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       The institutional investment manager filing this report and the person by
whom it is signed hereby represent that the person signing this report is
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Phone:    (216) 291-7624
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--------------------------------
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                              FORM 13F SUMMARY PAGE

                                 REPORT SUMMARY:

Number of Other Included Managers:                           1

Form 13F Information Table Entry Total:                    213

Form 13F Information Table Value Total:               $704,388 (thousands)

List of Other Included Managers:

       Provide a numbered list of the name(s) and Form 13F file number(s) of all
institutional investment managers with respect to which this report is filed,
other than the manager filing this report.

No.                                             1

Form 13F File Number:                      28-191

Name:                                    TRW Inc.



<TABLE>
<CAPTION>

                                                                               FORM 13F INFORMATION TABLE
---------------------------------------------------------------------------------------------------
                    Column 1                             Column 2          Column 3     Column 4
---------------------------------------------------------------------------------------------------

                 Name of issuer                       Title of class      CUSIP          Value
                                                                                        (x$1000)
---------------------------------------------------------------------------------------------------
<S>                                                 <C>                 <C>             <C>
AMLI RESIDENTIAL PPTYS TR                               SH BEN INT       001735109        $   223
AMR CORP                                                   COM           001765106        $   457
AOL TIME WARNER INC                                        COM           00184A105        $11,619
AT&T CORP                                                  COM           001957109        $ 2,209
AT&T CORP                                             COM LIB GRP A      001957208        $ 1,596
AT&T CORP                                             COM WIRLES GRP     001957406        $ 3,556
AVX CORP NEW                                               COM           002444107        $   552
ABBOTT LABS                                                COM           002824100        $ 4,106
AGILENT TECHNOLOGIES INC                                   COM           00846U101        $   645
AKAMAI TECHNOLOGIES INC                                    COM           00971T101        $   394
ALCOA INC                                                  COM           013817101        $ 2,085
ALLERGAN INC                                               COM           018490102        $ 2,922
ALLSTATE CORP                                              COM           020002101        $ 4,106
ALZA CORP DEL                                              COM           022615108        $ 5,176
AMBAC FINL GROUP INC                                       COM           023139108        $ 1,522
AMERADA HESS CORP                                          COM           023551104        $ 6,007
</TABLE>

<TABLE>
<CAPTION>

                                                                               FORM 13F INFORMATION TABLE
--------------------------------------------------------------------------------------------------------------------------------
                    Column 1                       Column 5             Column 6    Column 7               Column 8
--------------------------------------------------------------------------------------------------------------------------------
                                                                                                       Voting Authority
                                                                                               ---------------------------------
                 Name of issuer           SHRS OR     SH/PRN  Put/Call Investment     Other         Sole     Shared      None
                                          PRN AMT       N              discretion    managers
--------------------------------------------------------------------------------------------------------------------------------
<S>                                       <C>         <C>     <C>     <C>             <C>       <C>         <C>         <C>
AMLI RESIDENTIAL PPTYS TR                     10,000    SH               Defined        1          10,000
AMR CORP                                      13,000    SH               Defined        1          13,000
AOL TIME WARNER INC                          289,400    SH               Defined        1         289,400
AT&T CORP                                    103,700    SH               Defined        1         103,700
AT&T CORP                                    114,000    SH               Defined        1         114,000
AT&T CORP                                    185,400    SH               Defined        1         185,400
AVX CORP NEW                                  32,000    SH               Defined        1          32,000
ABBOTT LABS                                   87,000    SH               Defined        1          87,000
AGILENT TECHNOLOGIES INC                      21,000    SH               Defined        1          21,000
AKAMAI TECHNOLOGIES INC                       46,000    SH               Defined        1          46,000
ALCOA INC                                     58,000    SH               Defined        1          58,000
ALLERGAN INC                                  39,400    SH               Defined        1          39,400
ALLSTATE CORP                                 97,900    SH               Defined        1          97,900
ALZA CORP DEL                                127,800    SH               Defined        1         127,800
AMBAC FINL GROUP INC                          24,000    SH               Defined        1          24,000
AMERADA HESS CORP                             76,900    SH               Defined        1          76,900
</TABLE>



