IT  INTEREST RECEIVED 1e=JUL-01 1,166 20 1,166 20
PAYMENT PERIOD 19-MAR-01 7O 15-Jul-¢1
DILLARDS INC
5§ 790X 11/15/2081 U0 11/04/98 1T  INTEREST RECEIVED 15-KOV=08 1,158 0% 1,154 00
PAYMENT PERIOD 15-MAY-30 TO 14&~NOV-00
1S  INTEREST SOLD 26-JAN-0] 485.93 4258.%3
PAYMENT PERIOD 15-MOV-00 TO 30-JAM-01
FDJC REMIC TR 1996-C] CL I-A
& I50% 0E/25s202s Db 1270179 IT  INVEREST RECEIVED 27-NOV-014 4 14 14

PAYMENT PFERIOQD 21-OCT-84 TO 31-0CT-00

PAGE.
M25201

CURRENCY

SAIN/LDSS

CLY Gooblooo
THE CLAY FOUNDATION
CONSOLIDATED PORTFCLIOS

TRAN
—SECURITY DESCRIFTION  CODE JRANGACTION DESCRIPTION
INTEREST RECEIVED

1T
PAYFENT PERIOR 01-HOV-03 TO 30-NOV-80

13
PAYMENT PERICD 01-DET-08 TO 25-DEC-#0

EXODUS CURMIMNS INC 3R NT 144A
11 625x &7/16/2010 DD 0J/w6/00 1B
PAYMENT PERIDD 15-JUL-06 TO 20-HOV-00

IT
PAYMENT PERIOD 1X-JIR-00 TO 14-JAN-01

EXODUS COMMUMICATONS SR MT
11 625% 07/15/2810 Db 97704700 IS
PAYMENT PERIOL LS=-JAM-01 TO 04-MAY-I1

FEDERAL HOME LN BK COMS ADS
6.400% 02/69/2001 DD 02/0%/00 IT
PAYMENT PERICD 09-AUS-00 TO 08-FEB-¢1

FEDERAL HOME LM R COMS BDS
& 465X 02/14/2001 DD 02/14/700 IT
PAYMENT PERIDD 16-AUG-08¢ TO 15-FEB-01

FEDERAL HOME LN BX COMS BDS
6 500% 04/28/200) DD o&r2e/00  IT
PAYMENT PERIOD 26-0CT-40 TO 25-APR-0]

FEDERAL HUME LN BX CONS ADS
& 8751 e01/28/2091 DD &1/27/9% IT
PAYMENT PERIGD 25-JuL-o8 TO 25-Jan-el

FEDERAL FARM CR 3K CONS SYSTEM
MAT 8170272001 IT
PAYMENT PERIQD 19-JAM-80 TO 0)-JAN-0)

INTEREST S0LD

INTEREST BOUGHT

INTEREST RECEIVED

INTEREST SOLD

INTEREST RECEIVED

INTEREST RECEIVED

INTEREST RECEIVED

INTEREST RECEIVED

INTEREST RECEIVED

INTEREST EARNED
FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 3] OCTUBER 2001

RUN DATE  22-MOV-41
PACE

PAYRENT/ TRADE DATE SETTLE DATE

EFFECTIVE  BASE VALLE OF BASE VALUE OF CURRENTY
—DATE AMOUNT BECEIVER Bagk COST
24-DEC-44 62 95 62 95

28-DEC-84 57 23 57 2%

1&=-NOV=0¢ €58 yi- §53.91-

15-JAN-01 215.47 115 47

01-MAY-~0] 542 50 542 50

¢9-FEB-01 480 B0 480 00

L&-FEB-01 %9 75 %y 5

26-APR=01 2,600.00 2,600 08

26-JAN-01 75 oo 975 00

B2~JAN-01 7,109 63 7,189 i3

Mas201

CURRENCY

n
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MELLON STATEMENT #3
PART IV

RUN DATE 22-NOV-§1
PAGE

INTEREST EARNED 28
cLY caoioge FOR THE PERIOD ¢1 NOVEMBER 2090 THRDUGH 31 OCTOBER 2051 M25201
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS
PAYRENT/ TRADE DATE SETTLE DaTE
TRAN EFFECTIVE  BASE VALLE OF BASE VALUE OF CURRENCY CURRENCY
LODE TRANSACTION DESCRIFFION —RATE BAST COSY SAINILOSS
FEDERAL FARM CR DX CONS SYSTEM
MAT 92/22/2001 IT  INTEREST RECEIVED 22-FEB-01 1,849 32 1,849 32
PAYHENT PERIOD 23-FEB-8¢ TO 21-FEB-01
FEDERAL FARM CR BX CONS SYSTEM
MAT €2/23/2001 IT  INTEREST RECEIVED 23-FEB-91 5,854.17 3,454 17
PAYMENT PERIOD 03-MAR-0¢ TO 22-FEB-0)
FEDERAL MOME LN BX COMS DISC
MAT 01/12/200] IT  INTEREST RECEIVED 12-JAN-01 26,921 M 26,921 90
PAYMENT PERIOD 19-JAN-04 TO 11-JAN-01
FEDERAL HOME LN BX COMS DISC M '
maT 17132001 IT  INTEREST RECEIVED 13-J11-91 1,062.45 1,062 65
PAYMENT PERICD 11-JAN-01 TO 12-JUL-01
FEDERAL HOME LN WTO (RB) DISC
MAT 04724701 IT  INTEREST RECEIVED 26-APR-31 25,156.40 25,156 &
PAYMENT PERIOD 26-APR-00 TO 28-APR-0)
FEDERAL HOME LN NTU CORP Dlsc
MAT §4/1272001 IT  INTEREST RECEIVED 12-JUN-81 5 37 45 37
PAYMENT PERIOD 12-JUN-84 TO 11-JUK-01
FEDERAL HOME LN TG CORP DEBS
5 250X 01/15/290& DD 01/1&/01 is INTEREST SOLD 21-JUn-081 1.478 75 1,478 7§
PAYMENT PERIOD 16-JAN-01 TO 21-JUN-01
15 INTEREST sOLD 26-JWN-01 2,020.56 2,026 56
PAYMENT PERICD 16-JAN-01 TO 28-JUN-01
IS INTEREST SOLD 10-JUL-01 %0 71 40 71
PAYMENT PERIOD lé-JAN-01 TO 15-JUL-01
RUN DATE 22-NGQV-i1
INTEREST EARNED PAGE 24
ELY GOola00 FOR THE PERIOD 01 NOVEPBER 2600 THROUGH 31 OCTORER 2801 n2sz01
THE CLAY FOUNDATION
COMSOL IDATED PORTFOLIOS
PAYPENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE  BASE VALLE OF BASE VALLE OF CLRRENCY CARRENCY
—SECURITY DESCRIFPTION  CODE JRANSACTIPN DESCRIPTION —DATE ~~ AMOUMT RECCIVED BASE _CUST EAIN/LOSS
IT  INTEREST RECEIVED 16-Jut-al 7,309.17 7,309 17
PAYMENT PERIOD 16-JAN-01 TO 14-JUL-41
FEDERAL HONE LN NTG CORP DEB
5 2503 02/15/2004 DD 02/15/01 IS  INTEREST SOULD 11-MAY-01 456 25 §56.25
PAYMENT PERIOD 15-FEB-01 TO 14-mAY-01
I8 INTEREST BOUGHT 11-JuL-01 1,071 a9 1,071 as-
PAYMENT PERIOD 1S-FEB-01 TO 11-JuL-0}
1T INTEREST RECEIVED 15-AUG=01 1,312.59 1,512 58
PAYMENT PERIOD 15-FEB-U1 TO 14-AUG-0]
FEDERAL HOME LN MTG CORP DERS
5 090X 05/15/2004 DD 05/15/81 IS  INTEREST SOLD 11-An.-01 395 a3 395 63
PAYMENT PERIOD 15-MAY-01 TO 11-Jn-o]
FEDERAL HOME LN WTG CORP DEBS
5 500% 07/15/2006 DD 12716701 IS INTEREST SOLD 27-30-01 595 23 £15 83
PAYMEMT PERIOD 16-JUL-01 TO 31-JUL-01
18 INTEREST BOUGHT 10-AUG-01 1,462 oa- 1,462.08-
PAYMENT PERIOD 16-JUL-01 TO 13-AUG-81
1B INTEREST SOUGHT 14-AUG=01 88 ¢1- s 6l1-
PAYMENT PERIOD 14-JUL-81 TO 14-AUG-01
IS  INTEREST 50LD 17-AUG-01 1,390 28 1,390 28
PAYMENT PERI1CD 1é=-JUL-01 TD 20-AUG=01
I3 INTEREST BOUGHT 07-SEP-81 2,546 78- 2,566 78-
PAYMENT PERICD 14-JUL-01 TO 11-SEP-01
INTEREST SOLD 18-SEP-01 3,215 9 3,215 29

IS
PAYMENT PERIOD 1é-JUL-01 TO 24-SEP-#1



@) Welion Trust™

CLAY FOUNDATION, INC.

5§5-0670193
Baoston Safe Depomit and Trust Company
MELLON STATEMENT #3
RUN DATE 22-WOV-01
1 PAGE 25
CLY GRolean FOR THE PERIOD 0l WOVEMBER 2000 THROUGH 31 OCTOBER 2001 MzE5201
THE CLAY FOUMDATION
CONSOLIDATED PCRTFOLIOS
PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALUE OF CURRENCY CURRENCY
PYIDN GODE TRANWGACTION DESCRIPTION _DATE BASE COST SAIN/LOSS
1B INTEREST BOUGHT 21-SEP-01 5,830 40~ 5,830 00—
PAYMENT PERIOD 16-JUL-81 TO 27-SEP-91
15 INTEREST 5SQLD 91-0CT-91 2,¥7%9 17 2,979 17
PAYMENT PERIOD 14-JUL-0]1 TO 03-0CT-01
FHLMC R| NT
5 500% 09/15/2011 DD 99/25/81 IS INTEREST SOLD 02-0CT~-81 110 o0 110 o0
PAYMENT PER1OD 25-SEP-01 TC 02-0CT-81
1B INTEREST BOUGHT 0y-0CT=-01 233 15- 233 75-
PAYMENT FER1DD 25-SEP-41 TO 11-0CT~-01
IS INTEREST S0LD 30-0CT-01 £%5 00 435 oo
PAYMENT PERIOD 25-SEF-01 TO 30-0CT-81
FEDERAL MATL WTO ASSH DISCOUNT
MAT 05/16/2001 IT  IWTEREST RECEIVED 16-MAY-01 2,040 00 2,040 00
PAYMENT PERIOD 15-MAR-0]1 TO 135-MAY-01
FEDERAL MWATL MTG ASSMN DERS
7 250% ©}/15/20610 DD 1/16/2000 I8  INTEREST BOUGHT 25-0CT-00 2,557 64— 2,557 64~
PAYMENT PERIOD 15-JUL~00 TO 21-NOV-00
B INTEREST BOUGHT 25~0CT-00 3,324 13- 3,324.93-
PAYMENT PERIOD 15-JUL-00 TO 2Z1-NOV-B0
15 INTEREST SOLD 04-DEC-00 3,526 31 3,524 31
PAYMENT PER]OD 15-JUL-98 TO 04-DEC-00
In INTEREST BOUGHT 20-DEC-00 3,242 36- 3,242 36-
PAYMENT PERIOD 15-JUL-00 TO 25-TEC-48¢ -
IT INTEREST RECEIVED i6-JaN-01 7,631 25 7,651 25
PAYMENT PERIOD 15-JUL~-00 TO la-JaN-01
RUN DATE 22-NOV-01
INTEREST EARNED PAGE 2%
cLY Goplaog FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTOBER 2081 M25201
THE CLAY FOLMDATIOM
CONSOL IDATED PORTFOLIOS
PAYMENT / TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALUE OF CURRENTY CURRENCY
~—SECURITY DESCRIPTION __ CODE TRANSACTION DESCRIPTION _RATE__ . RASE LUST BAIN/LOSS
IS  INTEREST SOLD 20-JuN-0] 2,255 54 2,255 56
PAYMENT PERIOD 15-JAN-01 TO 24-JUN-81
IT INTEREST RECEIVED Is-JuL-al 4,893 15 4,893 75
PAYMENT PERIOD 15-JAN-01 TO 14-JUL-81
15 INTEREST S0LD 26-JUL-41 328 25 326 25
PAYMENT PERIOD 15-JUL-R1 TO 26-JUL-01
FEDERAL MATL MTO ASSN DEBRS
& §25X 11/15/2010 DD 11/03/090 I INTEREST BOUGHT 22-FEB-81 1,363 65~ 1,363 65-
PAYMENT PERIOD |5~NOV-00 TO 26-FEB~0]
IT INTEREST RECEIVED 15-MAY-01 2,29 #7 2,296 &7
PAYNENT PERIOD 15-KOV-00 TO L1&-MAY-01
15 INTEREST SOLD 20-JUN~101 478 &7 478 47
PAYMENT PERIOD 15-MAY-01 TO 24-JUN-01
FEDERAL MATL MTG ASSW DEBS
& 000Xx 12/15/2005 DD lzs08/00 I8 INTEREST BOUGHT 09-FEB-~01 660 00~ 460 00-
PAYMEMT PER1OD 15-DEC-00 TO 13-FEB-41
1B INTEREST BOUGHT 22-FEB-0) 855 a3~ 855 A3-
PAYHENT PERIGOD 15-DEC-68 TO 26-FEB-01
I INTEREST BOUGHT l4-MAR-C1 2.188 X7- 2,188 37-
PAYMENT PERIQD 15-DEC-00 TO 18-MAR-01
IT INTEREST RECEIVED 15=-JIN=-491 7,967 59 7,947 50
PAYMENT PERIOD [S-DEC-0¢ TO 14-JUN-01
INTEREST SOLD 21-JuM-01 297 54 237 50

18
PAYMENT PERIOD 15-JUN-01 TO 2i-Juk-0}



@ Mellon Trust™

Boston Safe Depont and Trust Company

CLAY FOUNDATION, INC.
55-0670193
MELLON STATEMENT #3

RUN DATE 22-NDV-01
1 PAGE 27
CLY Geolood FOR THE PERIDD 01 MGVEMAER 2000 THROUGH 31 OCTORER 2001 M25201
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIDS
PAYMENT / TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF DBASE VALUE OF CURRENCY CURREMCY
LOPE TRANSACTION DESCRIFTION —PATE BASE COST BAIN/LQSS
FNMA GTD REMIC P/T 1999-1% TD
& 500X 04/25/2013% IT INTEREST RECEIVED 27-Nov-a0 218 &7 216 &7
PAYMENT PERIOD 01-0CT-00 TO 31-GCT-00
1T INTEREST RECEIVED 26-DEC-04 214 &7 214 &7
PAYNENT PERIOD 01-NOV-90 TG 30-NOV-00
IT INTEREST RECEIVED 25-JAN-11 216 &7 214 &7
PAYMENT PERIOD #1-DEC-¢0 TO 31-DEC-00
i% INTEREST S0LD 09-FEB-0! *3 a7 93 a7
PAYMEMT PERIOD 01-FEB-01 TO 15-FEB-01
IT  INTEREST RECEIVED 26-FEB-01 216 &7 214 &7
PAYMENT PERIOD 01-JAN-81 TD 31-JAN-¢]
FhMA POOL #0535996
7 560x 05/81/2081 DD 05/91/01 IA INTEREST BOUGHT lé-MAY-01 2,975 42- 2,975 42-
PAYMENT PERIOD 01-MAY-01 TO 17-MAY-01
IT INTEREST RECEIVED 25-JuN-31 5,25¢ o0 5,250 40
PAYMENT PERIOD 01-MAY-01 TO 31-MAY-01
IT IWNTEREST RECEIVED 25-Jn-01 G, %60 30 4,960 30
PAYMENT PERIOD 01-JUN-01 TO 30-JUN-01
iT INTEREST RECEIVED 27-AUG-01 4,731 37 £,731 37
PAYMENT PERIOD @1-JUL-91 TO 31-JUL-01
1T INTEREST RECEIVED 25-3EP-01 4,517 93 4,517 03
PAYMENT PERIOD 01-AUG-01 TO 31-AUG-01
IT INTEREST RECEIVED 25-0CT-401 4,280.85 4,280 85
PAYMENT PERIOD 01-SEP-01 TO 30-SEP-¢1
RUN DATE 22-NOv-01
INTEREST EARNED PAGE 28
CLY GoaLaon FOR THE PERIOD 01 WOVEMBER 2800 THRQUGH 31 OCTORER 2001 M25201
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIDS
PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALUE OF CURRENCY CLRRENLCY
~SECURITY DESCRIPTIONW ______ CODE TRANSACTION DESCRIPTION —DATE BASE COST SAIN/LOSS
15 INTEREST sOLD 26-0CT-01 4,070 3% 4,070 3&
PAYMENT PERIOD 01-OCT-61 TO 30-0CT-01
FEDERATED DEPT STORES SR NT
8 125X 10/15/2002 DD 10/04/95 IT INTEREST RECEIVED 14-APR-91 1,828 13 1,828 13
PAYMENT FERIOD 15-0CT-4¢ TO 14-APR-01
IT INTEREST RECEIVED 15-0CT-#1 1,828 18 1,828 13
PAYMENT PERIUD 15-APR-91 TO 14-0CT-01
FEIERATED DEPT STORES SR NT
8 500X 06/01/2010 DD 06/06/00 IT INTEREST RECEIVED 01-DEC-80 2,065 97 2,065 97
PAYMENT PERIOD ¢4-JUN-04 TO 3I0-KROV-00
15 INTEREST SOLD 22-MAR-01 1,095 56 1,095 56
PAYMENT PERIOD 01-DEC-00 TO 26-MAR-0C1
IT INTEREST RECEIVED 91-JuN-01 425 &0 425 00
PAYMENT PERIOD 01-DEC-088 TO 51-MAY-0l
FINDOVA CAP CORF NTS
¥ 125X 05/17/2004 DD 05/14/97 IT  IMTEREST RECEIVED 15-NOV=-00 2,137 50 2,137 50
PAYMENT PERIGD 15-MAY-00 7O 14-NOV-C0
15 INTEREST SOLD 11-DEc-00 344.38 344 38
PAYMENT PERIOD 15-MOV-ue TO 13-DEC-00
FIRST UNIOM-LEHMAN BROS C1 A-1
7 159X 06/18/2029 DD 05/01/97 IT INTEREST RECEIVED 20-MOV-00 el &1 101 61
PAYNENT PERIOD 01-OCT-90¢ TO 31-0CT-00
INTEREST RECEIVED 18-DEC-00 108 190 108 10

1T
PAYMENT PERIOD Q1-NOV-40 TQ 33-NOV-30



@) Mellon Trust™

Boston Sale Depasit and Trust Company

CLAY FOUNDATION, INC.

55-0670193
MELLON STATEMENT #3

RUN DATE 22-NOV-01
TP ARTAND PAGE 24
CLY 6081000 FOR THE PERIOD 61 KOVEMBER 2000 THROUGH 3] OCTOBER 2001 M25201
THE CLAY FOUMDATION
CONSOL IDATED PORTFOLIDS
PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE  BASE VALUE OF BASE VALUE OF CURRENCY CURRENCY
LORE THAMSACTION DESCRIPTION __DATE _  AMOUNT RECEJIVED GAIN/LOSS
IT  INTEREST RECEIVED 18- JAN-01 9% 12 % 12
PAYMENT PERIOD $1-DEC-¢0 TO 31-DEC-00
IT  INTEREST RECEIVED 20-FEB-91 113 34 113 36
PAYMENT PERIOD (1-JAN-01 TO 31-JAN-91
IT  INTEREST RECEIVED 19-mAR-01 113 20 113 20
PAYMENT PERIOD 01-FEB-01 TO 28-FER-0l
IT  INTEREST RECEIVED 18-aPR-01 85 84 88 84
PAYMENT PERIOD #1-MAR-01 TO SI-MAR-01
IT  INTEREST RECEIVED 18-MaY-01 87 62 87 &2
PAYMEWT PERIOD §1-APR-01 TO 30-APR-0i
IS  INTEREST SOLD 26-MAY-01 84 18 84 18
PAYMENT PERIOD G1-MAY-01 TO 29-MAY-01
I8 INTEREST BOUGHT 24-NAY=01 86 18- 86 18-
PAYMENT PERIOD #1-MAY-01 TQ 29-MAY-01
IS  INTEREST SOLD 26-MAY=01 86 18 86 18
PAYMENT PERIOD #1-MAY-0l TO 29-MAY-0l
FORD MTR CO BDS
7 700% 05/15/2097 DD 05/13/97 T  INTEREST RECE{VED 15-Kov-08 1,560 o¢ 1,565 oa
PAYMENT PERIOD 1S-MAY-00 10 14-NOV-00
IS INTEREST SOLD 26-FEB-01 104 89 05 89
PAYMENT FERIOD 1S-NOV-00 TO 28-FEB-01
FORD MTR €O DEL BD
& 375T 02/01/202% DD 02/09/99 IT  INTEREST RECEIVED t1-FEB-01 €27 50 657 50
PAYMENT PERIOD 81-AUG-00 TO 31-JAN-01
RUN DATE: 22-NIV-(1
INTEREST EARNED PAGE 30
CLY GO91008 FOR THE PERIOD 01 NOVEMBER 2600 THROUGH 31 GGTRBER 2001 M25201
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS
PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE  BASE VALUE OF BASE VALUE OF CURRENTY CURRENCY
—SECURITY DESCRIPTION  CODE TRANSACTION DESCRIPTION ~RATE [+] BASE COST
IS  INTEREST SOLD 26-FEB-81 186 25 196 25
PAVMENT PERIOD §l-FEB-G1 TO 28-FEB-01
FORD MTR CO DEL GLOBAL
? 450% 07/16/2051 DD 07/16/9% 1B  INTEREST DOUGHT 22-0CT-01 409 75- 4% 75-
PAYMENT PERIOD 16-JUL-91 TO 26-0CT-01
FORD MTR CR €O DISC
12/12/2000 IT  INTEREST RECEIVED 12-DEC-00 450 &9 450 69
PAYMENT PERIOD 19-MOV-09 TO 11-LEC-00
FORD WA CR ©O DISC
9171272001 IT  INTEREST RECEIVED 12-JAN-01 1,378 44 1,573 oo
PAYMENT PERIOD 15-NOV-00 TO 11-JAH-41
FGRD MTR CR CO DISC
0371672061 IT  INTEREST RECEIVED 16-mAR-01 874 &8 879 &0
PAYMENT PERIOD 01-FEB-01 TO 15-MAR-91
FORD MTR CR CO GBL LAMDMARK
7 475X 04/15/2010 DD 06714700 IT  INTEREST RECEIVED 15-DEC-00 791 as 791 88
PAYPENT PERIDD 15-JUN-00 TD 14-DEC-88
IS  INTEREST sOLD 26-FEB-01 312 50 332 50
PAYMENT PERIOD |5-DEC-04 TO 28-FER-01
GE CAP MTG SVCS 96-5 CL A4
¢ 500X 02/25/2024 IT  INTEREST RECEIVED 27-NOV-00 0 53 o 53
PAYMENT PERIOD 91-0CT-80 TO 31-0CT-00
CE CAP TG SVES 94-11 CL A-1
& 500X 03/25/3024 IT  INTEREST RECEIVED 27-NOV-00 328 328
PAYMENT PERIOD 31-0CT-00 TO 31-0CT-06



