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sttementas of March 31, 2002 ot the COMMUNItYy INnsurance Company

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols.1-2) Admitted Assets
Lo BOMAS. ittt | e 697,034,584 | ....oovvvverrirerrnenrincnines | rerrieerinenns 697,034,584 | ..coovvrvirn 684,345,262
2. Stocks:
2.1 Preferred StOCKS. ..ot | s 4,182,244 | ..o [ s 4,182,244 | ..o 4,185,748
2.2 COMMON SEOCKS......ouieuiiiiiiiciciriri bbbt | stsnsinissssssess s eninnies | soinisessesessss s essnsssinns | resssssnsissse s (O T
3. Mortgage loans on real estate:
31 FISEIENS. ..ot | st [ s | e (O R
3.2 Other than firSEIENS......c..vvvieec s | cevessnnsssnenssssnns | e | s (O
4. Real estate:
4.1 Properties occupied by the company (less $.
ENCUMDBIANCES) ...ttt bbb bbbt s s sensens | ebesssensnsesns 41,753,071 [ oo [ 41,753,071 [ .ovvriernen 42,350,448
4.2  Properties held for the production of income (less $.......... 0
ENCUMDIANCES)..v.vvvevicveisieiss ettt sb bbbt sensens | sbessesesesessnsesanns 606,859 | ...vovereriieiieereeieees | e 606,859 | .cvovervrriririinnn 620,882
4.3 Properties held for sale (less $.......... 0 €NCUMBIANCES).....cvevireveriereieressiresesseesesessnes | ceeeresieresssresssesesiesesseenns | eererssesssesesiesesseesssesenes | cinsesssissesissesssesssssesns C o
5. Cash ($.....(127,174,101)) and short-term investments ($.....13,289,072).......oovvvvveveeereeeeeeess | cevverrereenn TURRR:TIT0L:)) I I (113,885,029) | ceccveesrrerrerrn. 5,029,777
6. Other INVESIEA @SSELS.........rveuerririerriie ettt sssensssnsns | cosssseessenenns 54,693,673 [ ..o [ 54,693,673 [ ....vvvvrvrrrnns 45,977,142
7. Receivable fOr SECUMIES. .......c.cviiiiiiir s sissines | s 165,349 | ..o | s 165,349 | ..o 276,198
8. Aggregate Write-inS fOr INVESIEA ASSELS........eiiiriiireiieisiesee st sesseses b ssssesessesens|_osresssessssisssessesesseesas Cloviiiiieicis i Cloiviiiiecs (
9. Subtotals, cash and invested assets (LINES 110 8).....ccccccvieeriieienieeiiesseessesnsensnes | vevenieeninens 684,550,751 | ovcvvrerereeiereneienias (O I 684,550,751 [ .covvrrrinnnn 782,785,457
10. Agents' balances or uncollected premiums:
10.1 Premiums and agents' balances in course of COlIECtioN...........cccoervievieeiieeieeiniens | eerrieiiens 27,008,849 | ...cooverireinns 1,403,174 | .o 25,605,675 | .cvvvvrvrveinnes 24,909,859
10.2 Premiums, agents' balances and installments booked but deferred
and not yet due (including $..........0 earned but unbilled Premiums).........ccccevcieiens [ e | e | e (O T
10.3  Accrued retroSPECtivEe PIEMIUMS........cccevivereiieersieieseessesessre s sssesessssessssesssesesss Dnsiessissessssesssssssssisness e | (
11.  Funds held by or deposited with reinsured COMPANIES..........cccoiereiereiieiiieiiessesensiens | e | i | e————— (O T
12. Bills receivable, taken for PIEMIUMS.........ccccceviieviiereieeeresesse s ssssssessssenns | svesssesnssssissesssensesnnes | einnessieesnsesssesnssnsnes | e C o