<TABLE>
<CAPTION>

<S>                                                 <C>                 <C>             <C>         <C>
AMERICAN GENERAL CORP                                      COM           026351106        $ 1,071       28,000
AMERICAN INTL GROUP INC                                    COM           026874107        $ 5,707       70,900
AMGEN INC                                                  COM           031162100        $ 3,178       52,800
ANADARKO PETE CORP                                         COM           032511107        $ 2,769       44,100
ANALOG DEVICES INC                                         COM           032654105        $   761       21,000
ANHEUSER BUSCH COS INC                                     COM           035229103        $ 9,609      209,200
APOLLO GROUP INC                                           CL A          037604105        $   724       22,050
APPLERA CORP                                          COM AP BIO GRP     038020103        $   588       21,200
APPLIED MATLS INC                                          COM           038222105        $ 3,611       83,000
ASHLAND INC                                                COM           044204105        $ 6,966      181,400
AUTOMATIC DATA PROCESSING INC                              COM           053015103        $11,523      211,900
AVANEX CORP                                                COM           05348W109        $   285       27,000
AVNET INC                                                  COM           053807103        $   492       24,000
BMC SOFTWARE INC                                           COM           055921100        $   753       35,000
BANK OF AMERICA CORPORATION                                COM           060505104        $ 9,844      179,800
BAXTER INTL INC                                            COM           071813109        $ 6,402       68,000
BEA SYS INC                                                COM           073325102        $ 1,310       44,600
BELLSOUTH CORP                                             COM           079860102        $ 3,351       81,900
</TABLE>

<TABLE>
<CAPTION>

<S>                                   <C>     <C>     <C>             <C>       <C>         <C>         <C>
AMERICAN GENERAL CORP                   SH               Defined        1          28,000
AMERICAN INTL GROUP INC                 SH               Defined        1          70,900
AMGEN INC                               SH               Defined        1          52,800
ANADARKO PETE CORP                      SH               Defined        1          44,100
ANALOG DEVICES INC                      SH               Defined        1          21,000
ANHEUSER BUSCH COS INC                  SH               Defined        1         209,200
APOLLO GROUP INC                        SH               Defined        1          22,050
APPLERA CORP                            SH               Defined        1          21,200
APPLIED MATLS INC                       SH               Defined        1          83,000
ASHLAND INC                             SH               Defined        1         181,400
AUTOMATIC DATA PROCESSING INC           SH               Defined        1         211,900
AVANEX CORP                             SH               Defined        1          27,000
AVNET INC                               SH               Defined        1          24,000
BMC SOFTWARE INC                        SH               Defined        1          35,000
BANK OF AMERICA CORPORATION             SH               Defined        1         179,800
BAXTER INTL INC                         SH               Defined        1          68,000
BEA SYS INC                             SH               Defined        1          44,600
BELLSOUTH CORP                          SH               Defined        1          81,900
</TABLE>



<TABLE>
<CAPTION>

<S>                                                 <C>                 <C>             <C>         <C>
BEST BUY INC                                               COM           086516101        $   360       10,000
BIOMET INC                                                 COM           090613100        $ 3,332       84,600
BOEING CO                                                  COM           097023105        $ 7,131      128,000
BOISE CASCADE CORP                                         COM           097383103        $   565       18,000
BRISTOL MYERS SQUIBB CO                                    COM           110122108        $ 1,117       18,800
CVS CORP                                                   COM           126650100        $ 1,170       20,000
CABLEVISION SYS CORP                                       CL A          12686C109        $ 1,886       26,800
CABLEVISION SYS CORP                                  CL A RAINB MED     12686C844        $   348       13,400
CARDINAL HEALTH INC                                        COM           14149Y108        $ 4,480       46,300
CENDANT CORP                                               COM           151313103        $ 4,597      315,100
CHEVRON CORPORATION                                        COM           166751107        $ 4,390       50,000
CHRIS CRAFT INDS INC                                       COM           170520100        $ 1,803       28,500
CIENA CORP                                                 COM           171779101        $ 2,334       55,900
CISCO SYS INC                                              COM           17275R102        $ 7,625      482,200
CITIGROUP INC                                              COM           172967101        $17,322      385,100
CLEVELAND CLIFFS INC                                       COM           185896107        $   187       10,400
COLGATE PALMOLIVE CO                                       COM           194162103        $   768       13,900
COMERICA INC                                               COM           200340107        $ 3,875       63,000
</TABLE>