@ Mellon Trust™

Boston Safe Depont and Trust Company

CLAY FOUNDATION, INC.
55-0670193
MELLON STATEMENT #3

wreE A REY

RUN DATE 22-NDV-6)

I PAGE 31
CLY Gooleod FOR THE PERICD 91 MOVEMBER 2080 THROUGH 31 OCTORER 280l M25201
THE CLAY FOUNDATION
COMSOLIDATED PORTFOLIOS
PAYMENT / TRADE DATE SETTLE DATE
TRAN EFFECTINE BASE VALUE OF BASE VALUE OF CURREMNCY CURRENCY
T CODE TRANSACTION DESCRIPTION —RATE QAIN/LOSS
IT INTEREST RECEIVED 26-DEC-0# 2 57 2 57
PAYMENT PERIGD 05-MNOV-00 TO 38-MNOV-0D
IT  INTEREST RECEIVED 25-JAN-01 19 IR ) |
PAVMENT PERIOD Q1-DEC-~-00 TO 31-DEC-0%
IT INTEREST RECEIVED 26-FEB-01 1 2% 1 2%
PAYMENT PERIOD 01-JAN-01 TO 51-JAN-01
1T INTEREST RECEIVED 24-MAR-01 ¢ 71 171
PAYMENT PERIOD 0]1-FEB-0] TO 28-FEB-0}
7 INTEREST RECEIVED 25-APR-01 016 ¢l
PAYMENT PERIOD 01-MAR-01 TO 3]~-MAR~-0]
GMAC COWL MTG SEC 97-C2 CL A-3
& 564X D&/15/2027 DD 12/01/97 iT INTEREST RECEIVED 15-NOV-00 300 94 300 %
PAYMENT PERIOD 01-OCT-00 TO 31-QCT-00
IT INTEREST RECEIVED 15~-DEC-00 300 14 300 94
PAYMENT PERIOD 01-NOV-00 TO 30-MDV-00
IT INTEREST RECEIVED ie=JAN-01 300 %4 300 %4
PAYMENT PERIDD 01-DEC-0% TO 31-DEC-00
IT  IMTEREST RECEIVED 15-FEB-01 300 %4 300 %
PAYMENT PERIQD 01-JAN-01 TO 31-JAN-01
IS INTEREST SOLD 22-FEB-01 260 85 260 85
PAYMENT PERIOD ol-FEB-01 TO 24-FEB-01
GHMA POOL 0780649
% S48z 11/15/72021 DD 01/01/9% IT INTEREST RECEIVED 16-Kgv-00 93 12 12
PAYMENT PERIOD 01-0CT-0¢ TO 31-0CT-00
RUN DATE 22-MOV-01
INTEREST EARNED PAGE 32
CLY 0801000 FOR THE PERICD 01 WOVEMBER 2000 THROUGH 31 OCTOBER 2001 M25201
THE CLAY FOUNDATION
CONSOL IDATED PORTFOLICS
PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALUE OF CURRENCY CURRENCY
—SECURITY DESCRIPTION  CODE TRANSACTION DESCRIPTION —DRATE RASE COST GAIN/LOSS
1T INTEREST RECEIVED 18-DEC-00 115 1 75
PAYMENT PERLIOD 01-NOV-00 TO 30-NOV-04
iT INTEREST RECEIVED 1é-JAN-01 0 4 0 4
PAYMENT PERICD #1-DEC-00 TO 31-DEC-00
IT INTEREST RECEIVED 16-FEB-01 29 08 oy 0a
PAYMENT PERIDD 01-JAN-01 TO 31-JAN-81
IT  INTEREST RECEIVED 16-MAR-01 87 35 a7 35
PAYMENT PERIOD 01-FEB-01 TO 28-FEB-0]
IT  INTEREST RECEIVED 1§-APR-01 46 16 4% e
PAYMENT PERIOD 01-MAR-41 TC 31-MAR-0]
IT  INTEREST RECEIVED 24~MAY-0] a5 Bé 83 84
PAYMENT PERIOD 01-APR-01 TO S0-APR-01
IT INTEREST RECEIVED 18~-JUN-01% a1 %4 8l 4
PAYMENT PERIOD 01-MaY-01 TO S1-may-01
IT  INTEREST RECEIVED 18-JuL-o0l 80 23 as 23
PAYMENT PERIOD 01-JUN-01 TG 30-JUN-01
1T INTEREST RECEIVED ls-ALD-01 77 8 77 8é
PAYMENT PERIOD ol-JuL-01 TO 3l-Jui-9]
1S  INTEREST SOLD 1&-5SEP-0) 56.23 56 23
PAYMENT PER1OD #1-SEP-01 TD 23-SEP-01
IT  INTEREST RECEIVED 17-5EP-01 75 &4 75 ok
PAYMENT PERICD 01-AUG-01 TO 31-AUG-#1
(= o h] POOL R0700118
9 500X 08/15/2021 DD 94/01/%5 IT INTEREST RETEIVED lé-NOV-00 237 &0 237 &¢

PAYMENT

PERIQD 91-0CT-08 TO 31-0CT-08



@ Mellon Trust™

CLAY FOUNDATION, INC.

55-0670193
Boston Safe Depont and Trust Company
MELLON STATEMENT #3
RUN DATE 22-NOV-0)
wrRAREAW PAGE 35
CLY GOOolode FOR THE PERIOD 0l NOVEMBER 2800 THROUGH 31 OCTOBER 2001 M25201
THE CLAY FOUNDATION
CONSOL IDATED PORTFOL1OS
PAYMENT / TRAPE DATE SETTLE DATE
TRAN EFFECTIVE  BASE VALUE OF BASE VALUE OF CURRENCY CURRENCY
P CODE TRANSACTION DESCRIPTION —DATE
1T INTEREST RECEIVED l8-pDEC~-80 233 45 233 45
PAYMENT PERIOD 01-MOV-00 TO J¢-NOV-00
IT INTEREST RECEIVED 16-JAM-01 229 51 229 51
PAYMENT PER1OD 01-DEC-40 TOD 31-DEC-00
1T INTEREST RECEIVED 16-FEB-01} 226 52 226 52
PAYMENT PERIOD 61-JAN-01 TO 31-JAN-9]
iT INTEREST RECEIVED lé-MAR-01 223 21 223 21
PAYMENT PERIQOD 01-FEB-01 TO 28-FEB-71
1T INTEREST RECEIVEDR 16=-APR-01 2186 %7 218 17
PAYMENT PERIOD Q1-MAR-01 TO 31-MAR-01
IT INTEREST RECEIVED 16-MAY =01 213 54 213 54
PAYMENT PERIOD 81-APR-01 TO 39-APR-01
IT INTEREST RECEIVED 18~-JUM=-0] 208 45 208 45
PAYMENT PERIOD 01-MAY-01 TO 31-MAY-01
1T INTEREST RECE1VED 1s-JuL-01 200 43 200 48
PAYMENT PERIOD 0l-JUN-01 TO 3¢-JUN-G1
IT INTEREST RECEIVED 16-AUG-01 196 &7 194 47
PAYMENT PERIOD p1-JUL-0] TD 3]-JUL~8)
13 INTEREST sSOLD L4-SEP~-01 141 2% 141 28
PAYMENT PERIOD 21-SEP-01 TQ 23-SEP-81
1T INTEREST RECEIVED 17-SEP-0l 109% %% 8%
PAYMEWT PERLOD 81-AUG-01 TG 31l-AUG-81
GHMA POOL 90780772
8 000x 12/15/2017 DD 04/01/98 1T  INTEREST RECEIVED 16-NOV-00 §25 00 425 0d
PAYMENT PERIOD 01-0CT-00 TO 31-0CT-00
RUN DATE 22-MOV-8]
INTEREST EARNED 34
CLY GO01000 FOR THE PERIGD 01 WOVEMBER 2000 THROUGH 31 OCTOBER 2001 M25201
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS
PAYMENT / TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALUE OF CURRENCY CURRENCY
~-SECURITY DESCRIPTION _ _ CODE TRANSACTION DESCRIPTION —DRATE __  AMOUNT RECEIVED SAIN/LOSS
IT INTEREST RECEIVED 18-DEC-08 16 71 &16 91
PAYMENT PERICD 01-NOV-00 TO 30-NOV-00D
IT  INTEREST RECEIVED 1é-JAN-81 428 4z 410 42
PAVMENT PERIOD 01-DEC-00 TO 31-DEC-00
17 INTEREST RECEIVED 16-FEB-01] 601 75 bol 75
PAYMENT PERIOD 01-JAN-01 TO 31-JAN-Q1
IT INTEREST RECEIVED 16-MAR=-01 530 99 5%0.9%%
PAYMENT PERIOD 0]-FEB-01 TO 2a-FeEBR-081
IT INTEREST RECEIVED 16-APR=0] 580 3¢ 580 50
PAYMENT PERIOD 01-MAR-01 TO 31-MAR-0}
1T INTEREST RECEIVED 18-HAY-01 572 &) 572 81
PAYMENT PER10D 01-APR-01 TO 30-APR-01
IT INTEREST RECEIVED 18-Jt-01 S0 88 560 88
PAYMENT PERIOD 0l-MAY-01 TD 31-MAY-@Bl
IT INTEREST RECEIVED 18-JuL -0l 548 &5 568 &5
PAVMENT PERIOD 0l-JUN-81 TO 30-JUN-01
ir INTEREST RECEIVED 16-AUG-01 534 3% 5354 3§
PAYMENT PERIOD 0i-JUL-01 TO 31-JuL-o1
T INTEREST RECEIVED 17-5EP-41 523 15 523 75
PAYMENT PERICD 01-AUG-01 TO 31-AUG-0]
IT INTEREST RECEIVED 16-0CT~-01 508 &8 538 &8
PAYMENT PERIOD 01-SEP-01 TO 30-SEP-0l
18 INTEREST SOLD 24-0CT =21 564 13 s 13
PAYMENT PERIOD 81-0CT-01 TO 28-OCT-0}
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Bostor Safe Deponit and Trust Company

CLY GDO1400
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS

GS MTO SECS CORP 1] 98-Gl Al
4 312X 94/13/2031 DD 05/01/%8 IT

PAYMENT PERIOD 0l-0OCT-00 TO 31-0CT-08

PAYMENT PERIOD 0)l-ROV-00
PAYMENT PERIOD o0l-BEC-o00
PAYMENT PERIOD 01~-JAN-D1

PAYMENT PERICD o1-FEB-01

GEMERAL ELET CAP DISC
04/14/2001
PAYHENT PERIOD 1B8-SEP-00

GEMERAL ELEC CAP DISC
95/14/2001
PAYMENT PERIOD 1l4-MAR-01

GENERAL ELEC CAP DISC
06/15/2001
PAYMENT PERICD 0l-APR-01

GEMERAL ELEC CAP D1SC
0771472041
PAYMENT PFERIOD 31-MAY-01

GENERAL EL CAP SV DISC
0271272001
PAYMENT PERIGD 08-JAN-0]1

TO

To

To

To

TO

™

To

TO

T0

CLAY FOUNDATION, INC.

§5-0670193
MELLON STATEMENT #3
[
FOR THE PERIOD 01 NOVEMBER 20600 THROUGH 31 OCTOBER 2001
PAYMENT/ TRADE DATE SETTLE DATE
TRAM EFFECTIVE  PASE VALUE OF BASE VALUE OF
SODC TRANSACTION DESCRIPTION —DATE
INTEREST RECEIVED L4-MDV-80 223 19 223 1%
1T  INTEREST RECEIVED 13-DEC-00 220 a5 220 8%
30-NOV-0¢
IT  INTEREST RECEIVED 16-JAN-01 218 23 218 23
31-DEC-00
IT  INTEREST RECEIVED 13-FEB-81 215 8§ 215 85
31 -JaN-01
15 INTEREST sSOLD 22-FEB-01 185 10 185 1o
26-FER-01
IT INTEREST RECEIVED 16-APR-91 aas 42 ass 42
15-APR-01
1T  INTEREST RECEIVED 14-MAY-01 927 it 27 0
153=-MAY=-0]
1T INTEREST RECEIVED 13-JWd-01 1,132 90 1,138 %0
12-JuN-01
IT  INTEREST RECEIVED 16-JUL-0l 1,169 38 1,16y 35
15-JUL-01
1T INTEREST RECELIVED 12-FEB-01 1,443 48 1,443 98
11-FEB-01

RUN DATE 22-wov-01
PAGE 35

CURRENCY
BASE COST

H25201

CURRENCY
QAIN/LOSS

LY
]
'
i

CLY Oorlo00
THE CLAY FOUNDATIOM
CONSOLIDATED PORTFOLIOS

TRAN
—SECURITY DESCRIPTION..  GODE TRANSACTION DESCRIPTION

GaC DISC
11/22/2000

1T
PAYMENT PERIGD 24-0CT-00 TO 21-NOV-0O

OMAC DISC
0zre9/2001

1T
PAYMENT PERIOD 17-JAN-01 TU 08-FEB-01

MTRS ACCEP CORP NT

GENER
500X 07/15/2005 DD Q7714700 15

7
PAYMENT PERIOD 15-JuL-914
GLOBAL CROSSING SR NT

9 125X 11/15/2004 DD 05/15/00 IT

INTEREST EARNED
FOR THE PERIOD 0] WOVEMBER 2008 THROUGH 31 OCTDBRER 2001

INTEREST

INTEREST

INTEREST

TO 13-DEC-00

INTEREST

PAYMENT PERIOD 15-MAY-00 TO ]4-MOV-00

15 INTEREST

PAYMENT PERIDD 15-NOV-00 TO 1e-APR-41

GOLDMAN SACHS GROUP INC SER

B
7 800X 01/28/2010 DD 0L/28/00 1]

INTEREST

PAYMENT PERIOD 28-JAN-0] TD l4-MAY-4l

1T
PAYMENT PERIDD 28-JAN-81 TO 27-JUL-81

GOODVEAR TIRE & RUBR CO NT

&4 500x D3/15/2007 DD 03/17700 15

INTEREST

INTEREST

PAYMENT PERIOD 15-SEP-08 TO 05-FEB-01

I
PAYMENT PERIOD 15-SEP-00 TO 88-FED-01

15
PAYMENT PERIOD 15-SEP-80 TO 1%-FEB-0L

INTEREST

INTEREST

RECEIVED

RECEIVED

SoLD

RECE IVED

SOoLD

BOUGHT

RECEIVED

30LD

SOLD

s0LD

PAYMENT /

EFFECTIVE
DA

22-HOV-98

09-FEB-01

11-DEC~08

15-NOV-010

0h-APR-01

0F-MAY-0]

30=JUL-0]

01-FEB-01

06-FEB-0L

14-FEB~0}

TRADE DATE
BASE VALUE OF

1,722 o0

954 72

781 25

370 07

927 33-

1,540 00

4i5 a3

340 oo

548 %

SETTLE DATE
BASE VALUE OF

1,222 &0

54 72

81 25

370 07

$27 33~

1,540 o¢

e85 23

340 09

348 Y

RUN DATE 22-NOV-01
Al

CURRENCY
RASE COST

PAGE 3
M25201

CURRENCY
BAIN/LOSS



@ Mellon Trust™

GNMA GTD REMIC 1995-4 CQ

CLAY FOUNDATION, INC.

Boston Safe Deponit and Trust Company §5-0670193
MELLON STATEMENT #3
1 m
CLY Gootoon FOR THE PERICD 01 m"m 2000 THROUGH 31 OCTOBER 2001
THE CLAY FOUMDATION
CONSOLIDATED PORTFOLIOS
PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALUE Of
CODE TRANSACTION DESCRIPTION —DATE LS

RUN DATE 22-KOV-11

CLRRENCY

PAGE 37
mas5201

CURRENCY
GAIN/LOSS

8 0B0Z 06/20/2025 IT INTEREST RECEIVED 21-NOovV-08 138 24 138 2%
PAYMENT PERIOD 01-0CT-4¢ TO 31-0OCT-00
15 INTEREST sSOLD 18-DEC-00 a3 73 8% 73
PAYMENT FERIOD 01-DEC-00 TO 1%-DEC-04
IT INTEREST RECEIVED 20-DEC-00 134 11 134 91
PAYMENT PERICD 01-WOV-00 TO 30-NOV-00
GNMA GTD REMIC 192%-2%9 CL PB
7 250X 07/16/2028 IT  INTEREST RECEIVED I&-NOV-00 332.29 z2
PAYMENT PERIOD Ol-OCT 0 TO 31-0CT-00
IT  INTEREST RECEIVED 18-DEC-08 33z 332.2%
FAYMENT PERIOD 01-NOV-00 TD 30-NOV-09
IT INTEREST RECEIVED Lé-JAN-91 332 2% 3532.2%
PAYMENT PERIQD Q1-DEC-00 TO 31-DEC-088
IS INTEREST SOLD 09-FEB-01 143 1 143 Y&
PAYMENT PERIOD ¢1-FER-41 TQ 13-FEB-01
1T INTEREST RECEIVED 1&-FEB-0I 332.29 332 2%
PAYMENT PERIGD 01-JAN-01 TO 31-JAN-01
GREEN TREE FINL %8-4 A-7
& 470X 0&/01/2030 DD 05/28/98 1T INTEREST RECEIVED 01-NOV-0Q 171 75 171 75
PAYMENT PERIOD ¢1-0OCT-00 TO 31-QCT-040
IT INTEREST RECEIVED 01-DEC-9¢ 171 75 171 15
FAYMENT PERIQD 61-MOV-00 TO 30-WOV-00
IT INTEREST RECEIVED 02-JAN-0O1 171 75 171 75
FAYMENT PERIOD 01-DEC-00 TO 31-DEC-90
RAUN DATE 22-WOV-01
INTEREST EARMED PAGE -1 ]
CLY Goolgoe FOR THE PERIOD 01 NOVEMBER 2004 THROUGH 31 OCTORER 2001 M25201
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS
PAYMENT / TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALUE OF CURRENCY CURRENCY
—SECURITY DESCRIPTIOM __  _ ODE TRAMSACTION DESCAIPTION —PATE BASE COSY SAIN/LOSS
IT  INTEREST RECEIVED 01-FEB-01 171 75 171 75
PAYMENT PERIOD 91-JAN-01 TO S1-JAN-01
[
13 INTEREST 30LD 27 -FEB-491 573 5718
PAYHENT PERIOD 01-FEB-01 TO 01-MAR-01
IT  INTEREST RECEIVED 01 -MAR-01 171 75 171 25
PAYMENT PERIOD 0i-FER-01 TO 23-FEB-01
GREEN TREE %9-1 CL &-%
& 370X 07/01/2025 DD 02/11/9% IT  INTEREST RECEIVED 01-NOV-00 185 79 185 7
PAYMENT PERIOD 01-OCT-00 TO 31-OCT-00
IT INTEREST RECEIVED 01-DEC-00 185 7% 185 7%
PAYMENT PERIOD 01-NOV-00 7O 30-HoV-04
IT INTEREST RECEIVED 02-JAN-01 185 7% 185 7¢
PAYMENT PERIOD 01-DEC-§0 TO 31-DEC-00
IT INTEREST RECEIVED 0]1-FEB-01 185 79 is5 7%
PAYMENT PERIOD 01-JAN-01 TO 31-JAN-01
17T INTEREST RECEIVED 01-MAR-01 185 79 185 79
PAYMENT PERICD 01-FEB-01 TO 28-FEB-01
GREEN TREE LSE 97-1 CL A-3
6 170X 09/20/2005 DD 12/23/97 IT INTEREST RECETVED 20-NDV=-00 32 82 32 62
PAYMENT PERIOD 20-0CT-00 TD 19-NOV-00
BGREFM TREE REC EQUIP %44 AlC
§ 180X 04/15/2019 ID 03/31/98 IT INTEREST RECEIVED I15=NOV=-00 43 8% 43 B3
PAYMENT PERIDD 15-0CT-00 TO ]14-NOV-00
INTEREST RECEIVED 15~DEC-00 %1 53 61 53

IT
PAYMENT PERIOD 15-MOV-00 TQ 14-DEC-00@



—

@ Mellon Trust™

Boston Safe Deposit and Trust Company

CLAY FOUNDATION, INC.

55-0670193

MELLON STATEMENT #3

RUN DATE 22-NOV-01

1 PAGE 3"
CLY Goalede FOR THE PERICED 01 NOVEMBER 2000 THROUGH 3] DCTDBER 2001 masagl
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS
PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VaALUE oF BASE VALUE OF CURRENCY CURRENRCY
S £00E IRAMSACTION DESCRIPTION ~RATE BasE cosT BAINLOSS
IT INTEREST RECEIVED 16~JAN-01 5% 58 59 58
PAYMENT PERIOD 15-DEC-00 TO 14-JAN-01
1T  INTEREST RECEIVED 15-FEB-0] 57 75 57 75
PAYMENT PERIOD 1S-JAN-01 TO 14-FEB-01
15  INTEREST SOLD 06-MAR-01 42 77 42 77
PAYPENT PERIOD 15-FEB-41 TO 07-MAR-41
GREEMPOINT CR LLC 99-5 A-5
7 B20x 12/15/202% DD 11/01/9% IT  INTEREST RECEIVED 15-NOV- 00 423 58 423 54
PAYMENT PERIDD 01-OCT-00 TG 31-OCT-00
1T  INTEREST RECEIVED 15-DEC-00 423 58 423 58
PAYMENT PERICD 01-NOV-00 TO 30-NOV-00
IT  INTEREST RECEIVED 16~JAN-01 423 58 %23 58
PAYMENT PERIOD #1-DEC-00 TD B1-DEC-00
1T  INTEREST RECEIVED 15~-FEB-01 423 58 423 58
PAYMENT PER1OD #1-JAN-01 TO 31-JaM-01
IS INTEREST SOLD 26-FEB-01 14 12 14 12
PAYMENT PERIOD 0i-FER-0]1 TO 01l-MAR-01
1T  INTEREST RECEIVED 15-MAR=-01 423 58 425 58
PAYMENT PERIOD 01-FEB-01 TO 28-FEB~-O1
GREENPOINT MFD HSG %9-3 IA-7
7 270% 96/15/202% DD ©5/27/9% IT  INTEREST RECEIVED 15-NOV-010 424 08 424 08
PAYMENT PER1OD 01-0CT-00 To 31-0CT-00
IT INTEREST RECEIVED 15-DEC-00 426 08 424 93
PAYMENT PERIOD 01-NOV-00 TO 30-NOV-00
RUN DATE 22-NOV-01
INTEREST EARNED PAGE 50
CLY 0001000 FOR THE PERIOD 01 WOVEMBER 2000 THROUGH 51 OCTOBER 2001 K25261
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS
PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALUE OF CURRENCY CURRENCY
—SECURITY DESCRIPTION  CODE TRAWSACTION DESCRIPYION —DATE AMOUNT BRECEIVED BASE COSY
IT  INTEREST RECEIVED le-JAN-01 624 08 426 08
PAYMENT PERIOQD 01-DEC-80 TO 31-DEC-00
IT  INTEREST RECEIVED 15-FEB-01 424 08 424 03
PAYMENT PERIOD 01-JAN-D1 TO 31-JAN-D1
is INTEREST sSOLD *8-FEB-tl 14 14 14 1&
PAYMENT PERIOD 01-FEB-01 TO 01-MAR-01
17 INTEREST RECEIVED 15-mAR-01 426 08 424 o8
PAYMENT PERIOD 01-FEB-0] TO 28-FEB-01
HELLER FINL INC MTH TR 00242
5 T46X 02/26/72007 DD 02726799 IT  INTEREST RECEIVED 26-FEB-01 2,298 40 2,298 &0
PAYMENT PERIGD 24-AUG-90 TO 25-FEB-0]
HERTZ CORP NTS
? DOOX 25/01/2002 DD 05/09/%7 IT  INTEREST RECEIVED Q1-NOV-00 2,625 09 2,625 00
PAYMENT PERIGD 01-MAY-00 TO 51-0CT-00
IT  INTEREST RECEIVED 01-MAY-E1 2,425 00 2,625 o8
PAYMENT PERIOD 01-NOV-0C TGO 30-APR-01
HOUSEHOLD FINANCE CORP NTS
¢ S0ox 11/15/2008 DD 11/15/98 IB  INTEREST BOUGHT 25-JUL-01 473 %e- 673 %6-
PAYMENT PERIOD 15-MAY-01 TO 2%-JUL-01
IB  INTEREST BOUGHT 28=-5EP-01 622 92- 62z 92-
PAYMENT PERIOD 15-MAY-0) TO 02-0CT-01
HOUSEHOLD FIN CORP NT
7 200% 07/15/2004 DD 07/15/%9 in INTEREST BOUGHT 13-NOV-00 1,089 o0- 1,089 00~

PAYMENT PERIDD 15-JUL-00 TO 15-MOV-00Q



@) Melion Trust™

CLAY FOUNDATION, INC.