13.  Amounts receivable under high deductible PONCIES.........ccccceriieriiceiieieeiiseeesesneens | e | e | e ————— (O T
14. Reinsurance recoverables on [0ss and l0ss adjustment EXPENSE PAYMENTS.........cccerveeies | cervereniesiieeeesiesnies | einvessieesesesnssnnes | e C o
15. Federal and foreign income tax recoverable and interest thereon
(including $.....8,102,890 net deferred tax asset) - Anthem Insurance Companies INC......... [ vecoveerrirennns 78,521,760 | ...ccovvvrrrrnnee 54,058,731 | ..cccovvrrirnnnn 24,463,029 | ...ccovvvvrrnnee 25,113,312
16.  Guaranty funds receivable Or 0N EPOSIL..........ccceicveiieieeieeseeesseressiesesssessnssenss | e | e | oeee————— (O T
17. Electronic data processing equipment and SOtWArE..........cc.oevveverieieniereneeeesseens | e 610,061
18. Interest, dividends and real estate income due and acCrued.............ccoevverevnrveineneneionne: [ v 7,396,925
19. Net adjustments in assets and liabilities due to foreign eXChaNQe FAES.........ccocvvvevereerveiens | cerveesiesieeeeniesiies | e | e C o
20. Receivable from parent, subsidiaries and affiliates.............ccovrereeiiiiiesiieseeseeseens | e 69,994,589 | ..o | e 69,994,589 | .....ccovvvrnnee 21,182,701
21, Amounts due from/to ProtECLEA CEIIS........cuiviviveiireieesee e sessaes | erseresiee s sseseness | seeesissesssesssssssssesessesess | ceresessesinsesesesessssessssenas C o
22. Equities and deposits in pooIS and @SSOCIALIONS..........ccueveieierireriieieieieseesssesesssessssessssess | cenresssisssssesssessssseness | osvssesesssessssssssnssenseiess | seerssesssesesesessesssen (
23.  Amounts receivable relating to uninsured accident and health plans...........cccoceevievveeveens | ceverveeivienns 41,651,890 | .coovveverirerinnnne 963,310 | .o 40,688,580 | ......ceovvnuen. 39,638,673
24, Other assets NONAAMILEED............coouririniiine s | s 23,930,994 | ....cocvviinne. 23,930,994 | ..ovviii (O T
25.  Aggregate write-ins for other than iNVESIEA ASSELS..........ccviereiiveiresieeee s | ererssesisnsens 45,609,516 [...ooovirnen. 14,490,459 |..ocovvirennnnns 31,119,057 | .o 30,592,006
26. Total assets excluding protected cell assets (Lines 9 through 25).........cccevvevveeinrennieins | ceviesiiennns 979,275,334 | ccvvevreinnn 95,300,293 |....ccovrvnan 883,975,042 | .ocvrirnnn 931,865,934
27, PrOtECtEd CeIl BSSELS.......uvvreriiirirereries st nssenss | cossnssesssesssesssnessesssesssens | sesesssessssssnesesss e | s (O
28. TOTALS (LINES 26 @NU 27)......ccuiiieeiierierisieieieisestissiesieesiseiss st ssensississsssssssssssssinns | consiasiesnes 979,275,334 | .covvrininn 95,300,293 |.....cccvvuvee 883,975,042 |.....covunn 931,865,934

0803, .ottt nnnen | cetere e | e | s (O OO
0898. Summary of remaining write-ins for Line 8 from overflow Page..........ccccevveeveerriieenieeieeen| e (O TR (O TP Cl e (
0899. Totals (Lines 0801 thru 0803 plus 0898) (LiN€ 8 ADOVE).......coveviiiiiiiiiiiiieiiiceeeiesriesierens | ceeesiereisiessssnesesinaeaeeas Cl o C o C o (