<TABLE>
<CAPTION>

<S>                                <C>     <C>     <C>             <C>       <C>         <C>         <C>
BEST BUY INC                         SH               Defined        1          10,000
BIOMET INC                           SH               Defined        1          84,600
BOEING CO                            SH               Defined        1         128,000
BOISE CASCADE CORP                   SH               Defined        1          18,000
BRISTOL MYERS SQUIBB CO              SH               Defined        1          18,800
CVS CORP                             SH               Defined        1          20,000
CABLEVISION SYS CORP                 SH               Defined        1          26,800
CABLEVISION SYS CORP                 SH               Defined        1          13,400
CARDINAL HEALTH INC                  SH               Defined        1          46,300
CENDANT CORP                         SH               Defined        1         315,100
CHEVRON CORPORATION                  SH               Defined        1          50,000
CHRIS CRAFT INDS INC                 SH               Defined        1          28,500
CIENA CORP                           SH               Defined        1          55,900
CISCO SYS INC                        SH               Defined        1         482,200
CITIGROUP INC                        SH               Defined        1         385,100
CLEVELAND CLIFFS INC                 SH               Defined        1          10,400
COLGATE PALMOLIVE CO                 SH               Defined        1          13,900
COMERICA INC                         SH               Defined        1          63,000
</TABLE>



<TABLE>
<CAPTION>
<S>                                                 <C>                 <C>             <C>         <C>
COMPUTER ASSOC INTL INC                                    COM           204912109        $1,493       54,900
COMVERSE TECHNOLOGY INC                               COM PAR $0.10      205862402        $2,933       49,800
COORS ADOLPH CO                                            CL B          217016104        $2,186       33,400
CORNING INC                                                COM           219350105        $2,189      105,800
CROMPTON CORP                                              COM           227116100        $  141       12,600
DST SYS INC DEL                                            COM           233326107        $5,392      111,900
DTE ENERGY CO                                              COM           233331107        $  955       24,000
DALLAS SEMICONDUCTOR CORP                                  COM           235204104        $  338       13,000
DANAHER CORP DEL                                           COM           235851102        $2,401       44,000
DELL  COMPUTER CORP                                        COM           247025109        $3,360      130,800
DIME BANCORP INC NEW                                       COM           25429Q102        $3,717      113,500
DISNEY WALT CO                                          COM DISNEY       254687106        $5,966      208,600
DOLLAR THRIFTY AUTOMOTIVE GP                               COM           256743105        $  251       12,200
DOVER CORP                                                 COM           260003108        $  742       20,700
DOW CHEM CO                                                COM           260543103        $1,705       54,000
E M C CORP MASS                                            COM           268648102        $4,463      151,800
EFUNDS CORP                                                COM           28224R101        $  539       28,000
ELECTRONIC ARTS INC                                        COM           285512109        $1,307       24,100
</TABLE>

<TABLE>
<CAPTION>
<S>                                         <C>     <C>     <C>             <C>       <C>         <C>         <C>
COMPUTER ASSOC INTL INC                       SH               Defined        1          54,900
COMVERSE TECHNOLOGY INC                       SH               Defined        1          49,800
COORS ADOLPH CO                               SH               Defined        1          33,400
CORNING INC                                   SH               Defined        1         105,800
CROMPTON CORP                                 SH               Defined        1          12,600
DST SYS INC DEL                               SH               Defined        1         111,900
DTE ENERGY CO                                 SH               Defined        1          24,000
DALLAS SEMICONDUCTOR CORP                     SH               Defined        1          13,000
DANAHER CORP DEL                              SH               Defined        1          44,000
DELL  COMPUTER CORP                           SH               Defined        1         130,800
DIME BANCORP INC NEW                          SH               Defined        1         113,500
DISNEY WALT CO                                SH               Defined        1         208,600
DOLLAR THRIFTY AUTOMOTIVE GP                  SH               Defined        1          12,200
DOVER CORP                                    SH               Defined        1          20,700
DOW CHEM CO                                   SH               Defined        1          54,000
E M C CORP MASS                               SH               Defined        1         151,800
EFUNDS CORP                                   SH               Defined        1          28,000
ELECTRONIC ARTS INC                           SH               Defined        1          24,100
</TABLE>



<TABLE>
<CAPTION>

<S>                                                 <C>                 <C>             <C>         <C>
ENTERGY CORP NEW                                           COM           29364G103        $ 8,599      226,300
EQUITY OFFICE PROPERTIES TRUST                             COM           294741103        $ 6,980      249,300
EXXON MOBIL CORP                                           COM           30231G102        $20,623      254,600
F M C CORP                                               COM NEW         302491303        $ 2,651       36,000
FEDERAL NATL MTG ASSN                                      COM           313586109        $ 9,552      120,000
FEDERATED DEPT STORES INC DEL                              COM           31410H101        $ 3,012       72,500
FELCOR LODGING TR INC                                      COM           31430F101        $   255       11,100
FIFTH THIRD BANCORP                                        COM           316773100        $ 3,292       61,600
FIRST DATA CORP                                            COM           319963104        $ 8,013      134,200
FIRST TENN NATL CORP                                       COM           337162101        $ 4,715      152,600
FIRSTENERGY CORP                                           COM           337932107        $ 1,089       39,000
FLEETBOSTON FINL CORP                                      COM           339030108        $   415       11,000
FORD MTR CO DEL                                       COM PAR $0.01      345370860        $ 1,406       50,000
FOREST LABS INC                                            COM           345838106        $ 4,621       78,000
FREEMARKETS INC                                            COM           356602102        $   763       80,000
GENERAL ELEC CO                                            COM           369604103        $24,869      594,100
GENERAL MLS INC                                            COM           370334104        $ 3,037       70,600
GENERAL MTRS CORP                                          COM           370442105        $ 2,432       46,900
</TABLE>