55-0670193
Boston Safe Depomt agd Trust Company MELLON STATEMENT #3
PART IV RUM DATE  2z-NOv-01
INTEREST EARMED PAGE L1
CLY Gooioon FOR THE PERIOD 0l NOVEMBER 2000 THROUGH 31 DCTORER 2001 MI520[
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLICS
PAYMENT /7 TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALLE CF BASE VALUE OF CLURRENCY CURRENCY
L LODE TRANSACTION DESCRIPTION ~DATE GAIN/LOSS
iT INTEREST RECEIVED li-JaM-0l 1,620 09 1,620 00
PAYMENT PERIOD 15-JUL-80 TD 14-JAN-G)
T INTEREST RECEIVED lé-JuL -0} 1,620 00 1,820.00
PAYMENT PERIOD 15-JAN-01 TO lé=-JuL~-0}
Is$ INTEREST sOLD 25-JuUL-91 135 00 135 a0
PAYVMENT PERIGD 15-JUL-91 TG 29-JuL-91
HOUSEHDLD FIH CORP NT
8 009X 05/0%/2005 DD 05/89/00 1T INTEREST RECEIVED 0%=NOV-~-00 2,200 00 2,204.00
PAYMENT PERIOD 09-MAY-00 TO GB-NOV-00
I3 INTEREST SOLD 13-MDV=-90 a5 5& a5 5¢
PAYNENT PERIOD 99-MOV-04 TO 15-NOV-00
IKGERSOLL RAND MEDIUM TERM NT3
4 130x 1lsi872027 0D 1lr18/97 IT INTEREST RECEIVEDR 15=-HOV-00 1,072 75 1,872.75
PAYMENT PERIOD 15-MAY-30 TO l&-NOV-#b
IT INTEREST RECEIVED 15-MAY-01 1,092 75 1,872 75
PAYMENT PERIOD 15-KOV-00 TO 14-May-o0l
INGERSOLL-RAND MEDIUM TERM NTS
& 015z ez2/15s20228 DD 12/01/47 15 INTEREST SOLD 0l-MAR-01 1,852.43 1,082,463
PAYMENT PERIOD 15-FEB-01 TO 23-FEB-OL
INGERSOLL RAND 5O SR NTS
6 255X 02/15/2001 DD 11/26/%7 IT  INTEREST RECEIVED 15-FEB-31 1,096 ¢3 1,0%4 &3
PAYMENT PERIOD [5-AUG-00 TU l4-FEB-O1
NTERMEDIA CotridS INC SR NTS
8 500X 0670172094 DD 05/27/98 IT  INTEREST RECEIVED 01-DEC-91 445 90 N1
PAYMENT PERIOD 91-JUN-00 TD 3Q-KOV-0¢
RUN DATE 22-MDV-01
INTEREST EARNED PAGE 42
CLY Godlpog FOR THE PERIOD 01 MOVEMBER 2000 THROUGH 31 OCTORER 2001 mz5201
THE CLAY FOUNDATION
CONSOLIBATED PORTFOLIOS
PAYMENT/ TRADE DATE SETTLE DATE
TRAM EFFECTIVE BASE VALUE OF BASE VALUE OF CURRENCY CURRENCY
—SECURYTY DESCRIPTION ___  CODE TRANMGACTION DESCRIPTION —DATR. GAIN/LOSS
IT INTEREST RECEIVED 0l-JUN-01 645 00 645 a0
PAYMENT PERICUD 01-DEC-00 TQO 31-MAY-81
INTERMATTONAL BK RECON & DEV
S 000x 03/26/2006 DD 03/28/01 1B  INTEREST BOUGHT 26=MAR=01 1 39- 1 8%-
PAYMENT PERIOD 28-MAR-01l TO 28-MAR-¢1
IT INTEREST RECEIVED 28-SEP-01 2,125 00 2,125 %0
PAYMENT PERIOD 28-MAR-91 TD 27-SEP-#1
vIis INTEREST SOLD 30-0CT-01 94 44 L 1)
PAYMENT PERIOD 28-SEP-il1 TO 01-NOV-§1
INTERMATIOMAL LSE MTH TR 80443
5.400% 01/22/2002 DD 0/20/%% IS  INTEREST solD 09-APR=01 1,858 50 1,858 50
PAYMENT PERICD 15-OCT=30 TD ll-APR-0]
INTERNATIONAL PAPER CO NTS
7 000X 06/701/2001 DD 08/05/9¢ T INTEREST RECEIVED t1-DEC-40 1,225 0o 1,225 60
PAYMENT PERIOD #1-JUN~00 TD 30-NOV-20
1T INTEREST RECEIVED 0l=JUN-01 1,225 00 1,225 80
PAYMENT PERIOD 01-DEC-00 TO 31-mAY-01
ISRAFL STATE BOMD
7 /09X 12/15/2028 INTEREST RECEIVED 15-DEC-00 1,631.2% 1,631 25
PAYMENT PERICD 15-JUN-00 TD IS-DEC "0
1s INTEREST S0LD 0l -MAR-01 734 04 T34 2%
PAYMENT PERIOD I1S5-DET-908 TO 05-MAR-#)
J P MORGAM CHASE DISC
03/16/2001 IT INTEREST RECEIVED 16-MAR~-D] 1,520 07 1,520 &7
PAYMENT PER10GD 14=FEB-8l TO 15-MAR-11



@ Mellon Trust™

CLAY FOUNDATION, INC.

55-0670193
Boston Safe Deposit and Trust Company MELLON STATEMENT #3
PART IV RUN DATE  22-NOV-01
INTEREST EARNED PAGE 4%
CLY Gasjoo0 FOR THE PERICD 01 NOVEMBER 200¢ THROUGH 31 OCTOBER 2001 M25201
THE CLAY FOUNDATIOM
COMSOLIDATED PORTFOLIDS
PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALUE OF CURRENCY CURREMEY
COPE TRAMSACTION DESCRIPTION ~RATE o RASE COST GAIN/LOSS
J P MORGAM CHASE DISC
0618372001 IT INTEREST RECEIVED 13-JUN-=01 1,133 30 1,133 38
PAYMENT PERIOD 15-MAY-61 TO l2-JUN-01
4 P MORGAN CHASE & €O GBL NT
& 750% ¥2791/2811 OD 0l/30/01 IB INTEREST BOUGHT 11-APR-81 505 11~ 503.31-
PAYMENT PERIOD 0)-FEB-¢1 TO 18-AFR-01
I3 INTEREST BOUGHT 12-APR-01 638 75- 438 75-
PAYMENT PERIOD 0]-FEB-01 TO 17-APR-01
15 INTEREST SOLD 18-Jud-01 1,189 &% 1,18% &%
PAYMENT PERIOD 01-FEBR-41 TD 20-JUN-01
11.] INTEREST BOUGHT 21-JUN-01 610 b2~ 410 €2-
PAYMENT PERIQD 01-FEB-01 TQ 25-JUN-01
1] INTEREST BOUGHT I1-JuL-91 155 &3~ 155,63~
PAYMENT PERIOD 0i-FEB-41 TO 15-JuL-0]
Ia INTEREST BOUGHT 17-JUL-%1 154 37- 15% 37-
PAYMENT PERIOD O1-FEB-91 TGO 19-Jut-el
is INTEREST BOUGHT 17-JuL-41 159 38- 15% 38~
PAVMENT PERLOD 01-FEB-41 TO 19-JUL-81
11 INTEREST pauGHT 18-JIL-01 162 19~ 162 19-
PAYMENT PERIDD O1-FEB-01 TO 22-JUL-01
IT INTEREST RECEIVED bl-AUG-0] 1,864.54 1,864 54
PAYMEMT PERIOCD 0}-FEB-01 TDO 31-JuUL-01
IB INTEREST BOUGHT 0l -AUG-01 y 37~ Yy 37-
PAYMENT PERICD 01-AUG-01 TO 05-ALG~01
RUN DATE 22-NOW-01
INTEREST EARNED PAGE 45
CLY GoDlo0® FOR THE PERIOD 01 WDVEMBER 2000 THROUGH 31 OCTOBER 2001 n25201
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS
PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALUE OF CURRENCY CURRENTY
SECURITY DESCRIPTION  CODE TRANSACTION DESCRIPTION S DATE RASE COST
Is INTEREST SOLD 27-SEP=-01 171.54 171 5%
PAYMENT PERIOD 0l-AUG-01 TO 01-0CT-01
KEYCORP CAP I11 CAP SECS
7 750% %7/15/202% 0D 07/15799 1T INTEREST RECEIVED 16-JaN-01 775 90 775.90
PAYMENT PERIOD 15-Jul-00 TO l4-JaN-9l
Is INTEREST SOLD 11-APR-01 396 11 3% J1
PAYMENT PERIOD 15-JAN-0l TO 1é-APR-61
KOREA REP
8 875X 0&/15/2008 DD 04/17/98 1t INTEREST SOLD 14—FEB-01 24 48 926G &8
PAYMENT PERIOD 15-0CT-00 TOQ 19-FEB~-01
LB COML COMDUIT MTG TR 1998-Cl
6 330X 92/18/2030 DD v2/91/98 IT INTEREST RECEIVED 20-NOV=-08 140,78 140 78
PAYMENT PERIDD 01-0CT-00 TD 31-0CT-00
IT  INTEREST RECEIVED 18-DEC-00 137 71 139.71
PAYMENT PERIOD 01-NOV-00 TO 30-NOV-~4Q
1T INTEREST RECEIVED 18-JaN-01 191 77 i1 77
PAYMENT PERICD 01-DEC-00 TOD 31-DEC-81
IT  INTEREST RECEIVED 20~-FEB-01 143 1 143 41
PAYMENT PERIOD 01-JAN-01 TO S1-JAN-#!
IT INTEREST RECEIVED 19-MAR-D1 132 &3 132 93
PAYMENT PERIOD 01-FEB-01 TO 28-FEB-01
IT IMTEREST RECEIVED LB~APR-D] 130 €0 130.40
PAYMENT PERICD 0]-MAR-0! TU 31-MAR-01
17 INTEREST RECEIVED 18-MAY-0] 115,48 155 &8
PAYMENT PERICD 01-APR-01 TO 30-APR-41



@ Mellon Trust™

Boston Safe Deposit and Trust Company

CLY Geoleoe

CLAY FOUNDATION, INC.

55-0670193

MELLON STATEMENT #3

ik RERA D
FOR THE PERIGD &1 HOVEMBER 2000 THROUGH 31 OCTOBER 2081

RUN DATE 22-ROV-01
PAGE 45

Mas520]
THE CLAY FOUMDATION
COMSOLIDATED PORTFOLIOS
PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALUE OF CLRRENCY CURRENCY
LCORE TRAMSACTION DESCRIPTION -~ DATE BaSE COST
1T INTEREST RECEIVED 16-JUN-901 124 85 126 85
PAYMENT PERIOD 01-MAY-0l TO S1-MAY~01
1T INTEREST RECEIVED 18-JUL-81 125 12 125 72
PAYMENT PERIOD 81-JUW-01 TD 3§-JUN-01
IT  INTEREST RECEIVED 20-AUG-61 128 76 128 7%
PAYHENT PERICD 81-JUL-9] TO 31-JuL-61
IS  INTEREST SOLD 27-AUD-01 118 34 118 34
PAYMENT PERIOD 01-AUG-4] TO 29~AUG-01
LEMMAN BROS HLDGS INC NT
1 875X 08/15/2019 DD G8/15/00 1B INTEREST BOUGHT 31-MAY-01 1,566 B6- 1,564 D6~
PAYMENT PERIOCD 15-FEB-d1 TO 04-JuN-01
1T INTEREST RECEIVED 15-AUG-01 2,559 38 2,559 38
PAYMENT PERIOD 15-FEB-01 TO 14-AuG-9l
»1%  INVEREST SOLD 38-0CT=01 757 97 [ 1]
FAYMENT PERIGD 15-AUG-01 TO O1-MOV-01
LIBERTY MEDIA CORP SR DEB
& 2Eg% 82/91/20%0 DD 02/02/00 IT  INTEREST RECEIVED 01-FEB-0] 2,062 50 2,082 50
PAYMENT PERIOD 01-AUG-09 TO 31-JaN-81
1S  INTEREST SOLD 26-APR-01 412 50 412 54
PAYMENT PERIOD 01-FEB-91 TC 30-APR-01
IT  INTEREST RECEIVED aL-AUG-81 1,237 50 1,257 50
PAYMENT PERIOD 0]-FEB-61 TO 31-JUL-01
MBHA CR CARD MASTER TR 01-1 A
5 750X 10/15/2008 DD 05/51/681 IT  INTEREST RECEIVED 16-JUL=-21 2,192 1% 2,192 19
PAYMENT PERIQD 15-JUN-01 TO 14-JuL-06l
RUN DATE 22-NOV-01
INTEREST EARNED PAGE b
CLY Gopiloop FOR THE FERIOD 01 NOVEMBER 2000 THROUGH 31 OCTOBER 2001 naszol
THE ELAY FOUNDATIOM
COMSOLIDATED PORTFOL1OS
PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALUE OF CURRENCY CLUARENCY
—SECURITY DESCRIPTION CODE FRANSACTION DESCRIPTION —DATE BASE COST GAIN/LOSS
IT  INTEREST RECEIVED 15-AUG-01 1,661 &6 1,461 46
PAYMENT PERIOD 15-JUL-0] TO 14-AUG-01
1T INTEREST RECEIVED 17-SEP-61 1,401 44 1,461 46
PAYMENT PERIOD 15-AlXG-81 TG 14-SEP-81
IT  IWTEREST RECEIVED 15-0CT~-41 1,661 &b 1,461 &6
PAYMENT PERIOD L5-5EP~61 TQ 14-0CT-01
MMI CAP TR [ CAP SECS SER B
7 $25% 12/15/2027 DD 12/23/97 IT  INTEREST RECEIVED t5-DEC- 00 2,688 15 2,668 75
PAYMENT PERIOD 15-JuN-00 TO 14-DEC-40
IS  INTEREST SOLD A5-AFR~-03] 1,705 03 1,705 83
PAYMENT FERIOD 15-DEC-00 TD 09-APR-01
MARCON1 PLC BD
8 575% 09/15/2030 DD ¢9/19700 IT  [WTEREST RECEIVED 15-MAR-01 2,661 3% 2,661 3%
PAYMENT PERIOCD 19-SEP-D0 TD 14-MAR-81
1S  IWTEREST SOLD 02-AUG-01 165 17 165 17
PAYMENT PERIOD 15-MAR-B1 TO 04-AUG-01
1S  INTEREST SOLD 06-SEP-01 204 72 204 72
PAYMENWT PERIOD 15-MAR-01 TO 10-SEP-01
1T  INTEREST RECEIVED 17-SEP-101 2,503 13 2,903 13
PAYMENT PERIOD 15-MAR-01 TD 14-SEP-0)
IS  INTEREST SOLD 17-0C7-01 301 27 so01 27
PAYMENT PERIOD 15-SEP-81 TG 21-0CT-91
MARRIOT INTL NTS SER D
8 125% 04/01/2605 DD 93727709 [T  INTEREST RECEIVED 82-APR-31 2,637 50 2,637 54

PAYMENT PERIQD 01-0CT-00 TO 351-MAR-01



@ Mellon Trust™

Boston Sale Depant and Trust Company

TLY Geslive
THE CLAY FOUWDATIGN
CONSOL1DATED PCRTFOLICS

CLAY FOUNDATION, INC.
55-0670193
MELLON STATEMENT #3

1
FOR THE PCRICD §1 WOVEMBER 2008 THROUGH 31 OCTORER 2941

RUN DATE 22-NOV-01

CURRENCY

PAGE &7

n2E201
CURRENCY
EAIN/LO3S

PAYMENT/ TRALE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALLE OF BASE VALUE OF
COPE TRANSACTION DESCRIPTION ~PATE
1T INTEREST RECEIVED 0l-0cT-01 2,437 50 2,437 5¢
PAYMENT PERIDD 01-APR-0] TO 30-SEP-01
MERRILL LYHMCH CO DISC
1172872088 1T INTEREST RECEIVED 28NV -4 1,138 15 1,108 28
PAYMENT PERIOD 20-DCT-28 TG 19-NOV-00
HMERRILL LYNCH £ CD MTW TROBS218
5 35¢x 96/15/72004 DD 0612701 IS INTEREST SOLD 25-5EP-01 B6é 490 Bbb 40
PAYMENT FERIOD 15-JUN-81 TO 27-SEP~0)
MORGAN J P COML MTO 97-C5 A2
7 09X 0971572029 DD 09/01/97 17 INTEREST RECEIVED 15-NOV-00 235 &3 235 43
PAYMENT PERIOD 01-OCT-00 TO 31-OCT-00
1T INTEREST RECEIVED 15-DEC-00 215 63 235 43
PAYMENT PERIOD ¥1-NOV-30 TO 30-NON-OO
IT  INTEREST RECEIVED 15-JAN-01 215 63 235 43
PAYMENT PERIOD 01-DEC-06 TO 31-DEC-00
IT INTEREST RECEIVED 15-FEB-0) 235 43 235 43
PAYMENT PERIOD 01-JAN-01 TO 31-JAN-01
IT INTEREST RECEIVED 15-MAR-01 235 &) 235 &3
PAYMENT PERIOD 01-FEB-0] TO 28-FEB-01
IT INTEREST RECEIVED l&-APR=-01 215 o3 235 43
PRYMENT PERIDD t1-MAR-b01 TO 31-MAR-D1
IT INTEREST RECEIVED 15-MAY-0] 235 63 235 43
PAYMENT PERIOD 01-APR-¢1 TO 30-APR-0]1
IS  INTEREST SOLD 12-JUd-01 149 23 14y 2%
PAYMENT PERIOD 01-JUN-01 TO 1%-JuN-01
INTEREST EARNED
CLY Ghplode FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTOBER 2001
THE CLAY FOUNDATION
CONSOL IDATED PORTFOLIOS
PAVMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALUE OF
—SECURITY DESCRIPTION  (QDE TRANSACTION DESCRIPTION —DRATE
IT  INTEREST RECEIVED 15-JuN-¢1 235 43 255 £3
PAYMENT PERIOD $1-MAY-0]1 TO 31-MAY-01
MORQAM ST DEAN WITTER SR UNSUR
5 h25% 01/20/2004 DD 01/20/9% IT INTEREST RECEIVED 22~ JAN~-81 2,250 08 2,250 00
PAYMEWT PERIOD 20-JUL-08 TO 1%=JAN-01
1s INTEREST SOLD 18-APR-01 1,162 50 1,142 50
PAYMEWT PERIQD 20-JAN-01 TO 22-APR-01
MORGAM STANLEY DW & CD GL MT
4 100X 04/15/2006 DD 04/235/01 IT INTEREST RECEIVED 15-0CT~-01 2,477 22 2,477 28
PAYHENT PERIOD 23-APR-01 TO 14-QCT-01
MORGAN STANLEY CAP | INC COML
4 590X 19/G63/2e30 DD 10/01/97 IT INTEREST RECEIVED 43-Nav-00 174 &2 174 &2
PAYMENT PERIOD 01-0CT-00Q TO 31-0CT-00
1T INTEREST RECEIVED ¢5-DEC-00 176 0% 174 ob
PAYMENT PERICGD ¢1-MOv-00 TO 30-MOV-00
1T  INTEREST RECEIVED HG=-JAN~-0] 173 59 173 58
PAYMENT PERICD 81-DEC-00 TO 31-DEC-00
IT  INTEREST RECEIVED 15-FEB=-91 172 94 172 94
PAYMENT PERIDD 01-JAN-01 TO 3]1-JAN-0)
IT  INTEREST RECEIVED 95-MAR-01 172 37 172 37
PAYMENT PERIOD 01-FEB-01 TO 28-FEB-01
IT INTEREST RECEIVED 14-APR-01 171 &» 171 ae
PAYMENMT PERIOD #1-MAR-01 TO 31-MAR-0)
INTEREST RECEIVED 13-MAY-01 171 22 171 22

IT
PAYMENT PERIOD 01-APR-01 TQ 30-aAPR-01

RUN DATE 22-NOV-01
PAGE

CURRENTY
RASE COST

“«
M25201

CLURRENCY



@ Mellon Trust™ CLAY FOUNDATION, INC.