2501, DEPOSIE ACCOUNTS.....vvvvvvereraressareesersssreesesesssssse st sss s sssssssessssssssesnssssses | cosessssnesssnnns 12,449,778 | oo, 9,445,309 | .vvoovvrrriiiens 3,004,468 | ....covvrrrinns 2,714,108
2502. Federal Employee Program ReCEIVADIE..........ccccveiieiriieinicieeiessessesessesssessssssssssssensens | osresssessninnns 27,116,589 | oo | e 27,116,589 | .coccevrrernee 24,733,760
2503, GOOAWIlL......eooeverereirerisciicerieciieeni s ssse s ssss s sssssnenssnsens | sesessenenssennes IZ S T O 1,247,138 | cooverrireerieerienriennns (O IR 1,247,138
2598. Summary of remaining write-ins for Line 25 from overflow page..........cccovvevvveevevinnicnieien| cevverenssieiiienns 4,796,012 [ ..o 3,798,012 [ .ovvvrieiirne. 998,000 | ..covvvrerrrranne 1,897,000
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 ahove) 45,609,516 | ..ocvvvvvnnc. 14,490,459 [ ..ocoovviviennee 31,119,057 [ .o 30,592,006




sttementas of March 31, 2002 ot the COMMUNItYy INnsurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current acCident YEar $.....261,927,721).......cccuiiiieieiieiieiise et b st sntenss | srennben e ans 337,856,660 |....ccocerrerrrrnrrirrinnn. 292,674,030
2. Reinsurance payable on paid [05SeS and 10SS AJUSIMENT EXPENSES.........evuiveiieriiiisiiseisiseiesssseses st sssss et ssssessess | ebsessssessssassessssessesssbesessssessebssesss | biessssessessssessesestesssesse s bensebsssanans
3. LOSS AUJUSIMENE EXPENSES. ....vvveiveirisiisieisisessessstes st s s b bbb s s s s s st b bt b bbb s s s s st b s bbbttt s s bt nsens | sbessebensessesinsensesnntanas 12,880,000 | ...covvrverrerrrierirninne 11,445,000
4. Commissions payable, contingent commissions and 0ther SIMIlar ChAIGES...........ccoieeuieieiiieieee e sssienes. | ceresessese e 17,024,935 | ..o, 16,664,509
5. Other expenses (excluding taxes, ICENSES ANU FEES).......c.cviiiiiiieieiieieieee et sse s aneas | sbessesessessesissessessssanas 22,950,044 | ..cooovveeein 38,352,295
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)........c.euiverrirriieirerisieisiese e ssssessesens | eesesessssessessssassessssenses 8,563,469 | ...cvviveireriiieiiiin 4,283,286
7.  Federal and foreign income taxes (including $.....(226,451) on realized capital gains (losses) (including
S 0 net deferred tax HADINILY). ..o | et 12,860,934 | ...ccoovvvvririniris 19,506,217
8. Borrowed money $.......... 0 and interest thereon $......... bbb | Hesb bbb | Shres e
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of §........... 0 and including
warranty reserves of $.......... (1) SO PP PP TSP PPRRPUPSUTOTES IUSUTOTOTRRORRRTOPRRRO 41,008,331 | .o 35,995,494
10, AGVANCE PIBMIUM. ...vuitiietiiteseteitessessese st st s s et es bbb e b st s b s s b s e s b1 b s bbb bbb s b s s s s s b s bbb s bt b et n s s et ense s s bensebsns | 4entessnsessessses e b et ess st sses et entesnts | nobessessstessesantes e sensenas 43,122,988
11. Dividends declared and unpaid:
111 SEOCKNOIAETS. ... bbb | He8 bbb bbbt | Shres bbb