<TABLE>
<CAPTION>

<S>                                             <C>     <C>     <C>             <C>       <C>         <C>         <C>
ENTERGY CORP NEW                                  SH               Defined        1         226,300
EQUITY OFFICE PROPERTIES TRUST                    SH               Defined        1         249,300
EXXON MOBIL CORP                                  SH               Defined        1         254,600
F M C CORP                                        SH               Defined        1          36,000
FEDERAL NATL MTG ASSN                             SH               Defined        1         120,000
FEDERATED DEPT STORES INC DEL                     SH               Defined        1          72,500
FELCOR LODGING TR INC                             SH               Defined        1          11,100
FIFTH THIRD BANCORP                               SH               Defined        1          61,600
FIRST DATA CORP                                   SH               Defined        1         134,200
FIRST TENN NATL CORP                              SH               Defined        1         152,600
FIRSTENERGY CORP                                  SH               Defined        1          39,000
FLEETBOSTON FINL CORP                             SH               Defined        1          11,000
FORD MTR CO DEL                                   SH               Defined        1          50,000
FOREST LABS INC                                   SH               Defined        1          78,000
FREEMARKETS INC                                   SH               Defined        1          80,000
GENERAL ELEC CO                                   SH               Defined        1         594,100
GENERAL MLS INC                                   SH               Defined        1          70,600
GENERAL MTRS CORP                                 SH               Defined        1          46,900
</TABLE>



<TABLE>
<CAPTION>
<S>                                                 <C>                 <C>             <C>         <C>
GENERAL MTRS CORP                                        CL H NEW        370442832        $ 1,238       63,500
GENZYME CORP                                           COM GENL DIV      372917104        $ 1,084       12,000
GEORGIA PAC CORP                                      COM GA PAC GRP     373298108        $   676       23,000
GLATFELTER P H CO                                          COM           377316104        $   183       14,400
HCA-HEALTHCARE CO                                          COM           404119109        $ 5,372      133,400
HARCOURT GEN INC                                           COM           41163G101        $ 5,818      104,500
HEALTH NET INC                                             COM           42222G108        $   278       13,500
HEWLETT PACKARD CO                                         COM           428236103        $ 3,324      106,300
HOME DEPOT INC                                             COM           437076102        $ 3,457       80,200
HOMESTORE COM  INC                                         COM           437852106        $ 1,943       81,800
INTEL CORP                                                 COM           458140100        $12,141      461,400
INTERNATIONAL BUSINESS MACHS                               COM           459200101        $10,609      110,300
INTERNATIONAL GAME TECHNOLOGY                              COM           459902102        $ 3,036       60,300
INTERNATIONAL RECTIFIER CORP                               COM           460254105        $   648       16,000
I2 TECHNOLOGIES INC                                        COM           465754109        $   305       21,000
IVAX CORP                                                  COM           465823102        $   567       18,000
JDS UNIPHASE CORP                                          COM           46612J101        $   819       44,400
J P MORGAN CHASE & CO                                      COM           46625H100        $ 2,335       52,000
</TABLE>

<TABLE>
<CAPTION>
<S>                                          <C>     <C>     <C>             <C>       <C>         <C>         <C>
GENERAL MTRS CORP                              SH               Defined        1          63,500
GENZYME CORP                                   SH               Defined        1          12,000
GEORGIA PAC CORP                               SH               Defined        1          23,000
GLATFELTER P H CO                              SH               Defined        1          14,400
HCA-HEALTHCARE CO                              SH               Defined        1         133,400
HARCOURT GEN INC                               SH               Defined        1         104,500
HEALTH NET INC                                 SH               Defined        1          13,500
HEWLETT PACKARD CO                             SH               Defined        1         106,300
HOME DEPOT INC                                 SH               Defined        1          80,200
HOMESTORE COM  INC                             SH               Defined        1          81,800
INTEL CORP                                     SH               Defined        1         461,400
INTERNATIONAL BUSINESS MACHS                   SH               Defined        1         110,300
INTERNATIONAL GAME TECHNOLOGY                  SH               Defined        1          60,300
INTERNATIONAL RECTIFIER CORP                   SH               Defined        1          16,000
I2 TECHNOLOGIES INC                            SH               Defined        1          21,000
IVAX CORP                                      SH               Defined        1          18,000
JDS UNIPHASE CORP                              SH               Defined        1          44,400
J P MORGAN CHASE & CO                          SH               Defined        1          52,000
</TABLE>