550670193
Boston Sale Depant and Trust Company MELLON STATEMENT #3
RUN DATE 22-Nov-0l
1 PAGE 49
CLY GoOlgod FOR THE PERIOD 01 MOVEMBER 2000 THROUGH 31 OCTOBER 20801 mas52el
—_ THE CLAY FOUNDATION
- CONSOLIDATED PORTFOLIOS
. PAYMENT / TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALUE OF CURRENCY CURRENCY
IRANSACTION DESCRIFTION —DATE _ AMQUMT RECEIVED  AMOUNE RECEIVED RASE COTT
INTEREST sSOLD 24-RAY-01 171 1% 171 19

15
PAYMENT PERIOCD 01-MAY-01 TO S0-MAY-01

MORGAN STANLEY CAP 1 97-ALIC
& 440X 01/15/2028 DD 12/01/97 IT INTEREST RECEIVED 15-N0V-00 104 10 184 10
PAYMENT PERIOD 01-0CT-00 TO S1-0CT-00

IT  INTEREST RECEIVED 15-DEC-00 103 &7 103 67
PAYMENT PERICD 91-MNOV-08 TD 30-NOV-00

IT  INTEREST RECEIVED 16-Jak-01 1%¢ 78 110 78
PAYMENT PERIOD 01-DEC-00 TO 31-DEC-00

1T INTEREST RECEIVED 15-FEN- 0L 43 63 43 43
PAYMENT PERIOD €1-JAN-Q1 TO 31-JAN-¢1

IT  INMTEREST RECEIVED 15-MAR- 0L €3 24 63 24
PAYMENT PERIOD 0)-FEB-01 TD 28-FEB-401

1T INTEREST RECEIVED le-APR-01 82 85 42 &5
PAYMENT PERIOD 01-MAR-01 TO 31-MAR-81

IT  INTEREST RECE!VED 15-MAY-01 %2 30 42 30
PAYMENT PERIOD 01-APR-01 TO 30-APR-D1

1T  INTEREST RECEIVED 15-JUN-01 &l 9% ol ¥4
PAYMENMT PERIOD Sl-MAY-01 TO S51-MAY-0L

IT  INTEREST RECEIVED lé=JUL-01 el 58 41 58
PAYMENT PERICD 01-JUN-01 TO 30-Ji-01

IS INTEREST SOLD 3l-JUL-01 33 01 33 01
PAYMENT PERIOD 01-AUG-01 TO lé-AUG-81

RUN DATE 22-NOV-01
INTEREST EARNED PAGE 50

CLY Goploo9 FOR THE PERIOD 0] NOVEMBER 2000 THROUGH 51 OCTOBER 2001 M25291

THE CLAY FOUNDATION

CONSOL [DATED PORTFOLIDS

PAYMENT / TRADE DATE SETTLE DATE
TRAN EFFECTIVE  BASE VALUE OF BASE VALUE OF CURRENCY CURREMCY
—SECURITY DESCRIPTION  CODE YRANSACTION DESCRIPTION —DATE __  AMOUNT RECEIVED  AMOUNT RECTIVED DASE COST GAIN/LOSS
INTEREST RECEIVED 24-AUG- 01 "2l 6l 21

IT
PAYMENT PERIOD 01-JUL-#) TO S1-JUL-0l
MORGAMN STAMLEY CAP T 97-ALIC
S 9%0X 01/15/2028 DD 12/01/97 IT INTEREST RECEIVED 15-NOv-00 183 24 183 24
PAYMENT PERICD 01-0CT-08 TO 31-0CT-90

IT INTEREST RECEIVED 15-DEC-90 182 8 182 s
PAYMENT PER1IOD 21-NOV-8) TO 30-NOV-00

1T  INTEREST RECEIVED 16-JaN-01 182 11 1az 11
PAYMENT PERICD 01-DEC-00 YO 31-DEC-00

1T  INTEREST RECEIVED 15-FED=E1 181 54 141 54
PAYMENT PERICD 01-JAN-01 TO 31-JaN-01

IT  INTEREST RECEIVED 15-MAR-01 18t 97 180 97
PAYMENT PERICD 01-FEB-01 TO 28-FEB-01

IT INTEREST RECEIVED Lé-APR=-01 180 39 180 39
PAYMENT PERIOD 01~MAR-01 TO 31-MAR-01

IT INTEREST RECEIVED 15-MAY-91 17% 81 179 ol
PAYMEMT PERIOD 01-APR-01 TO 30-APR-01

IT INTEREST RECEIVED 15-JUN-8]1 179 22 179 22
PAYMENT PERIOD 01-MAY-0]1 TO 31-MAY-01

17 INTEREST RECEIVED 16-JUL-01 1718 &2 178 62
PAYMENT PERIOD Ol-JUN-01 TO 30-JiM-01

18 INTEREST sSOLD 31-Jn-01 11 91 iin
PAYMENT PER1OD 81-AUG-01 TO 02-AUG-01

o



@ Mellon Trust™

Baston Safe Depent and Trust Company

CLAY FOUNDATION, INC.

55-0670193

MELLON STATEMENT #3

RUN DATE 22~-MOv-01
PAGE

1 £ 51
CLY Gooleso FOR THE PERIOD §1 NOVEMBER 2000 THROUGH 31 OCTOBER 2001 m252301
THE CLAY FOUNDATION
CONSOL IDATED PORTFOLIOS
PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALUE OF CURRENCY CURRENCY
SODE TRAMSACTION DESCRIPTION —DATE BASE COST CAIN/LOSS
17 INTEREST RECEIVED 15-AUG-11 178 a2 178 82
PAYMENT PERIOD 01-JUL-Q1 TO 31-JUL-0l
MORGAN STANLEY CAP 98-XL1 Al
& 220% 06/03/2030 DD 06/01/98 ET  INTEREST RECEIVED 03-NOV-00 2647.22 247 22
PAYMENT D ¢1-0CT-00 TO 31-0CT-00
IT INTEREST RECEIVED 95-DEC-00 245.85 245 85
PAYMENT PERIOD 01-NOV-00 TO 30-NOV-00
1T INTEREST RECEIVED 95-JaN-01 264 29 244 29
PAYMENT PERIOD ¢1-DEC-00 TO 31-DEC-00
iT INTEREST RECEIVED 05-FEB-Q1 352 35 352 35
PAYMENT PERIOD 01-JAN-01 TO 31-JAM-01
IT INTEREST RECEIVED 05-MAR-01 229 78 229 73
PAYMENT PERIOD 01-FEB-01 TO 20-FEB-01
17 INTEREST RECEIVED 04-APR-11 227 a0 227 8t
PAYMENT PERIOD D1-MAR-01 TO 31-MAR-01
1T INTEREST RECEIVED 03-HAY-01 126 48 226 40
PAYMENT PERIOD 01-APR-91 TO S0-AFR-01
15 INTEREST SOLD 15-MAY-D] 127 % 127 9%
PAYMENT PERIOD 01-MAY-Q1 TO 17-MAY-01
BORTON INTL INC CR SENSITVE DB
9 250X #6/01/2020 1T INTEREST RECEIVED Q1-DEC-09 1,387 50 1,387 50
PAYMENT PERIOD 01-JUN=00 TO S0-NOV-00
I7 INTEREST RECEIVED 01-JuN-01 1,387 50 1,387 58
PAYMENT PERIOD 01-DEC-80 YD X]-MAY-0l
RUN DATE 22-NOV-Q1
INTEREST EARNED PAGE 52
CLY Goolooo FOR THE PERIDD £] NOVEMBER 2000 THROUGH 31 OCTOBER 2001 M25201
THE CLAY FOUNDATION
CONSOLIDATED PDRTFOLIOS
PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALUE OF CURRENCY CURRENCY
—SECURITY DESCRIPTION  CODE TRAMSACTION DESCRIPTION ~DATE GAIN/LDSS
NATIONWIDE HLTH PPTYS MTN
& 430X 05/01/2001 DD 03/01/%8 IT INTEREST RECEIVED 01-MAR-01 s 17 74 17
PAYMENT PERIOD ¢1-0CT-0¢ TD 28-FEB-01
KEW YORK NY TAXABLE SER E
& £50x 08/01/2001 DD 11/21/%6 IT INTEREST RECEIVED 01-FEB-01 997 S0 97 50
PAYMENT PERIOD 01-AUG-09 TO S1-JAN-0]
IT INTEREST RECEIVED 01-AUG=-01 7 S0 97 50
PAYMENT PERIOD 01-FEB-@] TO 31-JuL-01
MEW YORK ST DORM AUTH REVS TAX
& B&0T 10/01/2002 DD 10/15/% 18 INTEREST SOLD 13-FEB-01 1,026 a0 1,826 00
PAYMENT PERIOD 01-OCT-80 TOD 15~-FEB-01
NEWCOURT REC TR 97-1 NTS CL A4
6 1%3x 05/20/2005 DD 11/20/97 IT  INTEREST RECEIVED 20-NOV-00 70 88 70 a2
PAYMENT PERIOD 20-0CT-00 TO 19-MOV-09
1T INTEREST RECEIVED 20-DEC-00 5 57 45 57
PAYMENT PERIOD 20-NOV-08 TG 19-DEC-80
IT  INTEREST RECEIVED 22-JAN-01 40 72 40 72
PAYMENT PERIOD 20-DEC-08 TD 19-JAN-01
IT INTEREST RECEIVED 20-FEB-01 54 93 54 93
PAYMENT PERIOD 20-JAM-0) TD 19-FEB-01
1T IMTEREST RECEIVED 20-MAR-01 £y 74 5y 74
PAYMEWT PERIOD 20-FER-01 TD 19-MAR-Q1
INTEREST RECEIVED 20-APR-01 47 19 47 1%

IT
PAYMENT PERIOD 20-MAR-01 7O i19-APR-0)



@ Mellon Trust™

CLAY FOUNDATION, INC.

IT
PAYMENT PERIOD 25-DEC-0€¢ TO 26-JAN-01

55-0670193
Boston Safe Deponit and Trust Company
MELLON STATEMENT #3
RUN DATE  22-NOV-01
I PAGE 53
CLY Qooloes FOR THE PERIOD 0l NOVEMBER 2000 THROUGH 51 OCTOBER 2041 M252071
THE CLAY FOUWDATION
CONSOLIDATED PORTFOLIOS
PAYMENT/ TRADUE DATE SETTLE DATE
TRAM EFFECTIVE BASE VALUE OF BASE VALUE OF CURRENCY CURRENCY
£ODE JRANSACTION DESCRIPTION —DATE AMQUNT RECEIVED DAIN/LOSS
NEXTEL COMMUMS INC SR SERTAL
$ 375X 11/15/208% DD 11712/9% FT INTEREST BOUGHT 01-KOV~-00 % 00 [ 11. 1 8
IT INTEREST RECEIVED 15-NOV=-39 703 13 703 13
PAYMEMT PMERICD 15-MAY-00 TO 14-NOV-00
1S  INTEREST SOLD 15-DEC-08 132 8l 132 81
PAYMENT PER1DD 1S5-ROV-00 TO 1a8-DEC-00
NOBLE AFFLLIATES
T 250X ¢4/01/20%7 DD 08/01/97 IT  INTEREST RECEIVED o1-FEB-81 543 75 543 15
PAYMENT PERIOD 0] -AUG-00 TO 31-JAN-81
Is INTEREST SOLD 22-mAR-01 169 17 16y 17
PAYMENT PERIQD #1-FEB=-0L TO 26-HAR-91
HORTH CAROLIKA EASTH MUN SER ¢
& 220% 0ls01/2001 0D §5/01/79% 1T INTEREST RECEIVED 02-JAN-01 822 @ £22 o0
PAYMENT PERIGD 01-JUL-00 TO 31-DEC-0¢
OXLAHOMA DEV FIN AUTH SER B
& 820X 08/15/20802 DD 03/01/%% IT INTEREST RECEIVED 15-FEB-01 511 5S¢0 511 50
PAYMENT PERIOD 15-AUG-00 TO l4-FEB-91
15 INTEREST S0LD 05-APR-01 156 29 156 29
PAYMENT PERJOD 15-FEB~8]1 TGO 09-APR-0]
OMEGA HEALTHCARE INVS INC NTS
& 950 04/15/2062 DD O8/10/98 IT INTEREST RECEIVED 15-DEC-90 1,216 25 1,216 25
PAYMENT PERIOD I5-JUN-00 TO 14-DEC-00
1S INTEREST S0LD 08~-JAN-41 75 2% 75 2%
PAYMENT PERIOD 15-DEC-00 TO 10-JAN-01
RUN DATE 22-NOV-01
INTEREST EARNED PAGE 54
CLY ooolooe FOR THE PERIQD 01 NOVEMBER 2009 THROUGH 51 OCTORER 2001 H25201
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS
PAYMENT / TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALUE OF CURRENCY CURRENCY
—SECURETY DESCRIPTION  COOE JRAWSACTION DESCRIPTIDON —DaTE
15 INTEREST SOLD 11-JaM-41 123 54 123 56
PAYMENT PERIOD 15-DEC-90 TO lé-JAN-01
PACIFIC GAS & ELEC SR NT ]4&4A
7 375x 11/01/2005 Db l1/01/00 1.} INTEREST BOUGHT 11-DEC-008 220 2%- 220 23-
PAYMENT PERIQD 0l-NODV-0¢0 TO 13-DEC-00
Is INTEREST SOLD 11-JAN-2] 38% 24 389 24
PAYMENT PERIOD Ol-NOV-00 TO 1lé-JAN-D1
PHILIP MORRIS COS DISC
02/05/7240] IT INTEREST RECEIVED 05-FEB-01 1,062 16 1,082 1é
PAYMENT PERIOD 17-JAN-01 TO 04-FER-#1
PHILIP MORRIS COS DISC
0G/s20/2001 iT INTEREST RECEIVED 20-APR-01 aza 49 ars &
PAYMENT PERIQD b1-FEB-01 TO 19-APR-01
PHILLIPS PETE CO NT
8 750r 0572572010 DD 05/25/00 17 INTEREST RECEIVED 27-NOV-00 2,608 2S 2,608 25
PAYMENT PERIOD 25-MAY-00 TO 24-MNOV-00
T INTEREST RECEIVED 25-MAY-01 2,406 25 2,408 25
PAYMENT PERIOD 25-NOV-00 TO 24-MAY-01
PROVIDENT EQUIP LEASE 38-A A-3
S 400X 04/25/2006 TID 0%/30/%8 IT INTEREST RECEIVED 27-W0V-010 [1 3} &% 41
PAYMENT PERIOD 25-0CT=-00 TO 24-NOV-00
IT INTEREST RECEIVED 26-DEC-0F 4 43 &5 43
PAYMENT PERIOD 25-NOV-08 TD 24-DEC-00
INTEREST RECEIVED 25-JAN-481 38 38 38 Xa



@ Mellon Trust™

CLAY FOUNDATION, INC.

55-0670193
Baoston Safe Depont and Trust Company MELLON STATEMENT #3
RUN DATE 22-WOV-01
I PaGE 55
CLY Goolooe FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTORER 208] m25201
—_ THE CLAY FOUNDATION
- CONSOLIDATED PORTFOL1GS
PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFELTIVE BASE VALUE OF BASE VALUE OF CURRENCY CURRENTY
- SECURIYTY DESCRIPTION _ CODE TRAWSACTION DESCRIPTION _DATE BASE COST GAIN/LOSS
iT INTEREST RECEIVED 26-FEB-01 54 78 34 74
PAYMENT PERICD 25-JAM-681 TO 24-FEB-¢1
1T INTEREST RECEIVED 28-MAR-01 30 51 30 51
PAYMENT PERIOD 25-FER-01 TO 26-MAR-0L
Is INTEREST SOLD 23-APR-01 b 78 078
PAYMENT PERIOD 25-MAR-01 TO 25-APR-01
IT INTEREST RECEIVED 25-AFR-01 26 &7 26 &7
PAYMENT PERIOD 25-MAR-01 TO 26-APR-Q1
PRUDENTIAL FDG CP DISC
0371872001 T INTEREST RECEIVED J4-MAR-D1 1,517 31 1,517.381
PAYMEWT PERIOD 14-FEB-0] TO 15-MAR-01
PRUDENTIAL FDO CP DOlIsc
0571472001 IT INTEREST RECEIVED 1&-MAY-D} 893 &2 893 &2
PAYMENT PERIOD 19-APR-0] TO 13-MAY-01
PRUDENTIAL SEC3 WTG 98-Cl CL A
b 105% 11/15/2002 DD os/01/%8 1T INTEREST RECEIVED 17-KOV~-04a &7 11 &7 11
FAYMENT PERIOD 9l-0CT~-00 TO 31-0CT-08
IT IKTEREST RECEIVED 21-HOV-010 10 22 1o 22
PAYMENT PERIOD #1-0CT-00 TQ 31-DCT-04
IT INTEREST RECEIVED 15-pEC-00 40 34 &0 34
PAYMENT PERIOD 01-NOV=08 TO 3O-ROw-00
1T INTEREST RECEIVED 18-JAN-0] 54 87 54 87
PAYMENT PERIOD 0l-DEC-08 TO S:-DEC-00
1T INTEREST RECEIVED 16-FEB-01) 53 48 5% &8
PAYMENT PERIOD 01-JAN~01 TO 3X-JAN-01
RUN DATE 22-NOV-¢1
INTEREST EARMED PAGE 5%
CLY 0001000 FOR THE PERIOD 01 NOVEMBZR 2000 THROUGH 31 OCTOBER 2001 M252ql
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS
PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALUE OF CURRENCY CURRENCY
—SECURITY DESCRIPTION ~ CODE TRANSACTION DESCRIPTION —PATE BASE COST
IT INTEREST RECEIVED 17-APR-01 43 24 43 249
PAYMENT PERIOD 01-MAR-0! TO 51-MAR-01
IT INTEREST RECEIVED 24-APR-01 (1. L] a8 65
PAYMENT PERIOD 01-FEB-0] TO 28-FEB-01
iT INTEREST RECEIVED 17-MAY-01 39 a9 3 a0
PAYMENT PERIOD 0l-APR-0) TO 30-APR-0L
15 INTEREST SOLD 18-JUN-0]1 21 5% 21 5%
PAYMENT PERIQD 01-JUN-21 TO 19-JUN-81
IT INTEREST RECEIVED 98-AUG-01 36 24 34 24
PAYMEMT PERIOD &1-MAY-0! TO 31-mAY-0l
PSIMNEY INC SR NT
10 000X 02/15/2005 DD 04/13/98 TT  INTEREST RECEIVED 15-FEB-01 750,00 750 80
PAYMENT PERIOD 15-AUG-08 TO 14-FEB-0l
Is INTEREST sSOLD 16-MAR-0] 141 87 141 &7
PAYMENT PERIOD 15-FEB-01 YO 18-MAR-9]
QUEREC PROV CDA WT
T 500X 09/15/202% DD 99/15/9% IR INTEREST BOUGHT 18-APR-0] sls 27- 318 27-
PAYMENT PERIGD 15-MAR-01 TO 22-APR-01
1T INTEREST RECEIVED 17-SEP=-01 1,580 00 1,500 00
PAYMENT PERIOD 15-#AR-G} TO 14-3Ep-o0l
QWEST CAP FDG INC GTD WT
7 %00% 0871572010 DD 02/15/01 I INTEREST BOUGHT 31-MAY=-01 1,549 03~ 1,56% 83—
PAYMENT PERIOD LG~FEB-0] TO 0&-JUN-01
15=-AUG=-01 2,587 50 2,567 SO

— IT  INTEREST RECEIVED
. PAYMENT PERIQOD 15-FER-0) TO 14-AUG-01



(/) Melion Trust™

CLAY FOUNDATION, INC.

is
PAYMENT PERIOD 91-DEC-00 TO 13-mAY-0]

55-0670193
Baston Safe Depomt and Trust Company MELLON STATEMENT #3
PART IV RUN DATE  22-HQv-al
INTEREST EARMED PAGE 57
CLY Q0010040 FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTURER 2001 M2520T
THE CLAY FOUMDATIDN
CONSOLIDATED PORTFOLIOS
PAYMENT/ TRADE DATE SETTLE DATE
TRAM EFFECTIVE BASE VALUE aF PASE VALUE OF CLURRENCY CLRRENCY
$ CODE JRANSACTION DESCRIPTION —DRATE BASE COST BAIN/LOSS
I8 INTEREST BOWGHT 27-SEP-01 208 28~ 204 28-
PAYNENT PERIOD 15-AUG-0t TD 01-0GT-01
ROHM & HAAS CO NT
7 400x 07/15/2009 DD 07/86/%% 1T  INTEREST RECEIVED 16-JAN-D1 1,295 00 1,295 00
PAYMENT PERIOD 15-JUL-00 TO 14=-JAN-01
IS INTEREST sOoLD 18-JAN-01 57 54 ST 5
PAYMENT PERIOD 15-JAN-01 TO 22=JAN-01
SALOMON SMITH DISC
9171672001 IT  INTEREST RECEIVED La-JAN-01 5,372 40 , 5,872.60
PAYMENT PERIOD Q1-MOV-00 TD 15-JAN-01
SALOMON SHITH DISC
02/12/2001 IT  INTEREST RECEIVED 12-FEB-01 1,461 41 1,461.41
PAYMENT PERIOD 17-JAN-01 TO 11-FEB-Ql
SALOMON SMITH DISC
94/14/2001 IT  INTEREST RECEIVED 16-APR-81 458 &3 448,63
PAYMENT PERIOD Z1-MAR-0} TO 15-APR-31
SALOWOW INC MTN @ SR 00070
& 6251 11/30/2000 DD 11/21/%6 IT  INTEREST RECEIVED S0-NOV-00 828 13 828 13
PAYMENT PERIOD 30-MAY-00 TO 29-NOV-0#
SAN PAOLO US FINL DISC
0471372001 IT INTEREST RECEIVED 13-APR-01 2 47 392 47
PAYMENT PERICD 21-MAR-01 TD 12-APR-01
SAN PACLO US FIML DISC
9771672001 IT  INTEREST RELEIVED 16-nL-01 1,169 35 I.16% 35
PAYMENT PERIOD 15-JUN-01 TO 15-JUL-01
RUM DATE 22-NDV-0}
INTEREST EARNED PAGE 58
Y Gralee FOR THE PERICD G1 WOVEKEER 2000 THROUGH 31 OCTORER 2041 25241
THE CLAY FOUMDATION
CONSOLIDATED PORIFOLICS
PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE  BASE VALLUE OF BASE VALUE OF CURRENCY CURRENCY
—sERVRITY PESCRIPTION . CODE TRANJACTION DESCRIPTION —DATE BASE CCST RAIN/LOSS
SANWA BK LTD N ¥ BRH SUB NT
7 400X 06/15/2¢11 DD D&/15/01 IB  INTEREST BOUGHT 18-JUN=01 55.50- 55 50-
PAYMENT PERIOD 15-JUN=01 TO Z0=JUN=J1
1S  INTEREST SOLD 21-JwN-01 13 92 33 92
PAYMENT PERIOD 15-JUN-01 TO 25-JUN-91
1S INTEREST soLb 11-JUL-41 51 86 31 84
PAYMENT PERICD 15-JUN-01 TO 15-JUL-3l
IS INTEREST SOLD 17-JUL-01 35 97 35.97
PAVMENT PERICD 13-JUN-01 TO 19-JuL-0)
15 INTEREST SOLD 17-JuL-01 a8 »7 35 97
PAYMENT PERIOD 15~JUN-81 TO 1%-JUL-0l
1S INTEREST SOLD 18-JUL-41 3% 46 3% 06
PAYMENT PERIGD 15-JUN-81 TO 22-JUL-11
15 INTEREST $OLD V1-AUT-81 1os 83 106,83
PAYMENT PERIGD 1%-JUN-0) TO 05-AUB-0l
SEARS ROEBUCK ACCEP COMP MTN
$.120% 12/13/2001 DD 12/13/95  IT  INTEREST RECEIVED 15-NOV=-00 755 89 765 00
PAYMENT PERICOD 1S-MAY~00 TO L4~NOV-00
IS  IMTEREST SOLD 09-APR=-01 426 75 €24.75
PAYMENT PERIOD 15-NOV-20 TG 11-APR-41
SEARS ROEBUCK A comp SR NT
b S00X 12/01/2028 DD 11/24/%8 IT  INTEREST RECEIVED 01-DEC-00 1,137 52 1,157 5o
PAYMENT PERIDD #1-JUN-0F TO 30-NDV-00
INTEREST SOLD 09-MAY-01 1,038.07 1,930 o7