11,2 POLCYNOIETS. .....cocvieeiectitei ettt ettt bbb s bbb bbbt b bbb bt s s b s bbb s st n b entens, | H1ebiebesse b et e s bbbt st s s s ntens | ehaetens et et s bbbttt
12.  Ceded reinsurance premiums payable (net 0f CEAING COMMISSIONS).......c..cvieiiiviireieiiiieicisise st ssesses | ebsessssess et est e s e s es s e s s b s e b b ssebssenss | Srebssessessstes e s este s et s s e s b s b s nans
13.  Funds held by company UNAEr rEINSUFANCE trEALES. .........cceviveireiiiiieieisisc ettt s st es bbb bbb s s b s s st es e sens | ebsessstessesestes e s es s e s e b s s bt ssebssbenas | Heebssessesastes e b st e st n s e s b n s b s enaes
14.  Amounts withheld or retained by company for account of others 534,817 543,278
15.  Remittances and items NOt AlIOCALEM. .........c..riuuriiriiiiiiii bbb | Heebbse bbb 9,161,543 | ..o, 9,483,355
16, PrOVISION fOF TRINSUIANCE. ......ouviuiiriiiiiiiisesi et bbb bbb bbb | Heb bbbt | Hhbesb bbbt
17.  Net adjustments in assets and liabilities due to fOreign EXCRANGE FAES.........ccciiviieiiiiieeee et esa | ebsessss bbb e b st s b s bbb s b benss | soebsssessesastes e b es bbb en s b s b s s aes
18, DraftS OULSTANGING......c.cvvevrivireiiieiiet sttt ettt bbb bbb bbb s bt s bbb s bbb b s bbb bbb bbb s s b ssbessesnta | ebsebstesse b st e s e b en s e s et es bbb s s bt nna | Hiebstessesent e st n bbbt bt ans
19.  Payable to parent, SUDSIdIANES AN AflIALES..........cccviiieiiieice ettt | srereb et 30,073,176 | ..cveverereiereriinnns 79,631,055
20, PAYADIE fOF SECUILIES. .......vvieiiivciiciiieict sttt bbbttt bbb s bbbt et n bbbt b s s s s ssesnans | Hestessesessessessnsassesnnsanss 2,141,015 | oo 11,876,378
21.  Liability for amounts held under uninsured accident and health plans 938,027 839,558
22.  Capital Notes $..... AN INTEIESE NEIEON $........vvivieciiec ettt ss st snss | ebsebssesse s s s b s s s b b s b st eb b es b e s e bentes | Hebssbesseb s s s s b s b st bbbt et s et
23, Aggregate WHLE-INS fOr lIADIIIHIES. ..........covveveeiireiciiieics ettt n st ns st n s tenss | dantetssbansessstensabstenans 73,708,715 | oo 76,248,547
24.  Total liabilities excluding protected cell liabilities (LiNES 1 through 23)........c..cceeieiiniiicieeeeseies s, | eserssssssssssesssssssenas 569,701,664 | ...covoriiiiiriiiiannas 640,665,990
25, PrOteCted COll HADIHES. ...t | Hhb bbbkt | bbb
26.  Total liabilities (LINES 24 AN 25)......c..cuuiuiiieeiiiieiieeiseieieeessestsei bbbttt bbb bbbttt | enbenbstb bbb 569,701,664 | ....ccovvivrriiriiriiinins 640,665,990
27.  Aggregate write-ins for SPECIAl SUMPIUS FUNAS...........eviviiiiicicieeete ettt bbb ssenss | ebsesssses s s es b e s e s st s b en et s b eees 0 | e 0
28.  Common capital stock
29, PrEfErTed CAPIEAI SEOCK.......c..iviiieicveiieicteie sttt a bbbt bbbt b bbbt s s bbb s b s sses s s ntenas | 4bsebinaesse b e s b s s s b b st st e st en b e s b ntes | Hebaetesae b e e bbbt s bttt
30.  Aggregate write-ins for other than special SUIPIUS fUNAS............cceieicirieicice e snss | ebsesssses s st b et b s bbb eees 0 | e 0