<TABLE>
<CAPTION>
<S>                                                 <C>                 <C>             <C>         <C>
JOHNSON & JOHNSON                                          COM           478160104        $15,797      180,600
JOHNSON CTLS INC                                           COM           478366107        $ 1,811       29,000
JUNIPER NETWORKS INC                                       COM           48203R104        $ 1,033       27,200
KLA-TENCOR CORP                                            COM           482480100        $ 2,784       70,700
KAMAN CORP                                                 CL A          483548103        $   264       16,100
KOHLS CORP                                                 COM           500255104        $ 6,175      100,100
L-3 COMMUNICATIONS HLDGS INC                               COM           502424104        $ 2,771       35,100
LAFARGE CORP                                               COM           505862102        $   428       14,100
LEHMAN BROS HLDGS INC                                      COM           524908100        $ 1,129       18,000
LIGHTBRIDGE INC                                            COM           532226107        $   120       10,500
LILLY ELI & CO                                             COM           532457108        $ 6,715       87,600
LINEAR TECHNOLOGY CORP                                     COM           535678106        $ 3,868       94,200
LOCKHEED MARTIN CORP                                       COM           539830109        $ 6,331      177,600
LOEWS CORP                                                 COM           540424108        $ 6,226      104,800
LOWES COS INC                                              COM           548661107        $ 4,343       74,300
LUCENT TECHNOLOGIES INC                                    COM           549463107        $ 1,805      181,000
MARRIOTT INTL INC NEW                                      CL A          571903202        $   577       14,000
MAXIM INTEGRATED PRODS INC                                 COM           57772K101        $ 2,055       49,400
</TABLE>

<TABLE>
<CAPTION>
<S>                                          <C>     <C>     <C>             <C>       <C>         <C>         <C>
JOHNSON & JOHNSON                              SH               Defined        1         180,600
JOHNSON CTLS INC                               SH               Defined        1          29,000
JUNIPER NETWORKS INC                           SH               Defined        1          27,200
KLA-TENCOR CORP                                SH               Defined        1          70,700
KAMAN CORP                                     SH               Defined        1          16,100
KOHLS CORP                                     SH               Defined        1         100,100
L-3 COMMUNICATIONS HLDGS INC                   SH               Defined        1          35,100
LAFARGE CORP                                   SH               Defined        1          14,100
LEHMAN BROS HLDGS INC                          SH               Defined        1          18,000
LIGHTBRIDGE INC                                SH               Defined        1          10,500
LILLY ELI & CO                                 SH               Defined        1          87,600
LINEAR TECHNOLOGY CORP                         SH               Defined        1          94,200
LOCKHEED MARTIN CORP                           SH               Defined        1         177,600
LOEWS CORP                                     SH               Defined        1         104,800
LOWES COS INC                                  SH               Defined        1          74,300
LUCENT TECHNOLOGIES INC                        SH               Defined        1         181,000
MARRIOTT INTL INC NEW                          SH               Defined        1          14,000
MAXIM INTEGRATED PRODS INC                     SH               Defined        1          49,400
</TABLE>



<TABLE>
<CAPTION>
<S>                                                 <C>                 <C>             <C>         <C>
MAY DEPT STORES CO                                         COM           577778103        $ 1,884       53,100
MCCORMICK & CO INC                                     COM NON VTG       579780206        $   840       20,000
MERCK & CO INC                                             COM           589331107        $ 5,313       70,000
MERCURY INTERACTIVE CORP                                   COM           589405109        $   461       11,000
MERISTAR HOSPITALITY CORP                                  COM           58984Y103        $   254       12,700
MERRILL LYNCH & CO INC                                     COM           590188108        $ 1,163       21,000
MICROSOFT CORP                                             COM           594918104        $11,167      204,200
MICRON TECHNOLOGY INC                                      COM           595112103        $ 1,412       34,000
MID ATLANTIC MED SVCS INC                                  COM           59523C107        $   270       13,300
MILLENNIUM CHEMICALS INC                                   COM           599903101        $   177       10,800
NETWORK APPLIANCE INC                                      COM           64120L104        $   471       28,000
NIKU CORP                                                  COM           654113109        $    86       32,000
NOBLE DRILLING CORP                                        COM           655042109        $   706       15,300
NORTHERN TR CORP                                           COM           665859104        $   938       15,000
NUCOR CORP                                                 COM           670346105        $ 2,044       51,000
NVIDIA CORP                                                COM           67066G104        $ 1,169       18,000
OCCIDENTAL PETE CORP DEL                                   COM           674599105        $ 3,490      141,000
OLD REP INTL CORP                                          COM           680223104        $ 3,695      130,100
</TABLE>