PAYMENT PERIOD 15-SEP-00 TO 14-MAR-01

() Mellon Trust™ LAY PO g
5£5-0670193
Boston Safe Depont and Trust Company MELLON STATEMENT #3
PART IV RUN DATE  22-NDV-01
INTEREST EARNED PAGE 59
cLY Geolooe FOR THE PERIGD 91 MOVEMRER 2080 THROUGH 31 OCTOBER 2003 M25201
THE CLAY FOUMDATIOM
CONSOL IDATED PORTFOLIOS
. PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE  BASE VALUE OF BASE VALLE OF CURRENCY CURRENCY
{ODE TRANSACTION DESCRIPTION DATE RASE CUST QAIN/LOSS
SPRINT CaAP CORP
& A75X 11/15/2028 DD 11/14/98 1T  INTEREST RECEIVED 15-NDV-00 5,093 75 3,095 75
PAYMENT PERIOD 15-MAY-00 TO 1&4-NDV-00
IT  INTEREST RECEIVED 15-MAY-01 3,098 75 3,095 75
PAYMENT PERIOD 15-NOV-40 TO 14-MAY-01
STANDARD PAC CORP NEW SR NT
% 5007 9/15/2010 DD 09/08/00 1S  INTEREST SOLD 0B-JAN-01 923 15 73 15
PAYMENT PERIOD 15-SEP-08 TO 10-JAN-41
STATE STR BOSTON DISC '
061372001 IT  INTEREST RECEIVED 13-JUN-01 1,138 50 1,133 30
PAYMENT PERIOD 1S-WAY=¢1 TO 12-JUN-0]
STRUCTURED ASSET 97-LL1 CL A-1
4 790X 10/12/20% DD 10/10/%7 IT INTEREST RECEIVED 14=-ROV-00 20% 84 209 84
PAYMENT PERICD 10~0CT-00 TO 09-MNOV=-00
IT  INTEREST RECEIVED 13-DEC-00 209 32 209 32
PAYMENT PERIOD lo-NOV-00 TO Q9-DEC-00
IT  INTEREST RECEIVED 12-JAN-81 200 80 208 80
PAYMENT PERIDD 10-DEC-00 TO 09-JAN-0]
IT  INTEREST RECEIVED 14-FEB-91 208 28 208 28
PAYMENT PERIOD 16-JAN-81 TO 04-FEB-0)
1T INTEREST RECEIVED 14-MAR-01 207 76 207 76
PAYMENT PERIOD LO-FEB-01 TO 0Y-MAR-0)
1T  INTEREST RECEIVED 12-APR-01 207 2% 207 23
IT  INTEREST RECEIVED 16-HAY=01 206 69 206 69
PAYMENT PERIQD I0-APR-01 TO 09%-MAY=-01
RUN DATE  22-Mov-01
INTEREST EARMED PAGE 0
CLY 0ools00 FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTORER 2001 M25201
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLLOS
PAYMENT / TRADE DATE SETTLE DATE
TRAN EFFECTIVE  DASE VALUE OF BASE VALLE OF CURRENCY CURRENCY
_SECURITY DESCRIPTION  CODE IRAWSACTION DESCRIPTION ~—RATE
IS  INTEREST sOLD 26-MAY-01 157 95 137 98
PAYMENT PERIGD 10-MAY-01 TO 29-MAY-81
SUMIT PPTYS MTN §TR 00205
7 870X 10/20/2003 DD 18/20/08 IT  INTEREST RECEIVED 20-APR-01 2.186 25 2,144 25
PAYMENT PERIDD 29-0CT-08 TO 19-APR-01
IT  INTEREST RECEIVED 22-6¢T-01 2,144 25 2,184 25
PAYMENT PERIOD 20-APR-91 TO 19-0CT-01
TCT COMMUNICATIONS INC DER '
7 875X 92/15/2026 DD 02/14/9& IB  INTEREST BOUGHT 9L-NOV-00 024 87- 824 87-
PAYMENT PERIOD 15-AUG-08 TO D8-NOV-0#
IT  INTEREST RECEIVED A5-FEB-41 1,111 88 1,771 88
PAVIMENT PERIQD 15-AUD-80 TO 14-FEB-01
IT  INTEREST RECEIVED 15-AUG-81 1,771 88 1,77t 88
PAYMENT PERIOD 15-FED-01 TO 14-AUG-01
TELEFONICA EURDPE B V
7 750% 6971572018 DD 09721700 IT  [NTEREST RECEIVED 15-mAR-01 1,311 o0& 1,811 o0&
PAYMENT PERIOD Z1-SEP-00 TO l4-MAR-01
1S INTEREST SOLD 14-mAY-01 447 15 a2 15
PAYMENT PERIOD 15-MAR-81 TO 16-MAY-01
TIME WARNER ENTMT CO LP SR DEB
8 375X 0371572023 1B INTEREST BOUGHT 26-FEB-01 2,510 17- 2,510 17-
PAYMENT PERIOD 15-SEP-00 TO 28-FEB-01
IT  INTEREST RECEIVED 15-MAR =81 2,721 88 2,721 88



@ Mellon Trust™

Baston Safe Depont and Trust Compapy

RUN DATE 22~NW-01

INTEREST EARNED PACE 1
CLY 0001000 FOR THE PERIOD O1 MOVENRER 2080 THROUGH 31 OCTOBER 2003 n25291
. THE CLAY FOUNDATIGN
CONSOL IDATED PORTFOLIOS
. PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE  MASE VALUE OF BASE VALUE OF CURRENCY CLRRENCY
COPE JRANSACTION DESCRIFTION ~DATE ~ AMOUNMT RECEIVED AMOINT RELEIVED BASE _LOST SAIN/LOSS

IT  INTEREST RECEIVER 17-5EP-01 2,721 A 2,721 a8
PAYMENT PERIOD 15-MaR-81 TO 14-SEP-01

TRANSAMERICA FIM CORP SR 00214
0 anz 1271472001 D 12/14s9% IT  INTEREST RECEIVED 14-DEC-00 2,720 o0 2,720 00
PAYMENT PERIOD 14-Jun-900 TD 15-DEC-00

1S INTEREST SOLD 99-APR-0} 1,783 11 1,783 11
PAYMENT PERICD 14-DEC-29 TO 11-aPR-01

TRIMET CORP REALTY TRUST NTS
& 750 o3/0172003 DD 02/27/98 1T  INTEREST RECEIVED 01-MAR-01 1,101 25 , 1,18 25
PAYMENT PERICD 01-3EP-00 TD 28-FEB-41

1S INTEREST s0uLD 28-JuN-01 a0 63 a9 63
PAYMENT PERIOD Dl-MAR-01 TO Q2-JuL-01

TURKIYE CupHLR]

YET1 AD
11.750% 86/15/2010 0D #6/15/00 IT  INTEREST RECEIVED 15-DEC-80 587.50 587 50
PAYMENT PERIOD 15~JUN-#0 TO |&-DOEC-00

It INTEREST $OLD Lé—FEB-01 212 15 212 18
PAYMENT PERIOD 15-DEC-40 TO 19-FER-G1

TYCO INTL SROUP SA CO GUARANT
T 9901 94r15/72028 th Qe/09/98 1S LWTEREST S0LD 14=-DEC-00 548.33 58 13
AYRENT PERIOD 15-DEC-#0 TO 18-DEL-9%

IT  INTEREST RECEIVED 15-pEC~-00 2,625,090 2,625 o0
PAYMENT PERIOD 15-Jilv-00 TO 1&4-DEC-00

TYCO INTL GROUP S A GTD NT
& 375X Q271572006 DD 02/21/01 I8 INTEREST POUGHT 28-arR-01 1,10 00=- 1,190 00~
PAYMENT PERICD 21-FEB-01 TD 24-APR-81

RN DATE 22-NOV-0L

INTEREST EARNED PAGE ¥
CLY Gooloos FOR THE PERIOD 0L MOVEMAER 2900 THROUGH 31 OCTOBER 2001 M25281
THE CLAY FOUMDATION ]
COMSOL IDATED PORTFULIDS
PAVMENT / TRAIRE DATE SETTLE DATE

TRAM EFFECTIVE BASE VALUE OF BASE VALUE OF CURRENCY CURRENCY
—SECURITY DESCRIPTION . ROPE JRANSACTION DESCRIPTION —DATE___  AMOUNT RECEIVED AMOUNT RECEIVEDR BASE COST

IT  INTEREST RECEIVED 15-AUO-91 3,235.31 3,235 31
PAYMENT PERIOD 21-FER-01 TO 14-AUG~€l

UBS FIN DEL INC DISC

0715720010 1T INTEREST RELEIVED 13-Ju-t1 1,138.%¢ 1,138 1
PAYPENT PERIOD 05-JaN-01 TO 12-JUN-0)

UNIOM CAMP CORP NT

9 500X 03/15/2002 IB  INTEREST BOUGHT 14-JAN-01 €38 61~ 438 61-
PAYMENT PERIOD 15-SEP-08 TO 15-JaN-0]

IT  INTEREST RECEIVED 15-MAR-0) 50.00 250 00
PAYMENT PERIOD 15-SEP-09 TO 14-MAR-01

IS INTERESY SOLD 0%-APR-9] 142.50¢ 142 50
PAYMENT PERIOD 15-MAR-0] TO L1-APR-¢1

UNIDH TANK MTN 3TR 19013

5 910X 95/01/2002 DD 05/03/%% IT  INTEREST RECEIVED U1-MAR-01 1,477 50 1,477 50
PAYMENT PERIOD ol-SER-94 TO 28-FEB-3L

IS  INTEREST SOLD 09-MAY-01 597.121 5yy 2]
PAYMENT PERIOD 91-MAR-01 TO 13-MAY-01

UNITED MEXICAN WTW STR 0000%

8.375X 01/14/2011 DD €1/1&/0% I8  INTEREST BOUGHT 21-FEB-01 186.11~ 18611~
PAYMENT PERIOD lé-JaN-01 TQ Z5-FEB-01

I3  INTEREST BOUGHT 21-MAR=01 407 12- 407.12-
PAYMENT PERIOD 16-JAN-01 TO 25-MAR-11

IB  INTEREST BOUGHT 21-HAR=01 325 &y~ 325 9~
PAYMENT PERIOD lé-JAN=01 TO 25-MAR-81



@) Melion Trust*

Boston Safe Depomt and Trust Company

CLAY FOUNDATION, INC.
55-0670193
MELLON STATEMENT #3

RUN DATE 22-NOV-01
I PAGE &3
CLY Goolono FOR THE PERIOD 0]l WOVEMEER 2000 THROUGH 31 OCTORER 2001 25201
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIDS
PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALUE OF CURRENCY CURRENCY
_SECURJTV DESCRIPTION  {ODE TRAWSACTION DESCRIPTION _DeTE
4] INTEREST BOUGHT 22-MAR-01 2&7 76~ 247 7é-
PAYMENT PERIOD 16-JAN-01 TO 26-MAR-01
B INTEREST BOUGHT 22-MAR-01 330 55- 338 35-
PAYMENT PERIOD 16-JAN-01 TD 26-MAR-01
IB INTEREST BOUGHT 22-HAR-01 330 35- 330 35-
PAYMENT PERIDD 14-JAN-01 TO 26-MAR-01
In INTEREST BOUGHT 22-MAR-01 412 93- 412 93~
PAYMENT PERIOCD lé-JAM-01 TD 26-MAR-D]
1% INTEREST S0LD 11-AFR=-01 1,587 74 1,587 74
PAYMENT PERIOD 16-JAM-D1 TO 16-APR-D]
Is INTEREST SOLD 11-APR-81 317 5% 517 55
PAYMENT PERIDD l6-JAN-01 TD l&-APR-01
1T INTEREST RECEIVED 16~JUL-D1 2,277 53 2,277 53
PAYMERT PERIOD 16-JAN-01 TO 18-JUL-~8I
U 5 TREASURY BILL
04s19/720401 DD 19/19/00 1T INTEREST RECEIVED 13-APR-01 1,598 18 1,598 18
PAYMENT PERIOD 19%-0CT-40 TO 18-APR-01
U S TREASURY BILL
ars12s2001 DD 0711781 1T INTEREST RECEIVED 12-JuL-g1 188 57 188 57
PAYMENT PERIOD L1-JAN-01 TD 11-JUL-01
U S TREASURY BONDS
07 500x 11/157201& DD 11/15/86 1A INTEREST BOUGHT 29-DEC~-00 466 )7~ 46 17-
PAYMENT PERIOD 15-NOV-04 TQ 43-JAN-41
18 INTEREST SCLD 18-APR-01 1,489 G& 1,489 <4
PAYMENT PERIOD 15-HOV-00 TO 22-APR-01
RUN DATE 22-MOV-1#1
INTEREST EARNED PAGE (1]
CLY GOOolod0 FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTOBER 2001 M25201
THE CLAY FOUNDATLON
COMSOLIDATED PORTFOLIOS
PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALY CF CURRENCY CURRENCY
__SECURITY DESCRIPTION  CODE JRANSACTION. DESCRIPTION _DaTE BASE COST SAINLOSS
U & TREASURY BONDS
D8 125x 98/L5/201% DD 0A/15/8% IR INTEREST BOUGHT 18-JAN-01 1,244 14- 1,246 14-
PAYMENT PERIQOD 15-AUG-00 TO 22-JAN-901
1B TNTEREST BOUGHT 25-JAN-01 1,854 &5- 1,854 65~
PAYMENT PERIOD 15-AUS-9% TO 29-JAN-D1
1¢.] INTEREST BOUBHT 26~JAN-01 i8e 57~ 186 57-
PAYMENT PERIOD 15-AUG-00 TO 30-JAN-01
bd | INTEREST BOUGHT 26-JAN-01 1,305 ¥7- 1,505 7~
PAYMENT PERIOD 15-AUG-00 TO 30-JAN-01
In INTEREST BOUGHT 02-FEB=-01 1,159 l4- 1,15% 14-
PAYMENT PERIOD 15-AUG-08 TO 05-FEB-01
IT INTEREST RECEIVED 15-FEB-01 6,296 B8 5,296 B3
PAYMENT PERIOD 15-AUO-00 TO 14-FEB-01
IB INTEREST BOUGHT 27-FEB-01 134 67- 134 67-
PAYMENT PERIOD 15-FEB-81 TO 01-MAR-01
i INTEREST BOUGHT 27-FEB-01 370 34- 370 34~
PAYMENT PERIOD 15-FEB-01 TD Rl-MAR-0]
I INTEREST BOUGHT 28-FEB-D] 40 &0~ &0 40-
PAYMENT PERIOD 15-FEB-01 TO 04-MAR-01
B INTEREST BOUGHT pl-MAR-01 149 2&- 14% 26~
PAYMENT PERIOD 15~-FER-01 TO 05-MaR-01
Ia INTEREST BOUGHT 22-MAR-01 154 &8~ 136 &8~
PAYMENT PERIOD 15-FEB-01 TO 24-MAR-01



@ Mellon Trust™

Boston Safe Depanit and Trust Company

CLAY FOUNDATION, INC.

55-0670193

MELLON STATEMENT #3

RUN DATE 22-MOV-01

I PAGE 45
CLY Geolood FOR THE PERIOD 0! KOVEMBER 2006 THROUGH 31 OCTOBRER 2001 M2520]
— THE CLAY FOUNDATIOM
CONSOL IDATED PORTFOLIOS
PAYMENT / TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALUE OF CURRENCY CLRRENCY
_SECURLTY DESCRIPTION . CQDE JRANSACTION DESCRIPTION —BATE GAIN/LOSS
IB INTEREST BOUGHT 05-APR-OL a06 04~ 06 94~
PAYMENT PERIOD 15-FER-41 TO 09-APR-0}
IB  INTEREST BOUGHT 11-APR=01 205 37~ 205 37-
PAYMENT PERIOD 15-FEB-€1 TO 14-APR-01
IS  INTEREST SOLD 18-APR=01 68l 52 #01 52
PAYMENT PECRIGD 15-FER-41 TO 22-APR-0!
I3 INTEREST BOUGHT 26-APR-0] 252 51- 282 51~
PAYMENT PERICD 15-FEB-41 TO 30-APR-01
IS INTEREST SOLD 07 -HAY-11 282 81 282 81
PAVMENT PERIOD 15-FEB-0l TO 09-MAY-01
1 INTEREST BOUGHT 09-HAY-01 %13 7%~ 493 79-
PAVMENT PERIOD 15-FEB-0l1 TO 13-MAY-0l
IS INTEREST SOLD 09-mAY-b] 288 8l a8 81
PAYMENT PERIOD 1E-FEB-81 TO 13-mAY-Ql
IS  INTEREST SOLD 09-MAY-0] L L ” 7
PAYMENT PERIOD 15-FEB-01 TO 14-MAY-01
I3  INTEREST SOLD 11-JuNn-01 3,605 &2 3,605 82
PAYMENT PERIOD I5-FEB-01 TO 13-Jun-ol
IB  INTEREST BOUGHT 25-JuL-01 1,485 44- 1,445 A4-
PAYMENT PERIOD 15-FEB-81 TO 25-JUL-91
IS INTEREST SOLD 13-A-01 4,666 06 4 65h 04
PAYMENT PERIOD 15-FEB-01 TO 13-AUO-01
IT  INTEREST RECEIVED 15-AUG-01 6,29 a8 6,29 a8
PAYMENT PERIOD 15-FER-0] TO 14-AUG-01
RUN DATE 22-MOV-%1
INTEREST EARNED PAGE [ 13
€LY Gosloos FOR THE PERIOD 01 MOVEMBER 2008 THROUGH 31 OCTOBER 2401 H25201
THE CLAY FOUNDATION
COMNSOLIDATED PORTFOLIOS
PAYMENT / TRADE DATE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALUE OF CURRENCY CURRENCY
—SECURITY DESCRIPTION  CODE TRAWSACTIOM DESCRIPTION —PATE BASC COST SAIN/LOSS
IB  INTEREST BOUGHT 20-5EP-01 627 2%~ 627 25-
PAYMENT PERIOD 15-AUG-01 TO 24-SEP-01
IB  INTEREST BOUGHT 21-3EP-01 196 29- 194 29-
PAYMENT PERIOD 15-AUG-81 TO 27-5EP-01
15 INTEREST sOLD 26-SEP-01 570 74 570 24
PAYMENT PERIOD 15-AUG-91 TD 30-SEP-01
US TREAS CPI
3 é25x 04/15/2028 DD 04/15/98 CD REPS INT FROM INFLA 29-NOV-29 540 00 540 &%
TREAS
CD RECEIVED INTEREST FOR DEC 29-DEC-D0 180 ¢ l80 &0
IS  INTEREST SOLD 26~ JAN-01 1,027 62 1,022 42
PAVMENT PERIOD 15-0CT-00 TO 28-)aM-01
US TREASURY THFLATION [WDEX BD
3 875X $4/15/2029 DD 064/15/%8 CD REPS INT OM TREAS 31-0CT-00 43 &0 £3.40
e 06-NOV-08 48 40- 8 44~
P RECD INT ON INFLAT 30-NOV-090 826 00 az28 0d
TREASURY
€0 RECEIVED INTEREST FOR DEC 29-DEC-00 215 Bo 275 8
IS INTEREST SQLD 19-JAN-01 1,593 33 1,593 33
PAYMENT PERLOD 15-OCT-00 TO 23-JAN-01
US TREASURY BDS
B6 125X 58/15/2029 DD 087159y IS INTEREST SOLD 0l-NOV-2d 483 51 483 51

~ . PAYMENT PERIOD 15-AUC-00 T0 05-HOV-%0



@ Mellon Trust™

CLAY FOUNDATICN, INC.

550670193
Boston Safe Deposit and Trust Compeny MELLON STATEMENT #3
PART IV RN DATE  22-smv-0]
NTEREST EARNED PAGE a7
CLY Gaolooe FOR. THE PERIOD 81 NOVEMBER 2000 THROUGH 31 OCTOBER 2001 H25201
THE CLAY FOUNDATION
CONSOL IDATED PORTFOLIOS
PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALUE OF LCURRENCY CURRERCY
LODE TRAMSACTION DESCRIPTION —DATE . BASE €OST GAIN/LOSS
15 INTEREST 50LD SE-NOV-00 42y 42 &29 42
PAYMENT PERICD 15-AUG-00 TO $8-NOV-00
I8 INTEREST BOUGHT 14-PEC-00 1,048 57- 1,048 57-
PAYMENT PERIOD 15-AUG-00 TD 18-DEC-0¢
I3 INTEREST BOUGHT 18~DEC-08 519.57- 319 57-
PAYMENT PERIOD 15-AUG-00 TO 20-DEC-00
I INTEREST BOUGHT 19-DEC-20 322 06~ 322 06-
PAYMENT PERIOD 15-alG-00 TO 21-DEC-&0
1B INTEREST BOUGHT 09-JAN-01 497 32- 499 32-
PAYMENT PERIOD 15-AUG-90 TO j1-Jan-01
15 INTEREST SOLD 11-JAN-01 1,16¢ 93 1,160 93
PAYMENT PERIOD 15-AUG-80 TO 16-JAN-01
18 INTEREST sOLD 31=JAN-01 4,244 31 4,244 3]
PAYMENT PER1OD 15-AUG-00 TO 3]1-JAN-01
U 5 TREASURY BONDS
05 375% 02/15/2031 DD 02/15s01 IS  INTEREST SOLD 3¢-APR-01 457 32 457 32
PAYMENT PERIOD 15-FEB-01 TO 02-MAY-01
1IN INTEREST BOUGHT 15-AUG-01 2,959 92- 2,939 92-
PAYMENT PERIOD 15-FEBR-01 TO 13-AUG-01
IT  INTEREST RECEIVED 15-AUG=-01 5,312 50 E,%t2 50
PAYMENT PERIOD 1E5-FEB-0l TD 14-AUG-0I
15  IMTEREST SOLD 24-0CT-01 328 &5 3248 &5
PAYMENT PERIOD 15-AUG-01 TO 28-0CT-01
RUN DATE 22-NOV-01
INTEREST EARNED PAGE 8
CLY 5001000 FOR THE PERIOD 01 WOVEMBER 2000 THROUGH 31 DCTOBER 2001 M2520]
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS
PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE  BASE VALUE OF BASE VALUE OF CLRRENCY CURRENCY
~-SECURITY DESCRIPTION CODE TRANSACTION DESCRIPTION —DRATE 0 SAIN/LOSS
U 5 TREASURY NOTES
05 750X 08/15/2003 DD 08/15/9% IR  INTEREST BOUGHT 24-JAN-01 391 42- 591 a2-
PAYMENT PERIOD 15-AUG-00 TO 28-JAN-01
13 INTEREST BOUGHT 26=JAN-01 264 06~ 266 0b-
PAVMENT PERIOD 15-AUG-08 TO 38-JaM-31
I3  INTEREST BOUGHT 30-JAN-01 867 ¥7- 7 17-
PAYMENT PERIOD 15-AUG-00 T8 01-FER-01
IB INTEREST BOUGHT 31-JAN-01 4,757 az2- 4,757 82-
PAYMENT PERIOD 15-AUG-00 TO 04-FER-O1
1n INTEREST BOUGHT 02-FEB-01 2,582 #a2- 2,582 82~
PAYMENT PERIOD 15-AUG-00 TO 04-FEB-01
T8 INTEREST BOUGHT 04-FEB-01 7,092 20- 7,092 20-
PAYMENT PERIOD 15-AUG-00 TO 08-FEB-01
15 INTEREST SOLD 07-FEB-01 9,757 o3 4,757 63
PAYMENT PERIOD 15-AUG~00 TG L1-FEB-81
1.] INTEREST BOUGHT 13-FEB-01 3 - 3 7-
PAYMENT PERIOD 15-AUS—00 TO 15-FEB-01
1T  INTEREST RECEIVED 15-FEB-01 6,612 50 4,612 S0
PAYMENT PER]IOD 15-AUG-00 TG 14-FEB-81
IR INTEREST BOUGHT 95-MAR~0] 50 04- 50 04-
PAYMENT PERIOD 15-FEB-0]1 TO 07-MAR-01
IB  INTEREST BOUGHT 08-MAR-0L 1,488 74- 1,686 74~
PAYMENT PERIOD 15-FEB-01 TO 12-MAR-01



@ Meilon Trust™

CLAY FOUNDATION, INC.