<TABLE>
<CAPTION>
<S>                                     <C>     <C>     <C>             <C>       <C>         <C>         <C>
MAY DEPT STORES CO                        SH               Defined        1          53,100
MCCORMICK & CO INC                        SH               Defined        1                                20,000
MERCK & CO INC                            SH               Defined        1          70,000
MERCURY INTERACTIVE CORP                  SH               Defined        1          11,000
MERISTAR HOSPITALITY CORP                 SH               Defined        1          12,700
MERRILL LYNCH & CO INC                    SH               Defined        1          21,000
MICROSOFT CORP                            SH               Defined        1         204,200
MICRON TECHNOLOGY INC                     SH               Defined        1          34,000
MID ATLANTIC MED SVCS INC                 SH               Defined        1          13,300
MILLENNIUM CHEMICALS INC                  SH               Defined        1          10,800
NETWORK APPLIANCE INC                     SH               Defined        1          28,000
NIKU CORP                                 SH               Defined        1          32,000
NOBLE DRILLING CORP                       SH               Defined        1          15,300
NORTHERN TR CORP                          SH               Defined        1          15,000
NUCOR CORP                                SH               Defined        1          51,000
NVIDIA CORP                               SH               Defined        1          18,000
OCCIDENTAL PETE CORP DEL                  SH               Defined        1         141,000
OLD REP INTL CORP                         SH               Defined        1         130,100
</TABLE>



<TABLE>
<CAPTION>
<S>                                                 <C>                 <C>             <C>         <C>
OMNICOM GROUP INC                                          COM           681919106        $ 1,890       22,800
ORACLE CORP                                                COM           68389X105        $ 4,397      293,500
OXFORD HEALTH PLANS INC                                    COM           691471106        $ 1,565       58,500
PMI GROUP INC                                              COM           69344M101        $ 3,359       51,700
PACCAR INC                                                 COM           693718108        $ 1,613       36,000
PALM INC                                                   COM           696642107        $   395       47,000
PAYCHEX INC                                                COM           704326107        $ 2,546       68,700
PENNZOIL-QUAKER STATE COMPANY                              COM           709323109        $   217       15,500
PEPSI BOTTLING GROUP INC                                   COM           713409100        $ 2,965       78,000
PEPSICO INC                                                COM           713448108        $ 3,723       84,700
PERKINELMER INC                                            COM           714046109        $   682       13,000
PFIZER INC                                                 COM           717081103        $17,027      415,800
PHILIP MORRIS COS INC                                      COM           718154107        $ 3,165       66,700
PHILLIPS PETE CO                                           COM           718507106        $ 3,303       60,000
PITNEY BOWES INC                                           COM           724479100        $   591       17,000
PROCTER & GAMBLE CO                                        COM           742718109        $   876       14,000
PROVIDIAN FINL CORP                                        COM           74406A102        $   932       19,000
PUBLIC SVC CO N MEX                                        COM           744499104        $   290       10,000
</TABLE>

<TABLE>
<CAPTION>
<S>                                    <C>     <C>     <C>             <C>       <C>         <C>         <C>
OMNICOM  GROUP INC                       SH               Defined        1          22,800
ORACLE CORP                              SH               Defined        1         293,500
OXFORD HEALTH PLANS INC                  SH               Defined        1          58,500
PMI GROUP INC                            SH               Defined        1          51,700
PACCAR INC                               SH               Defined        1          36,000
PALM INC                                 SH               Defined        1          47,000
PAYCHEX INC                              SH               Defined        1          68,700
PENNZOIL-QUAKER STATE COMPANY            SH               Defined        1          15,500
PEPSI BOTTLING GROUP INC                 SH               Defined        1          78,000
PEPSICO INC                              SH               Defined        1          84,700
PERKINELMER INC                          SH               Defined        1          13,000
PFIZER INC                               SH               Defined        1         415,800
PHILIP MORRIS COS INC                    SH               Defined        1          66,700
PHILLIPS PETE CO                         SH               Defined        1          60,000
PITNEY BOWES INC                         SH               Defined        1          17,000
PROCTER & GAMBLE CO                      SH               Defined        1          14,000
PROVIDIAN FINL CORP                      SH               Defined        1          19,000
PUBLIC SVC CO N MEX                      SH               Defined        1          10,000
</TABLE>