=~
1

55-0670193
Boston Safe Depasit and Trust Company
MELLON STATEMENT #3
RUN DATE 22-HOV-01
1 PAGE 1)
TLY OROLEQQ FOR THE PERIOD 0] WOVEMEFR 2000 THROUGH 31 OCTORER 2081 m25201
THE CLAY FOUNDATION
COMSOLIDATED PORTFOLIOS
PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALUE OF CLRRENCY CURRENCY
LODE TRAMSACTION DESCRIPTION —DATE RASE COSY
I8 INTEREST BAUGHT 05-APR-01 a2 B89- 42 ay-
PAYRENT PERIOD 1S5~-FEB-01 TD 0%-APR-01
Id INTEREST BOUGHT 12-APR-81 2,560 50- 2,548 58-
PAYMENT PERIOD 15-FEB-01 TO 17-APR=01
15 INTEREST SOLD l14-APR-81 3,402 &7 3,002 87
PAYMENT PERLIOD 15-FER-01 TO 13-APR-01
1% INTEREST SOLD 20-APR-01 3,831 22 3.831 22
PAYMENT PERICD 15-FEB-01 TO 22-APR-01
IB INTEREST BOUGHT 25-APR~01 b4 48- il Ga-
PAYMENT PERI1CGD 15-FEB-01 TO 29-APR=81
13 INTEREST BOUGHT 09-MAY-0] 27y 54- 219,54~
PAYMENT PERIOD 15-FEB-01 TO 13-MAY-8]
I3 INTEREST BOUGHT 15-MAY-01 803 74- 803 74-
PAYMENT PERIGD 15-FEB-01 TO 17-MAY-41
IB INTEREST BOUGHT 26~MAY~-01 1,167 &7- 1,187 &7-
PAYMENT PERIQD 15-FEB-01 TO Zo-MAY-41
15 INTEREST SOLD 02~JUN-01 5,208 59 5,201 59
PAYMENT PERIQD 15-FEB-01 TO 11-JUN-01
by} INTEREST BOUGHT 11-JuN-01 B,&11 36- 8,411 34~
PAYMENT FERIOD 15-FER-01 TO 13-JUN-01
1] INTEREST BOUGHT 12-JuN-91 1,524 B6- 1,526 86~
PAYMEMT PERIOD 15-FEB-0! TO 14-JUN-0]
15 INTEREST 501D 20-JUN-01 3,923 34 3,921 W
PAYMENT PERIOD 15-FEB-01 TO 24-JuN-0l
RUN DATE 22-NOV-01
INTEREST EARNED PAGE 7
CLY GoOlooo FOR THE PERICD 0] NOVEMBER 2000 THROUGH 31 OCTOBER 2001 M25201
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIODS
PAYMENT / TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE WALUE DF BASE VALUE OF CURRENCY CURRENCY
—SECURITY DESCRIFTION  CODF TRAMSACTION DESCRIPTION —DATE QAINALOSS
1s INTEREST SOLD 2h-Jur =01 11,066 78 11,064 78
PAYMENT PERIOD 15-FEB-01 TG 2§-JUL-01
B INTEREST BOUGHT 24-0cT-01 3,549 22- 3,54%.22-
PAYMENT PERIOD 15-AUG-01 TGO 30-DCT-01
U S TREASLRY MOTES
96 500X 19/15/2006 DD 10/15/% B INTEREST BOUGHT 29-0CT-0l 361 62~ 361 62-
PAYMENT PERICD 15-0CT-8) TO 29y-DCT-41
U S TREASURY NOTES
45 B75X 09/30/2002 DD 09/34/97 1B INTEREST BOUGHT 11-DEC-00 605 25~ $0%5 25-
PAYMENT PERIQD 5¢-SEP-00 TO 13-DEC-00
143 INTEREST sStLD 1p=-JaN-¢1 Y7 25 97 25
PAYMENT PERICD 30-SEP-00 TO 1S-JAN-§1
15 INTEREST 50LD 19=JaN=-01 174 32 174 352
PAYMENT PERIOD 30-SEP~00 TQ 15-JAN-D1
I S TREASURY WOTES
04 000X 08/15/2¢04 DD 08/15/9% I8  INTEREST BOUGHT 24-JUL~-91 7,920 99- 7,120 -
PAYMENT PERIOD 15-FEB-G1 TQ 2¢-JUL-01
IT  INTEREST RECEIVED 15-AUG-01 8,850 00 8,859 00
PAYMENT PCRIOD LS-FER-01 TO 1&-AUG-0E
15 INTEREST SOLD Os-S5EP-3) 225 0o 225 0o
PAYMENT PERIOD 15-AUG-01 TO 06-SEP-0)
in INTEREST BOUGHT 20-SEP-21 1,402 17- 1,402 17-
PAYMENT PERIOD 15-AU0-01 TO 28-5EP-31
INTEREST SOLD 24-0CT-0) 3,423 11 3,428 91

PAYHMENT

1s
PERIOD 15-AUG-91 TO 28-DCT-0]



@ Mellon Trust™ CLAY FOUNDATION, INC.

55-0670193
Baston Safe Depasit and Trust Company MELLON STATEMENT #3
RUN DATE  22-NOV-081
nreeARL PAGE 71
CLY GOO10040 FOR THE PERTOD 0! NOVEMBER 2000 THROUGH 31 OCTOBER 2001 m25201
.  THE CLAY FOUNDATION
COMSOLIDATED PORTFOLIOS
. PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALUE OF CURRENCY CURRENCY
£ODE TRANSACTION DESCRIPTION —DATE = AMOUNT RECEIVER — AMOUNT RETEIVED BASE COST BAIMN/LOSS

U 5 TREASURY MOTES
0k 500X 02/15/2010 DD 02/15/00 1B INTEREST BOUGHT 30-NOV-30 39% iS5~ 315 &5~
PAYMENT PERIOD 15-AUG-00 TG 04-DEC-00

IT  INTEREST RECEIVED 15-FEB-01 6,175 oo 175 00

PAYMENT PERIOD 15-AUG-00 TO 14-FEB-01
15 INTEREST SOLD 18-APR-01 el &7 1 &7

PAYMENT PERLOD i5-FEB-01 TO 22-APR-01
INTEREST SOLD 31-Mav-ol 2,666 44 2,044 44

15
PAYMENT PERIOD }5-FEB-01 TO 04-JUM-01

U 5 TREASURY MOTES
@6 754x 05/15/2085 DD ¢5/15/008 1B  INTEREST BOQUGHT 15-JAN-81 a5 04~ 2415 04~
PAYMENT PERIOD 15-NOV=-00 TO 17-JAM-01

IT  INTEREST RECEIVED 15-MAY-01 2,531 25 2,531 25
PAYMENT PERJOD 15-NOV-00 TO 14-MAY-0!

15 INTEREST $OLD 10-SEP-0] 1,664 57 I,b44 57
PAYMENT PERIOD 15-MAY-01 TO 12-SEP-6l

U 5 TREASURY NOTES
e5 750% ¢4/15/2010 DD 9A/15/00 1B INTEREST BOUGHT 0?-pEC-00 1,501 S5&~- 1.301 Bé-
PAYMENT PERLOD 15-AUD-00 TO 11-DEC-08

3. ] INTEREST BOUGHT 45-JanN-01 1, 440 64~ 1,040 4=
PAYMENT PERIOD ]5-AUG-08 TO 99-JAN-01

1B INTEREST BOUGHT 18-JAN-01 754 6%~ 154 69~
PAYMENT PERIOD 15-AUG-00 TO 22-JAN-91

15 INTEREST SOLD 31-JAN-01 3,851 56 3,451 5¢
PAYMENT PERIOD 15-AUG-00 TO 31-JaN-01

RUM DATE 22-WOv-01

INTEREST EARNED PAGE 72
CLY GoolooDh FOR THE PERIOD 01 NOVEMBER 2800 THROUUGH 31 OCTOBER o0&l M25201
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS
PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALUE OF CLRRENCY CURRENCY
—SECIRITY DESCRIPTION _ . CODE TRAWSACTION DESCRIPTION —DATE __  AMOUNT RECEIVED AHMQUNT RECEIVED BASE COST QAIN/LOSS
UNITED STATES TREASURY NOTES
05 750kx 11/15/2005 ob 11715700 1B INTEREST BOUGHT 11-JaN-¢] 150 10~ 158 10-
PAYMENT PERIGD 15-NMOV-00 TO 16-JAN-0]
in INTEREST BOUGHT 19-JAN-081 2,724 11- 2,724 11~
PAYMENT PERIOD 15-NOV-00 TO 23~JAN-g1
1B INTEREST BOUGHT 24-JAN-01 1,846 52- 1,844 52-
PAYMENT PERICD 15-MOV-00 TO 28-JAN-0]
IR IWTEREST BOUGHT 31 -JAN-01 1,693 23- 1,643 23-
PAYMEMT PERICD 15-MOV-00 TO 04-FEB-01
L] INTEREST BOUGHT o1-FED-~01 197 T4- 147 I4-
PAYMENT PERIOD 15-NOV-00 TO 05-FER-01
IR INTEREST BOUGHT P1-FEB=-01 5 93~ 5 93~
PAYMENT PERIOD 15-MOV-00 TO 05-FEB-9)
I3 INTEREST BOUGHT 06 -FEB-01 136 &0~ 136 40-
PAYMENT PERIOD 15-MOV-20 TG 08-FEB-91
I3  INTEREST BOUGHT 14-FEB=-01 770 38~ 770 3a-
PAYMENT PCRICP 15-MOV-00 TO 19-FEB-41
IR INTEREST BQUGHT L4-FEB=-0] 77 pa- 7 04~
PAYMENT PERIOD 15-NOV-00 TO 19-FEB-01
IB  INTEREST BOUGHT 27-FEB-0] 149 9%~ 169 %%~
PAYMENT PERIOD 15-NOV-00 TO 21-MAR-491
INTEREST BOUGHT 14-MAR-81 3,446 85- 3,446 23~

1B
PAYMENT PERIQD 15-NOV-00 TD 18-MAR-0]



@ Mellon Trust™

CLAY FOUNDATION, INC.

IS
PAYMENT PERIOD 15-MAY-01 TO 23-HAY-0l

Boston Safe D t and T C 55-0670193
n & Bepont an rust Company
MELLON STATEMENT #3
: AN DATE 22-ROV-0]
PAGE 73
CLY Gooloee FOR THE PERIOD ¢]1 NOVEMBER 2008 THROUGH 31 OCTORER 2001 M25201
THE CLAY FOUMDATION
CONSOLIDATED PORTFOLIOS
PAYRENT / TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALUE OF CURRENCY CURRENCY
SODE TRANSACTION DESCRIPTIQN —RATE 3 BASE_COST GAIN/LDSS
Is INTEREST BOUGHT 12-APR-81 4,892 27~ 4,092 27-
PAYMENT PERIOD 15-NOV-00 TO L7-APR-01
1s INTEREST S0LD 18-aAPR-g1 a1 71 8&l1 71
PAYMENT PERIOD 15-KOV-00 TO 18-APR-01
1% INTEREST SOLD 20-APR-01 2,825 17 2.485 11
PAYMENT PERIOD 15-MOV-00 TO 24-APR-01
15 INTEREST SOLD 01-MAY-01 25,488 43 25,488 43
PAYMENT PERIOD 15-NOV-00 TO ¢1-MAY-01
U S TREASIRY MOTES
85 000X 02/15/2011 DD 02/15/41 1S INVEREST sSOLD 22-FEB~01 3315 3315
PAYMEKT PERIOD 15-FEB-0] TO 24~FEB-01
IR INTEREST BOUGHT 26-FEB-01 53 ol- 58 bl-
PAYMENT PERIQD I5-FEB-0l Tu 28-FEB-¥1
I3 INTEREST BOUGHT eT-MAR-D1 125 59- 198 59~
PAYMENT PERIOD 1S5-FEB-01 TO 11-MAR-#1
15 INTEREST SOLD 14-Mar-01 729 37 729 32
PAYMENT PERIOD 15-FEB-01 TO 18-MAR-01
IB INTEREST BOUGHT 11=-APR=-01 505 52- 505 52-
PAYMEWT PER1OD 1S-FEB-01 TO lé-APR-01
in INTEREST BOUGHT 11-aPr-0l 124 39- 12¢ 3%-
PAYMENT PERIOD 15-FEB-01 TO lé-APR-01
158 INTEREST SOLD 11-APR-01 252 7% 252 74
PAYMENT PERIOD 15-FEB-01 TO l4-APR-01
RUN DATE 22-NOV-01
INTEREST EARMED PAGE 74
CLY GoO0l1000 FOR THE PER1OD 0] NOVEMAER 2000 THROUGH 31 OCTOBER 2001 M2s2e1
THE CLAY FOUNDATION
CONSOL 1DATED PORTFOLIOS
PNt/ TRADE DATE SETTLE DATE
TRAM EFFECTIVE BASE VALUE OF BASE VALUE OF CURREMCY CURRERCY
—SECURITY DESCRIPTION  CODE TRANSACTIGN DESCRIPTION ~DATE . RAIN/LOSS
1B INTEREST BOUGHT 12-APR-01 i71 27- 171 27-
PAYMENT PERIOD 15-FEB-8@ TO 17-APR-8}
is INTEREST SOLD 12-APR-01 256 91 256 91
PAYMENT PERIOD 15-FEB-01 TO 17-APR-81
Ia INTEREST BOLGHT 14-mAy-0l 377 09~ 377 09-
PAYMENT PERIOD 15-FEB~0] TO 1e-MAY-0]
15 INTEREST SOLD 21-MAY-901 1,082 B7 1,082 a7
PAYMENT PERIOD 15-FEB-01 TO 23-MAY-01
1] INTEREST BOUGHT 01-JUN-01 306 64- 304 64-
PAYMENT PERIOD 15-FED-01 TO 05-JiN-01
-] INTEREST BOUGHT 2p=JUL-01 2,7% 6- 2,7% %=
PAYMENT PERIGD 15-FEB-01 TO 26-JUL-81
IS INTEREST SOLD 01-AG-01 5,430 & 3,480 b6
PAYMENT PERIOD 15-FEB-0)1 YO 01-AUG-11
U § TREASURY NOTES
04 425X 05/15/2008 DD 05/15,01 IB INTEREST BOUGHT 15-MAY-21 20 74~ 20 14-
PAYMENT PERIQD 15-MAY-01 TO 17-MAY-91
1s INTEREST SOLD 17-mAY-01 111 24 111 24
PAYMENT PERIOD 15-MAY-01 TO 17-MAY-981
15 INTEREST SOLD 17-mAY-01 8t 8 87 Y4
PAYMENT PERIOD 15-MAY-01 TO 21~-MAY~D]
INTEREST S0LD 21-MAY-01 %% 15 96 15



@ Mellon Trust™

Boston Safe Depomt and Trust Company
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MELLON STATEMENT #3

RUN DATE 22-WOV-9l

I PAGE 75
CLY GOOlode FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 31 OCTOBER 200% M2E201
THE CLAY FOUMDATION
CONSOLIDATED PORTFOLICS
PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALUE OF CURRENCY CURRENCY
__SECURITY DESCRIPTION  CODE TRANSACTIOW DESCRIPTION —DATE RASE _CDST CAIN/LYSS
IN  INTEREST BOUGHT Z1-MAY-01 149 ¢0- 149 &0~
PAYMENT PERIOD 15-MAY-01 TO 28-MAY-01
1S  INTEREST SOLD 25-mav-01 219 5 21% 5
PAYMENT PERIOD 15-MAY-01 TO 28-MAY-01
IS INTEREST SoLD 31-MAY-d1 283 13 263 13
PAYMENT PERIOD 15-MAY-01 TO 04-JUN-01
I8 INTEREST BOUGHT 0Y-AUG~01 1,018 08- 1,018 00=
PAYMENT PERIOD 15-MAY-01 TO 12-AUG-0]
ID  INTEREST BOUGHT 17-AUS-01 3,202 31- 's,202 B1-
PAYMENT PERIOD 15-MAY-01 TO 20-AUG-01
IS  INTEREST SOLD 20-SEP-01 2.62% 85 2,42y 85
PAYMENT PERIDD 15-MAY-bl TD 28-SEP-01
1B INTEREST BOUGHT 21-SEP-01 1,567 3%- 1,387 3%-
PAYMENT PERIOD 15-MAY-081 TD 27-SEP-01
IS  INTEREST SOLD 28-SEP-01 $20.25 620 25
PAYMENT PERIOD 15-MaY-01 TO 02-0£T-01 "
IS IMTEREST SOLD 29-0CT-01 5,167 12 5,167 12
PAYMENT PERIOD 15-MAY-01 TO 2%-0CT-01
UNITED STATES TREASURY NOTES
05 000X ©B/15/2011 DD 08/15/01 IS  INTEREST SOLD 05-5EP-¢1 149 44 149 46
PAYMENT PERIOD 15-AUG-01 TO 05-SEP-01
IS  INTEREST SOLD 20-SEP-21 6462 56 [TT 1]
PAYMENT PERIOD 15-AUO-01 TO 26-SEP-E1
RUN DATE 22-NOV-01
INTEREST EARMED PAGE 78
CLY Goolooo FOR THE PERIOD 01 WOVEMBER 2000 THROUGH 3@ OCTORER 2001 M25201
THE CLAY FOUNDATION
CONSDLIDATED PGRTFOLIOS
PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALUE OF CURRENCY CURRENCY
—SECURITY DESCRIPFION CODE TRAMSACTIDN DESCRIPTION GAIN/LOSS
WAL MART STORES [MC WT
6 875X 08/10/200Y DD 08/10/9Y 1B INTEREST BOUGHT 2¢-FEB-01 80 21- ae 21-
PAYMENT PERIOD 16-FEB-01 TO 2A-FEB-ul
IB  INTEREST BOUGHT 18-APR-01 836 .44~ B3 46-
PAYMENT PERIDD 10-FEB-01 TD 22-APR-~0]
IT  [WYEREST RECEIVED 10-AUG-01 2,750.400 2,750 00
PAYMEMT PERIOD 16-FEB-01 TO 09-AUG-01
WESTVACD CORP NT
& 850X 11/15/2004 OO 11/10/99 1B INTEREST BOUGHT 19=-JAN-D1 406 24- 406 24-
PAYMENT PERIOD 15-MOV-00 TO 15-JAN-01
IS INTEREST SOLD 09-MAY~Q] 1,192 09 1,192 09
PAYMENT PERIOD 15-NOV-00 TO 13-MAY-81
WESTVACD CORP NT
8 200X 01/15/2050 DD 01/18/60 1T  INTEREST RECEIVED 16-JAN-01 1,865 60 1,845 00
PAYMENT PEREOD 15-JUL-00 TQ 14-JAN-01
IS  INTEREST SOLD 18-JAN-01 B8z oo B2 oo
PAYMEMT PERIOD 15-JAN-91 TO 22-JAN-01
WINSTAR COMMUNICATIONS INC
12 500X 06/15/2008 DD 04/10/00 IR INTEREST BOUGHT 16-NOV-00 187 5o- 1a? 50-
PAYMENT PERIOD 15-0CT-08 TO 20-NOV-03
15 INTEREST SOLD 14-FEB-01 220 49 220 49
PAYMENT PERIOL 15-0cT-08 TO 21-FEB-01
INTEREST SOLD 14-MAR-01 287 35 267 38

1S
PAYMENT PERIOD 15-OCT-00 TO 18-MAR-01



——
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MELLON STATEMENT #3

RUN DATE 22-NOV-31
PAGE

R ARSAYD 77
CLY aodlood FOR THE PERIOD 01 NOVEMBER 2000 THROUGH 5] OCTOBER 20081 M25201
THE CLAY FOUNDATIDN
CONSOLIDATED PORTFOLIDS
PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALUE OF CURRENLCY CURRENCY
CODE IRANSACTION DESCRIPTION —DATE BASE COST GAIN/LOSS
15 INTEREST SOLD l4-MAR-O1 2647 36 267 36
PAYMENT PERIOD 15-0CT-00 TD 1B-MAR-O1
WORLDWIDE FIBER IWNC SR NT
12 ooox 0a/s01/208% DD B7/28/99 1S INTEREST SOLD 01-DEC-80 208 53 Z08 313
PAYMENT PERIOD 9l-AUG-00 TO 05-DEC-08
IS INTEREST SOLD 04-DEC-00 210 08 210 oo
PAYMENT PERIOD 91-AUO-00 TD 04-DEC-00
THNCOME /DREYFUS CASH MGMT PLUS 1T INTEREST RECLEIVED ol-NOV-00 229 229 9
PAYMENT PERIODD 01-OCT-00 TO 31-DCT-490
IT INTEREST RECEIVED 91-NOV=00 9 &5 P a5
PAYMENT PERIOD 0}-DCT-00 TO 31-0CT-00
IT INTEREST RECEIVED 01-NOV=-00 9 40 0 €0
PAYMENT PERIOD 01-0CT-00 TO 31-0CT-00
IT INTEREST RECEIVED 01-MOV-00 1,176 82 1,176 &2
PAYMENT PERIOD Qi-0CT-0¢ TO 31-0CT-00
IT INTEREST RECEIVED d1-NOV=00 1,294 90 1.2% g0
PAYMENT PERIOD 01-OCT-00 TD 31-0CT-00
IT INTEREST RECEIVED 0] =-NOV=-04 8495 &% 895 &Y
PAYMENT PERIQD 01-0CT-00 TO 3]1-0CT-00
IT INTEREST RECEIVED 01-DEC-00 3 22 5.22
PAYMENT PERIOD &1-HOV-00 TO 30-NOV-00
T INTEREST RECEIVED Ql1-DEC-400 1,551 18 1,351 18
PAYMENT PERIOD 01-NOV=08 TO 30-WOV=-§D
RUMN DATE 22-MOV-01
INTEREST EARNED PAGE 78
CLY Goolooo FOR THE PERIOD 91 NOVEMBER 2000 THRODUGH 31 OCTOBRER 2601 M25201
THE CLAY FOUNDATLOM
LONSOLIDATED PORTFOLIDS
PAYMENT / TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALUE OF BASE VALUE OF CURRENCY CURRENCY
—SECURITY DESCRIPTION  CODE JRAWSACTION DESCRIPTION —DATE ~  AMOUNT RECEIVED DASE COST Y
IT IMTEREST RECEIVED 01-DEC-00 %688 24 988 24
PAYMENT PERIOD 0)-NOV=-00 TO 30-NOV-00
IT INTEREST RECEIVED 91-DEC-00 3yz 19 3%2 3%
PAYMENT PERIQD 01-NDV-00 TO 30-NDV-00
IT INTEREST RECEIVED B2-JAN-Q1 & i5 615
PAYMENT PERIOD 01-DEC-00 TO 51-DEC-0%
IT INTEREST RECEIVED p2-JAN-01 1,57% &% 1,573 &9
PAYMENT PERIOCD ol-DEC-00 TO 31-DEC-00
IT INTEREST RECEIVED 02-JAN-G1 1,015 78 1,015 78
PAYMENT FERIOD 01-DEC-00 TO X1-DEC-Q0
1T INTEREST RECEIVED 02~JAN-01 (11 3- 1 58 04
PAYMENT PERIOD 01-DEC-00 TO 31-DEC-00
1T INTEREST RECEIVED 0l-FEB=-01 15 24 15.24
PAYMENT PERICD 01-JAM-01 TO 3]-JAN-0]
IT INTEREST RECEIVED 8l-FEB-01 22 8 22 89
PAYMENT PERIOD 01-JAN-01 TO 3]1-JAN-9#]
IT INTEREST RECEIVED 0l~-FEB=-01 115 20 115 29
PAYMERT PERIOD Ul-JAN-01 TD S1-JAN-81
IT INTEREST RECEIVED 4l -FEB-01 a4 73 84 73
PAYMENT PERIOD 0l1-JAN-01 TO 51-JAN-01
1T INTEREST RECEIVED 0i-FEB=-01 Yol 12 el 17
PAYMENT PERIOD 01-JAN-01 TO 31-JAN-01
INTEREST RECEIVED ol-FEB-01 1,57¢ 92 1,570 92

PAYMENT PER1OD

0l-JAaN-01

1T
TO 31-JAN-01



@ Mellon Trust™ CLAY FOUNDATION, INC.
55-0670193
Boston Safe Depont and Trust Company MELLON STATEMENT #3

RUN DATE 22-NOV-01

it

1 PAGE 7%
CLY 0001008 FOR THE PERIOD ¢1 NOVEMBER 2000 THROUGH 31 OCTOBER 2001 M25201
— THE CLAY FOUNDATION
©  COMSOLIDATER PORTFOLICS
PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE  BASE VALUE OF BASE VALUE OF CURRENCY CURRENCY
SODE TRANSACTION DESCRIPTION —DATE RASE COST BAINZLOSS
IT  INTEREST RECEIVED 21-FEB-01 1,073 43 1,073 &3
PAYMENT PERIDD 01-JAN-01 TO 31-JAN-01
IT  INTEREST RECEIVED b1-MAR-01 1 30 H 1]
PAYMEMT PERIOD 01-FEB-01 TO 28-FEB-01
IT  INTEREST RECEIVED 0] -MAR-01 0 ea o oa
PAYMENT PERIOD 01-FEB-01 TO 2B-FEB-01
IT  INTEREST RECEIVED 01-MAR-0] s 8z o a2
PAYMENT FERIOD 01-FEB-01 TR 28-FER-b1
IT  INTEREST RECEIVED ¢1-MAR- 01 1,366 22 1,366 22
PAYMEWT PERIOD B1-FED-01 TO 28-FEB-0)
IT  INTEREST RECEIVED 01-MAR-01 8% 894G 99
PAYMENT PERIOD §1-FEB-01 TO 26-~FEB-01
IT  INTEREST RECEIVED 01-MAR-01 835 22 835 22
PAYMENT PERIOD 0-FEB-01 TO 28-FEB-01
IT  INTEREST RECEIVED 02-APR-0] 0 63 9 43
PAYMENT PERIOD 01-MAR-01 TO 31-MAR-01
IT  INTEREST RECEIVED 92-APR-01 19 43 19 43
PAYMENT PERIOD 05-MAR-0I TO Si-mAR-01
IT  INTEREST RECEIVED 02-APR-01 1,525.75 1,525 75
PAYMENT PERIOD 01-MAR-D1 TO 31-MAR-01
1T INTEREST RECEIVED 02-APR-01 L1 &1 1,111 &1
PAYMENT PERIOD 01-MAR-01 TO 31-maR-81
IT  INTEREST RECEIVED 02-APR-D1 1,122 ¥3 1,122 93
PAYMENT PERIOD 01-MAR-01 TO $1-MAR-#1
RUN DATE  22-NOV-01
INTEREST EARNED PAGE 80
CLY Goo1000 FOR THE PERIOD 01 WOVEMBER 2000 THROUGH 31 OCTGRER 2001 M25201
THE CLAY FOUNDATION
CONSOLIDATED PORTFOLIOS
PAYMENT / TRADE DATE SETTLE DATE
TRAN EFFECTIVE  BASE VALUE OF BASE VALUE OF CURRENCY CURRENCY
—SECURITY DESCRIPTION CODE JRAMSACTION DESCRIPTION —DATE
IT  IMTEREST RECEIVED 0I-MaY-0] 22 51 22 51
PAYMENT PERIOD 01-APR-01 TO 30-APR-01
1T INTEREST RECEIVED o1-MAY-0] o 0y [ 1]
PAYMENT PERIDD 81-AFR-01 TO 30-APR-01
1T INTEREST RECEIVED O1-MAY-01 1.422 51 1,422 31
PAYMENT PERIOD 01-AFR-03 TO 30-aPR-01
IT  INTEREST RECEIVED 01-MAY=0] 1,21% 79 1,21% 73
PAVMENT PERIOD 01-APR-01 TO 30-APR-01
IT  INTEREST RECEIVED 01-MaY-0] 1,045 59 1,065 53
PAYMEMT PERIOD ¢1-APR-01 TO 30-AFR-01
IT  INTEREST RECEIVED 01-JuN-0] 013 013
PAYMENT PERIOD 01-MAY-01 TO 31-pAY-01
1T INTEREST RECEIVED 01-JUN-01 24 29 26 29
PAYMENT PERIOD 01-MAY-01 TO S1-MAY-01
IT  INTEREST RECEIVED 91-JUN-01 1,109 30 1,509 39
PAVMENT PERIOD 0I-MAY-81 TO 31-MAY-0)
1T INTEREST RECEIVED 91-JuN-01 1,009 7% 1,009 76
PAYMENT PERIOD 01-MAY-01 TO 3}-MAY-01
IT  INTEREST RECEIVED 01-JUN-01 650 &5 650 &5
PAYMENT PERIOD OL-MAY-01 TO 31-MAY-01
IT  INTEREST RECEIVED 83-JU1-01 27 06 27 06
PAYMENT PERIOD 01-JUN-01 TO 30-JUN-01
. IT  INTEREST RECEIVED o8-JuL-0) 822 52 822 52
" PAYMENT PERIGD 01-JUN-01 TO 30-JUN-01



@ Mellon Trust™ CLAY FOUNDATION, INC.

Baston Safe Depant and Trust Company 55-0670193
MELLON STATEMENT #3
RUN DATE 22-MOV-01
1 PAGE 81
CLY GoglBpe FOR THE PERICD 01 NOVEMEER 2000 THROUGH 31 OCTORER 2081 25201
— THE CLAY FOUNDATION
- CONSOLIDATED PORTFOLIOS
* PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE  BASE VALUE OF BASE VALUE OF CURRENCY CURRENCY
LODE TRANSACTION DESCRIPTION _DATE___  AMQUNT RECEIVED AMQUNT RECEIVED BASE COST GAIN/LOSS
IT  INTEREST RECEIVED 83-JuL-01 Tey 3% 799 39
PAYMENT PERIOD Gi-JUN-01 TD 30-JuN-ol
IT  INTEREST RECEIVED 83-JuL-01 541 8A sil 88
PAYMENT PERIOD 81-JUN-§1 TO 30-JiBi-01
IT  INTEREST RECEIVED #2-AUD-01 443 &Y 443 49
PAYMENT PERIOD 01-JUL-41 TO 31-JU1-0}
1T  INTEREST RECEIVED 02-AUG- 01 o 07 007
PAYMENT PERICD 01-JUL-¢1 TG 31-JUL-8l
1T INTEREST RECEIVED 42-AUS- 01 28.59 ' 28 5%
PAYMENT PERICD 01-JUL-81 TO 3i-JUL-0l
IT  INTEREST RECEIVED 02-AUG-41 718 34 718 34
PAYMENT PERIOD £1-JUL-01 TO 31-JUL-01
IT  INTEREST RECEIVED 52-AUG-B1 207 18 se7 78
PAYMENT PERIOD 01-JUL-81 TO 31-JUL-Q1
IT  INTEREST RECEIVED 04-SEP-01 19 4 1y 4
PAYMENT PERIOD 81-AUG-01 TO 31-AUG-0]
{T  [NTEREST QECEIVED 04-5EP-01 826 1% 826 1%
PAYMENT PERIOD 0]-AUG-0] TO 3]-AUG-6]
IT  INTEREST RECEIVED 94-SEP-141 780 12 780 12
PAYIENT PERIOD 01-AUG-01 TO 31-AUB-81
IT  INTEREST RECEIVED 05-SEP-01 o 02 0 02
PAYMENT PERIOD 01-AUO-81 TO 31-AUG-01
INTEREST RECEIVED 04-SEP-01 178 22 778 22

IT
PAYMENT PERICD 01-AUG-#l1 TD 31-AUG-01

RUN DATE 22-HOV-¢1
INTEREST EARMED PAGE. 82
CLY GoQlon0 FOR THE PERIOD 01 NOVEMBER 2004 THROUGH 31 OCTORER 2001 M25201
THE CLAY FOUNDATION

COMSOL IDATED PORTFOLIDS

PAYMENT/ TRADE DATE SETTLE DATE

TRAN EFFECTIVE BASE VALUE OF BASE VALLE OF CURRENCY CURRENCY
—SECURITY DESCRIPTION _  LODE IRANSACTION DESCRIPTION - PATE . AMQUNT RECEIVED  AMOUNT SECEIVED BASE COST

IT  INTEREST RECEIVED 03-0CT~01 17 a2 17 az
PAYMENT PERIOD 91-SEP-01 TD 30-SEP-01

IT  [NTEREST RECEIVED 03-0CT-0l 813 54 a1l 54
PAYMENT PERIOD 01-SEP-#1 1D 30-SEP-01

IT  INTEREST RECEIVED 03-0CT-21 188 o2 782 o2
PAYMENT PERIOD 01-SEP-#1 TO 30-SEP-91

IT  INTEREST RECEIVED 03-0CT=01 7%1 46 791 46
PAYMENT PERIOD 01-SEP-#1 TO 30-SEP-81
DREYFUS CASH MGMT PLUS [T  INTEREST RECEIVED 01-NOV-0¢ 4 31 & 31
PAYMENT PERIOD 01-DCT-08 TO 31-0CT-00

IT  INTEREST RECEIVED 01-Nav-44 00l LI}
PAYMENT PERIOD 81-0CT-90¢ TO 31-0CT-00

IT  INTEREST RECEIVED ¢l-Nov-os 105 05 165 25
PAYMENT PERIOD 01-0CT-00 TO 51-0CT-a0

IT  INTEREST RECEIVED ol-NOV-08 27 12 27 %2
PAYMENT PERIOD 0i-OCT-09 TD 31-0CT-¢0

IT  INTEREST RECEIVED 0]1-HOV-00 152 78 152 78
PAYMENT PERIOD 01-O0CT-98 TO 31-OCT-00

IT  INTEREST RECEIVED 01-NOV-08 6,184 54 6,186 56
PAYMENT PERIGD 01-0CT-08 TD 31-0CT-0¢

IT  INTEREST RECEIVED OL-NOV-04 1) 28 951 23
PAYMENT PERIOD 01-0CT-08 TO 31-OCT-60

IT  INTEREST RECEIVED 01-DEC-0 15 54 14 54
PAYMENT PERIOD 01-NOV-00 TO 30-NOV-00

“n
. !



@ Mellon Trust™ CLAY FOUNDATION, INC.

55-0670193
Baston Safe Depant and Trust Company MELLON STATEMENT #3
RUM DATE  22-mMOV-01
1 PAGE 83
CLY Gedlato FOR THE PERIOD 0l NOVEMBER 2000 THROUGH 31 OCTOBER 20601 M25201
- THE CLAY FOUNDATION
CONSOLIDATED PORTFQLIOS
. PAYMENT/ TRADE DATE SETTLE DATE
TRAR EFFECTIVE BASE VALUE OF BASE VALUE OF CURRENCY CURRENTY
CODE TRAMSACTION DESCRIPTION —RATE __  AMOUNT RECEIVED  AMOUNT RECEIVED RASE. COST DAIN/LOSS

IT  INTEREST RECEIVED 01-DEC-00 742 11 7462 11
PAYMENT PERIOD 0]-MOV-00 TO 30-WOV-00

IT INTEREST RECEIVED 91-DEC-00 L F4 0 42
PAYMENT PERIOD ©1-NOV-08 TO 30-MOV-00

IT INTEREST RECEIVED 01-DEC-00 [ N} ] "oy
PAYMENT PERIOD €1-MOV-04 TO 30-MOV-0Q

IT  INTEREST RECE]VED 01-DEC-049 6,060 0O 4,040 80
PAYMEKT PERIOD 01-MOV-048 TQ 30-Mov-0¢

IT  INTEREST RECEIVED 01-DEC-94 67 25 47 25
PAYMENT PERIOD 0]1-NOV-00 TO 30-MDV-08

1T INTEREST RECEIVED U1-DEC-40 1,056 78 1,066 78
PAYMENT PERIOD 01-NOV-0D TO 30-ROV-00

1T INTEREST RECEIVED 02-JAN=11 1,840 24 1,069 24
FAYMENT PERIOD 01-DEC-04 TO 31-DEC-04

1T  INTEREST RECEIVED 02-JAN-01 L T Q 02
PAYMENT PERIOD 01-DEC-00 TO 31-DEC-09

1T INTEREST RECEIVED 02-JAN-81 2,167 17 2,167 17
PAYMENT PERIOD 0] -DEC-80 TO 31-DEC-0#

IT INTEREST RECEIVED 02-JAN-01 §15.78 495 76
PAYMENT PERIOD 0)-DEC-00 TO 31-DEC-00

1T  INTEREST RECEIVED 02-JAN-01 1,340 27 1,350 27
PAYMENT PERIOD 01-DEC-9¢ TO 31-DET-00

IT INTEREST RECEIVED 06-FEB-01 1,224 73 1,224 73
PAYMENT PERICD 01-JAN-01 TO 31-JAN-01

RUN DATE 22-NOV-01
INTEREST EARMNED PAGE a4

CLY Godloeoe FOR THE PERIOD 0] NOVEMBER 2000 THROUGH 3] OCTORER 2001 Mas201

THE CLAY FOUNDATION

CONSOLIDATED PORTFOLIOS

PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE ~ BASE VALUE OF BASE VALUE oF CURRENEY CURRENCY
—SECURITY DESCRIPTION . CODE TRAMSACTION DESCRIPTION —RATE  AMOUNT RECEIVED  AMOUNT RECEIVED BASE COST BAIN/LOSS
IT  INTEREST RECEIVED 06-FEB-91 212 12 212 12
PAYMENT PERICD 01-JAN-01 TO 31-JAN-0)
INTEREST RECEIVED o6 -FEB-01 2,269 42 2,249 62

IT
PAYMENT PERIOD 01-JAN-01 TO S1-JAM-01

IT  INTEREST RECEIVED 04-FER-01 2,571 23 2,571 23
PAYMENT PERIOD 01-JAN-41 TO 31-JAN-01

IT INTEREST RECEIVED 06-FEB-01 1,167 32 1,167 32
PAYMENT PERIOD 01-JAM-0l TD 31-JAN-01

IT  INTEREST RECEIVED 02-MAR-01 284 38 86 38
PAYMENT PERIOD 01-FEB-0! TO 28-FEB-0)

IT INTEREST RECEIVED 02-MAR~-01 215 & 235 &6
PAYMENT PERIOD 0Ll-FER-61 TO 28-FEB-01

IT  INTEREST RECEIVED 02-MAR~01 4,023 B4 4,823 84
PAYMENT PERIDD 01-FEB-01 TO 20-FEB-01

IT INTEREST RECEIVED 02-MAR~#1 1,587 23 1,587 23
PAYMENT PERIOD 0L-FEB-01 TO 28-FEB-01

IT INTEREST RECEIVED 02-MAR-01 1,102 98 1,182 %8
PFAYMEMT FERIOD Ol-FEB-01 7D 28-FEB-01

17T INTEREST RECEIVED 02-APR-01 83 48 a3 qa
PAYMENT PERIOD D}-MAR-01 TO 31-MAR-01

IT INTEREST RECEIVED 02-APR-01 1.278 85 1,278 &5
PAYMENT PERIOD ©1-MAR-01 TO N1-mMAR-01

- IT INTEREST RECEIVED 02-APR-8] 1,43y 02 2,459 02

. PAVMENT PERIOD 01-MAR-81 TO SI-MAR-0]
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CLAY FOUNDATION, INC.

MELLON STATEMENT #3

nERARIRIM
CLY G001308 FOR THE PERIOD 01 NOVEMBER 260¢ THROUGH 31 OCTORER 2001

RUN DATE 22-NOV-D1
PAGE

naszet
THE CLAY FOUMDATION
CONSOLIDATED PORTFOLIQS
PAYMENT / TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALLE OF BASE VALUE OF CURRENCY CURRENTY
CODE TRANSACTION DESCRIPTION —DATE Cl
1T INTEREST RECEIVED 02-APR-01 e1e 98 8% 1%
PAYMENT PERIOD 0]1-MAR-01 TO 31-MAR-01
IT INTEREST RECEIVED 02-APR=01 1,022 ag 1,822 84
PAYMENT PERIOD 01-MAR-81 TQ 3i-MAR-01
IT INTEREST RECEIVED G2-MAY- 01 746 51 746 51
PAYMENT PERICD 01-APR-¢1 TO 30-APR-01
IT INTEREST RECEIVED 02-MAY-01 a0 16 8D 16
FAYMEMT PERICD 91-APR~01 TO 30-APR-01
IT INTEREST RECEIVED 92-MAY- 91 1,024 A0 1,024 a0
PAYMENT PERIOD 91-APR-0) TO 38-APR-11
iT INTEREST RECEIVED 42-mAY=-01 2,118 &Y 2,118 &
PAYMENT PERIOD #1-APR-81 TD 36-APR-01
1T INTEREST RETEIVED 02-MAY=-41 724 57 726 57
PAYMENT PERIOD 0l-APR-#1 TO S¢-APR-01
IT INTEREST RECEIVED 41-JUnN=-51 37 0l 37 0l
PAYMENT PERIOD 0)-MAY=-9l TO 31-MAY-91
IT INTEREST RECEIVED 01-JU-01 1,428 21 1,623 21
PAYMENT PERIOD 0}-MAY-0]1 TO 31-MaY-91
IT  INTEREST RECEIVED 01-JUN-01 585 71 545 71
PAVMENT PERIOD 01-MAY-¢] TO S1-MAY-2}
iT  INTERERT RECEIVED i-JUN-01 2,541 08 2,541 0
PAYMENT PERIOD 0l1-MAY-¢l TO S1-MAY-01
it INTEREST RECEIVED 21 -JUN-31 1,154 o3 1,156 a3
PAYMENT PERIOD ¢1-MAY-01 TO 31-MAY-0]
RUM DATE 22-wOV-41
INTEREST EARNED PAGE (13
CLY GOolood FOR THE PERIOD 6! NOVEMBER 2000 THROUGH 31 OCTORER 200l M25281
THE CLAY FOUNDATION
CONSOL1DATED PORTFOLIOS
PAYMENT / TRADE DATE SETTLE DATE
TRAN EFFECTIVE BASE VALLE OF BASE VALUE OF CURRENCTY CURREMCY
~—3ECURITY DESCRIPTION __ _  CODE TRANSACTION DESCRIPTION ~RATE RASE_COQST
IT INTEREST RECEIVED 05-JuL-91 31 23 i
PAYMENT PERIOD ¢1-JUN-01 TO 30-JUN-01
IT  INTEREST RECEIVED $3-JuUL-21 757 23 757 23
PAYMENT PERICD 0l-JUN-01 TD 36-JuN-01
IT  INTEREST RECEIVED e3-JUL-e) 870 31 a%e 51
PAYMENT FERIOD 41-JUN-81 TO 39-JuN-0]
ET  INTEREST RECEIVED ¢3-JUL-01 971 %0 71 ¢
PAYMENT PERICD #1-JUN-41 TO 39-Jun-01
1T INTEREST RECEIVED 23-JUL-0l 1,426 27 1,426 27
PAYMENT PERIOD ¢1-JUM-81 TO 30-JUN-01
LT  INTEREST RECEIVED 2-AUG-01 28 &1 28 41
PAYMENT PERICD #1-JUL-#1 TO 31-Jn-81
IT  INTEREST RECEIVED 92-AUG-0) ns 27 s 77
PAYMENT PERIOD 81-JUL-01 TO 31-JuUL-01
IT  INTEREST RECEIVED 12-AUG-q1 [,248 10 [.248 ¢
PAYMENT PERICD 8]1-JUL-8! TO S1-JUL-01
iT INTEREST RECEIVED 02-AUD-01 4,002 27 &,002 27
PAYMENT PERIOD 81-JUL-01 TG 31-JUL-01
1T INTEREST RECEIVED 02-AlD-01 36 48 134 43
PAYMENT PERIQD §]-JUL-91 TO 31-JUL-91
1T INTEREST RECEIVED 06-SEP-01 e 681 66 6,681 66
PAYMENT PERIDD #1-aAUG-01 TD S1-AUG-81
NTEREST RECEIVED 24-5EP-01 24 46 24 &

IT I
PAYMENT PERIOD ¢1-AUG-#1 TO 3I-AUG-01



)
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Boston Safe Depamt and Trust Company

CLY GOO1040
THE CLAY FOUMDATIOM

CONSOLIDATED PORTFOLIOS

PAYMENT PERIOD 01-AUG-01 TO 31-AUG-0]

PAYMENT PERIOD 81-ALR-01

PAYMENT PERIOD

PAYMENT PERIOD 61-5EP-01
PAYMENT PER1OD 01-5EP-91
PAYMENT PERIOD #1-SEP-01
PAYMENT PERIOD 0l-SEP-61

IT
PAYMENT PERIGD 61-5EP-01 TO 30-SEP-01
BSDT-LATE MONEY DEPOSIT ACCT 1T

E1-AlUG-01

CLAY FOUNDATION, INC.
55-0670193
MELLON STATEMENT #3
1
FOR TME PERIOD 0] MOVEMRER 2860 THROUGH 31 OCTOBER 2001
PAYMENT/ TRADE DATE SETTLE DATE
TRAN EFFECTIVE  BASE VALUE OF BASE VALUE OF
CODE JRAMSACTION DESCRIFTION —_DATE
1T INTEREST RECEIVED 04-SEP-01 s 39 45 39
1T INTEREST RECEIVED 24-SEP-01 1,159 49 1,159 &9
TO 31-AUG-21
IT  INTEREST RECEIVED t&-SEP-01 1,857 13 1,457 %3
To S1-AUG-0]
1T INTEREST RECEIVED $3-0CT-11 21 2 21 24
TG 30-SEP-01
IT  INTEREST RECEIVED 293-0CT-11 2¢ 385 2¢ x5
TO 32-SEP-21
IT  INTEREST RECEIVED ¢3-0CT-01 1,312.28 1,312 28
To 88-SEP-#1
IT  INTEREST RECELVED 03-0CT-01 2.718.37 2,718 37
TO 50-SEP-01
INTEREST RECE1VED 03-0CT-01 5,015 13 5,015 13
INTEREST RECEIVED 01-NV-10 015 015

PAYMENT PERIOD 91-OCT-00 TO 31-QCT-00

RUW IIATE 22-ROv-01

87
nzszu:

CURRENCY CLRREWCY

BASE COST GAIN/LOSS

ELY Goolood
THE CLAY FOUNDATION

CONSOLIDATED PORTFOLLOS

TRAN
— SECVRITY DESCRIPTION _ _ CODE

INTEREST EARNED
FoR THE PERIOD @1 NOVEMBER 2000 THROUGH 31 DCTORER 2001

SETTLED IMNTEREST RECEIVED - U § DOLLAR
SETTLED INTEREST RECEIVED - FOREIGN (BASE VALUE)

IRANSACT]ON DESCRIPTIQN

PENTHING [NTEREST RECEIVED - U S DOLLAR
PENDING [NTEREST RECEIVED - FOREIGN (BASE VALUE)

TOTAL NET INTEREST RECEIVED FOrR PERIOD
LESS - [NTEREST RECEIVAELE - BEGINNING OF PERIIID
PLUS - INTEREST RECEIVABLE - END OF PERIDD

LESZ ~ CURRENCY GAIN LOSS INTEREST BOUGHT/SOLD

INTEREST EARNED FOR PERICD

PAYMENT/
EFFECTIVE
—RATE

TRADE DATE
BASE VALUE OF

433,227 52
2,785 97

852 41
9 090

636,845 99
149,444 B4
88,3%; 1a

1,164 91

574,650 33

SETTLE DATE
BASE VALUE OF

$32,57% 08
2,825 &)

655,404 49

RUN DATE 22-NOV-4Q1
PACGE L]

CURRENCY
BASE COST

2 oo
2,825 41

2,825 41

M25201

CURRENCY
SAIN/LOZS

1,166 9]
39

31,304

m=-n

-0



CLAY FOUNDATION, INC.
1426 Kanawha Boulevard, East
Charleston, West Virginia 25301

550670193
PART H, LINE 7

November 23, 1998

Mr. Brooks McCabe

McCabe-Henley Properties Limited Partnership
120 Capitol Street

Charleston, West Virginia 25301

Dear Mr. McCabe:

The Clay Foundation, Inc. (the “Foundation”) is pleased to
inform you that its Trustees have approved the extension of a
loan to McCabe-Henley Properties Limited Partnership (the
“Borrower”) in the maximum amount of Six Hundred Seventy-five
Thousand Dollars ($675,000) (the “Loan”), subject to the terms
and conditions set forth in this Commitment Letter and the
negotiation, execution, and delivery of definitive loan
documentation satisfactory to the Foundation and its counsel.
The following terms and conditions shall apply to the Loan:

Borrower:
McCabe~Henley Properties Limited Partmership

Purposea:
To provide financing for the construction and/or
rehabilitation of a 29-unit low and moderate income housing
development to be known as the Maple Terrace Development and
to be located in the currently blighted area of the 1300
block of Lee Street, East in Charleston, West Virginia (the
“Project”), with the Loan to qualify as a program-related
investment within the meaning of section 4944 (c) of the
Internal Revenue Code of 1986.