<TABLE>
<CAPTION>
<S>                                                 <C>                 <C>             <C>         <C>
PUBLIC SVC ENTERPRISE GROUP                                COM           744573106        $ 4,877      113,000
QUALCOMM INC                                               COM           747525103        $ 2,661       47,000
QWEST COMMUNICATIONS INTL INC                              COM           749121109        $ 1,928       55,000
REYNOLDS R J TOB HLDGS INC                                 COM           76182K105        $ 4,600       82,000
ROCKWELL INTL CORP NEW                                     COM           773903109        $ 1,309       36,000
RUBY TUESDAY INC                                           COM           781182100        $   235       12,000
SBC COMMUNICATIONS INC                                     COM           78387G103        $11,483      257,300
SEI INVESTMENTS CO                                         COM           784117103        $ 5,115      164,000
SAFEWAY INC                                              COM NEW         786514208        $ 3,474       63,000
ST JUDE MED INC                                            COM           790849103        $ 4,884       90,700
SCHERING PLOUGH CORP                                       COM           806605101        $   694       19,000
SCIENTIFIC ATLANTA INC                                     COM           808655104        $ 1,335       32,100
SEARS ROEBUCK & CO                                         COM           812387108        $ 6,380      180,900
SOUTHTRUST CORP                                            COM           844730101        $ 5,302      115,900
SPRINT CORP                                           PCS COM SER 1      852061506        $ 1,283       67,500
STARWOOD HOTELS&RESORTS WRLDWD                          PAIRED CTF       85590A203        $ 5,894      173,300
STEWART & STEVENSON SVCS INC                               COM           860342104        $   228       10,500
SUN MICROSYSTEMS INC                                       COM           866810104        $ 3,743      243,500
</TABLE>

<TABLE>
<CAPTION>
<S>                                        <C>     <C>     <C>             <C>       <C>         <C>         <C>
PUBLIC SVC ENTERPRISE GROUP                  SH               Defined        1         113,000
QUALCOMM INC                                 SH               Defined        1          47,000
QWEST COMMUNICATIONS INTL INC                SH               Defined        1          55,000
REYNOLDS R J TOB HLDGS INC                   SH               Defined        1          82,000
ROCKWELL INTL CORP NEW                       SH               Defined        1          36,000
RUBY TUESDAY INC                             SH               Defined        1          12,000
SBC COMMUNICATIONS INC                       SH               Defined        1         257,300
SEI INVESTMENTS CO                           SH               Defined        1         164,000
SAFEWAY INC                                  SH               Defined        1          63,000
ST JUDE MED INC                              SH               Defined        1          90,700
SCHERING PLOUGH CORP                         SH               Defined        1          19,000
SCIENTIFIC ATLANTA INC                       SH               Defined        1          32,100
SEARS ROEBUCK & CO                           SH               Defined        1         180,900
SOUTHTRUST CORP                              SH               Defined        1         115,900
SPRINT CORP                                  SH               Defined        1          67,500
STARWOOD HOTELS&RESORTS WRLDWD               SH               Defined        1         173,300
STEWART & STEVENSON SVCS INC                 SH               Defined        1          10,500
SUN MICROSYSTEMS INC                         SH               Defined        1         243,500
</TABLE>



<TABLE>
<CAPTION>

<S>                                                 <C>                 <C>             <C>         <C>
SYLVAN LEARNING SYS INC                                    COM           871399101        $   206       10,000
SYMBOL TECHNOLOGIES INC                                    COM           871508107        $   890       25,500
SYNOPSYS INC                                               COM           871607107        $ 4,783      101,900
SYSCO CORP                                                 COM           871829107        $ 8,581      323,700
TXU CORP                                                   COM           873168108        $   450       10,900
TALBOTS INC                                                COM           874161102        $ 5,484      129,100
TEKTRONIX INC                                              COM           879131100        $ 2,609       95,600
TENET HEALTHCARE CORP                                      COM           88033G100        $ 4,105       93,300
TEXACO INC                                                 COM           881694103        $   797       12,000
TEXAS INSTRS INC                                           COM           882508104        $ 2,993       96,600
THERMO ELECTRON CORP                                       COM           883556102        $ 2,183       97,100
TOSCO CORP NEW                                           COM NEW         891490302        $   855       20,000
TRIGON HEALTHCARE INC                                      COM           89618L100        $   670       13,000
UAL CORP                                              COM PAR $0.01      902549500        $ 1,659       50,200
USX MARATHON GROUP                                       COM NEW         902905827        $ 2,991      111,000
U S G CORP                                               COM NEW         903293405        $   542       35,500
ULTRAMAR DIAMOND SHAMROCK CORP                             COM           904000106        $ 8,159      225,500
UNITED TECHNOLOGIES CORP                                   COM           913017109        $ 6,238       85,100
</TABLE>