Mr. Brooks McCabe
November 23, 1998
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Anount:

Six Hundred Seventy-five Thousand Dollars ($675,000) to be
disbursed by the Foundation to the West Virginia Housing
Development Fund (the “Fund”) following the closing on the
Loan for disbursement to the Borrower in accordance with the

schedule for disbursements developed in conjunction with the
rund.

Type:

Term Locan

Interest Rate:

Four and one-half percent (4.5%) per annum, with a default
interest rate of nine percent (9%) per annum to be payable
upon breach of the covenant with respect to the percentage
of housing available to low-income purchasers and as
otherwise set forth in the loan documents.

Term:
Two (2) years

Repayment:
The Loan shall be repaid as follows:

(a) Interest payable monthly in arrears on the outstanding
balance.

(b) Principal payable on a pro-rata basis as set forth in
the loan documentation as each housing unit in the
Project is sold, with payments deferred until the first
Five Hundred Fifty Thousand Deollars ($550,000) in sales
are consumated.

(¢) All unpaid principal and accrued interest shall be
payable in full upon the second anniversary of the Loan.



Mr. Brooks McCabe
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Prepayment:
The Borrower shall be permitted to prepay the Loan or any

portion thereof without penalty, with prepayments applied first
to accrued and unpaid interest and then to principal.

Security:

Security shall include a shared first mortgage lien on the
Project, with the Fund, the Greater Kanawha Valley Foundation,

and the Clay Foundation, Inc. having a shared first mortgage lien
position.

Liability:
The Loan shall be fully recourse to the Borrower and its

general partners, who shall remain liable for repayment ¢f any

unpaid principal and accrued interest on the Loan regardless of
the success of the Project.

Repregsentations and Warranties:
(a) The Borrower shall represent that the geographic area
including the Project is blighted and depressed and

shall provide a letter from an appropriate govermmental
entity to such effect;

(b} The Borrower shall make such representaticns and
warranties as shall be satisfactory to the Foundation
and as are customary in (i) standard loan agreements for

similar transactions or (ii) program-related investment
loan agreements.

Covenants:

(a} The Borrower shall make standard covenants for
similar transactions:

(b) The Borrower shall make such covenants as the
Foundation, in its sole discretion, deems necessary to
ensure that the Loan qualifies as a program related
investment, including, but not limited to, a covenant to
sell at least 20 percent of the housing units in the
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project to individuals or families having an income
equal to or lesser than 80 percent of the area median in

accordance with the guidelines issued by the Department
of Housing and Urban Development.

Conditions to Funding:

The Loan shall be available to the Borrower upon its
fulfillment of such terms and conditions as shall be satisfactory
to the Foundation, including, but not limited to, the following:

(a)

(b)

(c)

(d)

The Borrower shall provide evidence of sufficient
financing commitments to complete the Project and shall
satisfy all terms and conditions with respect to such
financing, including financing provided by the Fund;

The Borrower shall provide the Foundation with copies of
such documents as are provided to any other party
providing financing to the Project:

The Borrower shall provide evidence satisfactory to the
Foundation of its ability to repay the Loan without
regard to the success of the Project.

Comparable loans shall be made simultaneously by the
Claude Worthington Benedum Foundation and the Greater
Kanawvha Valley Foundation, Inc.

Fees and Expenses:

The Borrower shall pay all expenses incident to the closing
of the Loan, including but not limited to, the costs of preparing
and recording and otherwise perfection the Foundation’s mortgage
lien with respect to the Project and the costs of all reports.

All agreements and documents which the Foundation, in its
sole and absolute discretion, considered necessary or advisable
in connection with the Loan shall have been executed, delivered
and consummated in form and content and on terms satisfactory to
the Foundation, in its sole and absolute discretion, before the
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Foundation will become ckhligated to extend the Loan to the
Borrower.

If this offer is acceptable to the Borrower, please accept
this offer by signing and returning the enclosed copy of this
letter to the undersigned. Your acceptance will be effective
upon our receipt of the signed copy of this letter. This offer
will expire December 31, 1958, unless it has been previously
accepted in the manner set forth above.

Yours truly,
CLAY FOUNDATION, INC.

ﬁé”aﬁps/

Charles M. Avampato
President

Accepted and Agreed:

McCABE-HENLEY PROPERTIES
LIMITED PARTNERSHIP

) NN

Brooks McCabe




- CIAY FOUNDATICN, INC,

5 POLICIES AND GUIDELINES
.- PART XV, LINES 2a - 2d

55-0870173

The Clay :oundablon is a priwvate grantmaklng foundation establishe
in 1986. The prlmary missicon of the foundation is to promote a2nd enrancse
the quality of life of the citizens of West VLrglnla. The Foundation wil
serve a2s 2 catalyst by fundlng innovative projects or support services
that address issues affecting the peonle of West Vlrglnﬂa. Inltﬁally,
grants will be confined to organlzaulons or projects within the greater
Kanawha Valley which significantly affect its residents.

GENERAL INFORPMATION

. Before submitting a grant request, a prospective
applicant is advised to first view the proposal in light of the

Foundation’s interest and purposes. In gznerzl, the Foundation
does not make grants for:

-Ongoing norwmal operaticns
-Debt retirement or operational deficits
~Contributions to endowment or scholarship funds
~xnnual appsals, or other fundraising events
-National fundraising campaigns
) ~-Religious organizations for reliciocus purposas
-Grants to conduit organizations, i.e., to ;ax-axaﬂp:
» . orcanizations for passing funds on to organizations not
tax- -exempt in their own right

i

Grants arz mads only to organizations gualifying for zax
exemption under Section 501(c¢) (3) of the Intermal Revenue Code,
and ganerally, those which are not private foundations. The
Foundation may not award grants to individuzls. It may not
designate funds for legislation or support activities that sesk
to influence the legislative process.

The proposal should represent a major priority of the
organ*zablon, and planning should be suff1c1en;1y daveloped so
as to warrant consideration by the Foundation. Grant applicants
should explors all other possible sources of support, in
addition to the Clay Foundation. Support for a nr03=ch olwen
must come from saveral sources, and such exploration will not
diminish the prospect of a favorable decision by the Foundation.

There are no special applicatien forms, but annl*can;s
are requested to complete a prellmlnary letter of 1ncuer The
prellmlnary letter of inguiry is reviewed to determine if a
formal propesal should be encouraged. Unfortunately, Foundation
board members and staff ars not able to mest with applicants
prior to submission of a formal proposal.



AREAS OF INT=ZREST

\
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'

Morz reguszsis for support are raceivad than can ba
fundad. Therefors, guidelines have besn established to evaluats
propecsead initiatives. A major factor considered is tha need
addressad by the propcsaed project. Additionally, we look for
innovative ways of solv1ng difficult problzzs and projects that
encourage more efficient usa of resources. We are also
attentive to pro;ecus where Foundztion rescurces are crlhlcalTY
needed because the desired results could not be achieved withouxz

Foundation support.

Although regussts for a broad range of organizations
will be considered, the Foundation currently has a special

interest in:
-Programs in the field of aging

-Health care, research and educztion

-Vocational education programs
-Services to disadvantaged youth and their

families
The Foundation will concentrate grantmakXing in ths
savaral arsas dascribed above. However, it recognizss tnz valus
of maintaining flexibility in order to respond occasionally to
tegorizss.

r<hy projects which fall outside these funding cz

PROPOSAYT, GUIDELINZS

I. PRELIMINARY LETTER OF INQUIRY

.
3 Ty—

Ezch prospective azpplicant is raguestad to subm
in triplicats, a preliminary letter of inquiry thac
brisfly (two or three pages) describes the proposed
project. The following basic information should be
provided in the preliminary letter of inguiry.

A. Covering Letter .
A covering letter sigmed by the agency

éirector and the head of the board of
éirectors which includes the following:

3 Descriptive tifle of the project

2. The primary contact person and naze,
address and phone number of the
organization



W
¥l

4. Tix

7. Do you know of any sinilar projects

2anount of funds requested znd the
applicant’s need for funds

table for use of funds

2n cutline of the objectives and specifac
goals of this project, targat pooulation,
what the project is expected to achieve,
the methods which you will use to
accomplish your geoals and its significancs
to the greater Kanawha Valley area.

6. Information including current status abhoutz

other sources of funding:

a. »kre you applying to other
organlzatlons, govertment agencies
or private foundations? If so
please list them.

b. 2re matching Zunds available for any
grant which this Foundation micht
make to your organization? If so,
pleasa stataz on what basis and f£rom
what sources.

in your
community? Eave you contacted any of thexm?
Please describe:

B. 2Attachoents to Covering Letter

4

Introduction

2. Information zboutr the sponsorin
orgznization, 1its history, purposss,
goals, programs and accomplishments.

b. The names and a brief statement of the
qualifications of the indiwviduals who
will be invelved in the project.

Tinancizl Stateaents

a. A complete copy of most recent audited
financial report or operating

statament.
IRS Ruling
2. A copy of the applicant 1ns;1hutio 's
tax exsmption letter from the Internal

Revenue Service.

-3-



211 prelim 1na*y letters are carefully evaluated. If
Foundation priorities and rasources permit consiéeraticn
©of the raguest, a detailed formal proposal may be
reguestad. Such a forzal proposal should provida
sufficiant datail so that 2 knowledgeable revieswsr would
be able to understand and criticue tha project plans.

The propesals made to the Foundation vary widely as to
purpose and hence the documentation needed for fair
consideration also varies.

II. FORMATL PROPQSALS

The following information should be provided in a
formal propasal (six complets sats), in addition to tha
information raguested above.

A. 2bout the Project

1. A detailed description of the issue or
problem that the project will zddreass,
the objectives of the propcsed project,
and an explanation of your approach.
What diffarencs will this n-ojecb ma2ks?
What will be gained if the project is
successful? What will be learned if iz
is not?

2. A workzlan describing how t
will be implexmsnted and a t

3. A line-itsm budget for the projscc
accompanied by a2 narrziive explanztion
the budget. Tne budget should maks
clear how ths raguested funds would ke

spent.
4. A currant annual operating budget of the
organizatlion.

5. 2 statament concerning other funéing
that has been cbtained or is being
sougac for tha project.

6. Plans for evaluztion of the project (i
avplicahle)

B. 2bout the Organizatien
i. Backg?ound information about the
- organizat on, lnc1uc1ng purposes, goals,
programs offersZ, and accomplishments.

2. A lis%t of the Becard of Directors

-4=



FOUNDATION APPLICATION REVIEW

. '

211 crant reguests are first reviewed to determine irf
recuest falls u%hhln the currsnt prograa interest of the
Foundation. ly thesa reguests that c1e=r7y fall OLtslq ths
Founcdation’s priorities ars declined on the first raview.

the

In reviewing grant applications, the Foundation gives
careful consideration to:

The potential impact of the reguest and the number
of people who will bensfit.

The dagres to which the applicant works with, or
complements, the services of other community
organizations.

The organization’s fiscal responsibility and
managazent qualifications.

The possibility of the usa of its grant as se2d
money for matching funds frem other sources.
The 2bility of the program to obtain necessary
additional funding to implement the project.

The commitmant of the crganization’s Board of

The ability of the organization to provids ongoing
funéing aiter the term of the grant.

The Foundation may raguest additionz2l information, and i
some cases may arrange for the zpplicant to mest with the staff
for further discussion. 2 PrOJECL site visit may be scheduled,
and the advice of outside consultants may be sought.

n

rinal approval of each major grani is the responsibilic
of the Board ¢ Directors. Certain other grants that reguire 2
smaller azmount of support may be au;hor*zeu by the Dres1cenh o=

the Foundaticn. 11 grants ara subject to the same review and
monitoring criteria.

Since p= oce551ng a propcsal entails considerable
lnveshlgahlon and study, and because a larce number of proposzls
await review zt any given time, an EﬂD1lC2nu should allow
several months “or a dacisien on a major grant. A highly
specialized proposzl, or ons pecassluatlng eview by outside
consultants or the catnor*ng of additional information, may
reguire a longer raview perioed.

T



ADPDPROVED GRENTS

If funds ars awarded, full reports oi the progress of the
project and its accomplishments and finmancizl raports must be
submitted by ths grantes 1n accordance with a schedule developed
when the award is made. Thesa reports are valuable to the
Foundation in helping us learn the effsctiveness o our
grantmakxing and in cuiding future funding activities.

The Foundation will sand written notice to applicants
concerning Board decisions on proposals, usually within ten
days, following the Board mesting. During this period, the
Foundation notifies news media and other interested publications
of grants that have bean approvead.

PROPOSALS NOT APPROVED

Pegrettably mwany more grant recusstis must be denied than
approved. In some cases, excellent proposals cannot be funded
becausa they are outsida our currant priorities and interests.
In other cases, decisions often must be made among a great many
worthy proposals. A denizl of funding is cifiten not a reflection
on the merits of a2 proposal but the result of a2 highly
competitiva system and limitsd IZinancial rasources.

" DEADLINE DATES

2

—

Thara is no szt édats for the submission of prelininary
letters of inguiry. The suggested timing Zor submission of a
Preliminary letter of inguiry spould allow 60 working days for
roundation review of ths letter of inguiry. If a2 formal
proposal is encouragad, the review process wmay take several
months. Proposals ara presanted, when app-opriate, for
considaration by the Board of Directors. The Board of Diractocs
meet four times a year, generally in January, 2pril, July and
October, to consider applications and maks grants.

IEZTTERS OF INQUIRY AND PROPOSALS SEOULD BE ADDRESSED TO:

Charles M. Rvazpato, Presiden
Clay Foundation, Inc. )

1426 Kanawhz Soulevard, Zast
Charleston, Wast Virginia 23301

rt

11/18/83



. CLAY FOUNDATION, INC.
GRANTS AND CONTRIBUTIONS PAID
DURING FISCAL YEAR ENDED 10/31/01

55-0670193
PART XV, LINE 3a
Recipient Status Purpose

The University of
Charleston

2300 MacCorkle Avenue, SE Information &

Charleston, WV 25304 Public Science Center
Center for the Arts &
Sciencas of WV, Inc. Arts

1426 Kanawha Blvd. East Center

Charleston, WV 25301 Publac Construction
Neediest Cases Christmas Help

1001 Virginia Street, E For Indigent

Charleston, WV 25301 Public Families
Council on Foundations

1828 L Street, N.W. Program

Washington, DC 20036 Public Activities
Henry Highland Garnett
Foundation

Post Office Box 8064 Center

Charleston, WV 25323 Public Remodeling
Marshall University

400 Hal Greer Boulevard

Huntington, WV 25755-6002 Publac Scholarship

United Way of Kanawha
Valley
One United Square Annual
. Charleston, WV 25301 public Campaign

Amount

$ 596,425.

22,415

25,000.

7,340.

15, 000.

25,000.

65,000

00

.Q0

0o

00

00

00

.00



GRANTS AND CONTRIBUTIONS PAID
ISCAL YEAR ENDED 10/31/01

West Virginia Symphony
Post Office Box 2292
Charleston, WV 25328

Covenant House, Inc.
1109 Quarrier Street
Charleston, WV 25301

Fund for the Arts, Inc.
803 Quarrier St. #100
Charleston, WV 25301

Appalachian Legal Services
922 Quarrier St.
Charleston, WV 25301

Community Council of Kanawha

Valley, Inc.

One United Way Square
Charleston, WV 25301

Appalachian Children Chorus
Post Office Box 58026
So. Charleston, WV 25358

Thomags Memorial Hospital
Foundation
4605 MacCorkle Avenue, SW
So. Charleston, Wv 253095

Kanawha Hospice Care
1143 Dunbar Avenue
Bunbar, WV 25064

Public

Public

Public

Publac

Public

Publaic

Publac

Public

Annual
Campaign

New
Building

Annual
Campaign

Annual
Campaign

Family
Enrichment
Center

Composition
Of New
Musaic

New
Emergency
Room/Center

Hubbard
House

PAGE TWO

7,500,

75,000.

60,000.

12, 000.

200,000.

1,711,

40,000.

50,000

00

00

00

00

00

38

00

.00



GRANTS AND CONTRIBUTIONS PAID
.Isc:u. YEAR ENDED 10/31/01

Charleston Gazette
Charities
1001 Virginia Street, E
Charleston, WV 25301

BIDCO Foundation, Inc.
1116 Smith Street
Charleston, WV 25301

Mt. Habitat for Humanity
202 -1/2 Seventh Avenue
So. Charleston, WV 25303

WV Symphony Orchestra
Post Office Box 2292
Charleston, WV 25328

‘nlon Mission Ministries
Post Office Box 112
Charleston, WV 25321

University of Virginia
School of Law
Charlottesville, VA 22903

Chamberlain Elementary
Schoeool
4901 Venable Avenue
Charleston, WV 25304

Volunteer West Virginia
Voluntary Organizations
Active 1n Disasters
P O Beox 11778
Charleston, WV 25339

City of So. Charleston
P O Box 8597
So. Charleston, WV 25303

Publaic

Public

Publaic

Public

Public

Public

Public

Public

Public

Summer Camp
Program

Economic
Development
Program

Low
Income
Housing

New

Administratave
Staff

Brookside
Children's
Home

Capital
Improvements

English Lang.
Computer
Program

WV Flood
Relief
Program (2001)

Ice Skating
Arena

PAGE THREE

5,000.

80,000.

100, 000.

67,750.

100,000

100,000.

5,000

25,000.

25,000.

00

00

00

00

.00

00

.00

00

00

$1,710,141.38



'Plegd 54,099,200.00 CL’FOUNDATION, INC. .

SUMMARY OF FUTURE GRANTS TO BE PAID
AS OF OCTOBER 31, 2001

55-0670193
PART XV, LINE 3h GRANT DATE GRli\NT
YEAR CATEGORY TYPE APPROVED AMOUNT
BIDCO Foundation, Inc. (05/01})
($320, 000 challenge grant) 6 P 05/07/98
Final installment F/Y 02 80,000
City of S¢. Charleston
Ice Arena
Second installment F/Y 02 25,000
Community Councal/Family Enrichment
Center 3 P 02/23/99
Second Installment F/Y 01 150,000
Third Installment F/Y 02 150,000

Covenant House (November 2001)

Construction of New Facaility
Second installment 75,000

East End Association

Green Spaces/Park F/Y 02 3 P 09/20/01 15,000
Fund for the Arts, Inc,.
Annual Campaign (2001-2001) 2 C 01/25/01
First Installment F/Y 02 40,000
20,000

Second Installment

The Greater Kanawha Valley

Foundation
Renovation Of Sunrise F/Y 02 3 R 07/24/97 500,000

Neediest Cases
Christmas Help/Indigent Families F/Y 02 3 R 09/20/01 25,000




S%ﬂ&kl’ OF GRANTS TO BE PAID . .

PAGE TWO

GRANT DATE GRANT
YEAR CATEGORY TYPE APPROVED AMOUNT
Sunrise / Clay Center
Avampato Discovery Ctr ($250,000)
First installment F/Y 02 2 P 100,000
Second installment 150,000
Thomas Memorial Hospital
Emergency- Center ($200,000) 5
Second installment F/Y 02 p 09/28/00 40,000
Third installment F/Y 03 40,000
Fourth installment F/Y 04 40,000
Fifth installment F/Y 05 40, 000
Tri County YMCA
Building Campaign ($250,000) 3
First installment F/Y 01 P 09/28/00 62,500
Second i1nstallment F/Y 02 62,500
Third installment F/Y 03 62,500
Fourth ainstallment F/Y 04 62,500
United Way of Kanawha Valley
Annual Campaign F/Y 02 3 R 09/28/00 65,000
Ennual Campaign F/Y 03 3 R 09/20/01 65,000
University of Charleston (11/01)
Science Center 1 B 07/28/94
Seventh installment F/Y 02 571,450
Eighth installment F/Y 03 575,000
575,000

Final installment F/Y 04




SUMMARY OF GRANTS TO BE PAID
PAGE THREE

University of Charleston
Health Science Program ($100,000)
Second installment
Third installment
Fourth installment

WV State Museum Board
Museum Renovation
First installment
Second installment

WV Symphony Orchestra
Annual Sustaining Fund (2001-2002)

New Administrative Positions
Second installment

YERR

F/Y 02
F/Y 03
F/Y 04

F/Y 01

CATEGORY

GRANT

TYPE

DATE GR%NT
APPROVED AMOUNT
09/28/00

25,000
25,000
25,000
01/27/00
175,000
175,000
01/25/01 15,000
05/03/01
67,750




l CLAY Q"N‘DATION , I

TOTAL OF FUTURE GRANTS TO BE PAID

AS OF OCTOBER 31,

Center for the Arts & Sciences
Endowment Fund Pledge:
Operations
Building
Annual Awards Prior to Building Endowment Funding
{5 x $250,000)
Operations/Endowment (First Year Earnings Pledge)

Other Miscellaneous Grants
Detail On the Attached Schedule

NC.

2001

Total

$10,000, 000.
5,000, 000.

1,250,000.
500, 000.

00
00

00
00

16,750,000.

4,099, 200.

00

00

$20,849,200.

00