<TABLE>
<CAPTION>

<S>                                            <C>     <C>     <C>             <C>       <C>         <C>         <C>
SYLVAN LEARNING SYS INC                          SH               Defined        1          10,000
SYMBOL TECHNOLOGIES INC                          SH               Defined        1          25,500
SYNOPSYS INC                                     SH               Defined        1         101,900
SYSCO CORP                                       SH               Defined        1         323,700
TXU CORP                                         SH               Defined        1          10,900
TALBOTS INC                                      SH               Defined        1         129,100
TEKTRONIX INC                                    SH               Defined        1          95,600
TENET HEALTHCARE CORP                            SH               Defined        1          93,300
TEXACO INC                                       SH               Defined        1          12,000
TEXAS INSTRS INC                                 SH               Defined        1          96,600
THERMO ELECTRON CORP                             SH               Defined        1          97,100
TOSCO CORP NEW                                   SH               Defined        1          20,000
TRIGON HEALTHCARE INC                            SH               Defined        1          13,000
UAL CORP                                         SH               Defined        1          50,200
USX MARATHON GROUP                               SH               Defined        1         111,000
U S G CORP                                       SH               Defined        1          35,500
ULTRAMAR DIAMOND SHAMROCK CORP                   SH               Defined        1         225,500
UNITED TECHNOLOGIES CORP                         SH               Defined        1          85,100
</TABLE>



<TABLE>
<CAPTION>
<S>                                                 <C>                 <C>             <C>         <C>
UNITEDHEALTH GROUP INC                                     COM           91324P102        $10,720      180,900
UNIVERSAL HLTH SVCS INC                                    CL B          913903100        $ 3,488       39,500
VALERO ENERGY CORP NEW                                     COM           91913Y100        $   746       21,000
VERITAS SOFTWARE CO                                        COM           923436109        $ 2,164       46,800
VERISIGN INC                                               COM           92343E102        $   638       18,000
VERIZON  COMMUNICATIONS                                    COM           92343V104        $14,179      287,600
VISTEON CORP                                               COM           92839U107        $ 1,248       83,000
WAL MART STORES INC                                        COM           931142103        $ 3,863       76,500
WALGREEN CO                                                COM           931422109        $   694       17,000
WASHINGTON MUT INC                                         COM           939322103        $ 9,154      167,200
WEBMETHODS INC                                             COM           94768C108        $   710       34,000
WELLS FARGO & CO NEW                                       COM           949746101        $ 3,413       69,000
WENDYS INTL INC                                            COM           950590109        $   647       29,000
WEST CORP                                                  COM           952355105        $   492       22,000
WESTERN WIRELESS CORP                                      CL A          95988E204        $   731       18,000
WEYERHAEUSER CO                                            COM           962166104        $ 1,879       37,000
WINN DIXIE STORES INC                                      COM           974280109        $ 1,050       37,000
</TABLE>

<TABLE>
<CAPTION>
<S>                                        <C>     <C>     <C>             <C>       <C>         <C>         <C>
UNITEDHEALTH GROUP INC                       SH               Defined        1         180,900
UNIVERSAL HLTH SVCS INC                      SH               Defined        1          39,500
VALERO ENERGY CORP NEW                       SH               Defined        1          21,000
VERITAS SOFTWARE CO                          SH               Defined        1          46,800
VERISIGN INC                                 SH               Defined        1          18,000
VERIZON  COMMUNICATIONS                      SH               Defined        1         287,600
VISTEON CORP                                 SH               Defined        1          83,000
WAL MART STORES INC                          SH               Defined        1          76,500
WALGREEN CO                                  SH               Defined        1          17,000
WASHINGTON MUT INC                           SH               Defined        1         167,200
WEBMETHODS INC                               SH               Defined        1          34,000
WELLS FARGO & CO NEW                         SH               Defined        1          69,000
WENDYS INTL INC                              SH               Defined        1          29,000
WEST CORP                                    SH               Defined        1          22,000
WESTERN WIRELESS CORP                        SH               Defined        1          18,000
WEYERHAEUSER CO                              SH               Defined        1          37,000
WINN DIXIE STORES INC                        SH               Defined        1          37,000
</TABLE>