3L SUIPIUS NOES.....cvuivieiiiteiete ittt s s a st b1t £ b2 b2 b s s bbbt n s bbb bbb b s s b s b st ssesnsa | 4bsebisaesse s e s s s e bbbt e bt en b e st entes | Hebaetenae b e e bbb s bbbttt
32, Gross paid in and CONHIDULEA SUIPIUS........c.vueviiiiieiieieiei ettt s sttt sntensess | evsessssensesestessesentenas 195,393,523 | .cooovrereireneiine 195,393,523
33, UN@SSIGNEA fUNAS (SUMPIUS)......ocvuivireiiciiieicisissieis ettt sttt s bt s b n s s nsenns | evsessssessesestessesentenas 117,737,548 | oo, 94,664,116
34. Less treasury stock, at cost:
341 .. 0.000 shares common (value included in Line 28 §.......... [0) IS
342 ... 0.000 shares preferred (value included in Line 29 §.......... 0) ettt ettt s st s s | Sheheet st en s bt et st en st et ent et sntentes | oebetesietetesset et bttt en bbbt
35.  Surplus as regards policyholders (LINES 27 t0 33, 18SS 34).....c..cuiiiiiiiiieiiieieissiessissie s sse st s st ssssessens | essessssssssssssessessssasas 314,273,377 | oo 291,199,946
3B, TOTALS .ottt | eniee e 883,975,042 | ...cooviir 931,865,935
DETAILS OF WRITE-INS
2301. Reserve for FULUTE PONCY BENETILS. ..ottt bttt bbb snsensa | sbessesssessessssansesnsanses 22,745,000 | ..ovocvvrereriirinieiiiennns 21,752,000
2302. Premium Deficiency Reserve 3,034,000 3,313,000
2303. Payable for NON-OpPErating EXPENSES......c..ccveiiueiieieieieiseisise sttt sss e bbb s sb st s st s bt s b sessesnsens | sbessesssessessssassesnssanses 30,846,347 | ..o 31,970,172
2398. Summary of remaining write-ins for Line 23 from OVEIflOW PAGE.........cveviiiiiiiiiecsieesse st sss e ssessens. | stessesessessessssassesnssanaes 17,083,368 | ...coevrrererrrienirniane 19,213,375
2399. Totals (Lines 2301 thru 2303 plus 2398) (LINE 23 BD0VE).......uuiuiuuirieiiiniisiiseiieierssssssseisessesss it ssssrsnsssissssssssssessesssnsnes | ssessesssssssessesssssssassnes 73,708,715 | ..oviviviiciisiinieas 76,248,547
270L. eSS £ S h £ R R AR e RS E R R A bR £ R R R bR R b b et b b ens | ebaeheeR R bbbt | Hiehnh R bbbt
2702, RS SRS h LR R AR R RA R AR R R R A bR £ AR bR R bR b b st et hens | ebaeEeeR R bbbttt | Hiebnh R bbb
2703, RS RS SR h £ R AR AR AR E R £ A E R £ AR R R bR R R b st e b ens | ebaeheeR R bbbt | Hiebeh R bbbt
2798. Summary of remaining write-ins for Line 27 from overflow page
2799. Totals (Lines 2701 thru 2703 pIUS 2798) (LINE 27 BDOVE)........cuiiiuieiieiiiiisiesieisssesstsssessstassesssssssasssssssassessssesssssssessssansessssassessns | sressssassessssessessssessessnsassessnsassesans 0 | e 0
B00L. eSS S £ h R R R RA R AR E £ RS E R £ AR bR bR R R b et e b ens | eRitEeeR R bbbt ta | Hiebnh R bbb
3002, SRS S bR RS e R AR E RS E R £ R R bR R bR R b st et hens | ebitheeR R bbbttt | Hieenh R bbbt
3003, bR SRS S R h SRR AR AR AR E R R £ R bR AR bR R bR st et hens | ehaeheeR R E bbbttt ta | Hieenh R bbb
3098. Summary of remaining write-ins for Line 30 from OVEIfIOW PAGE.........ceviieiiiieeiecee et sens. | sressssessesssses s ss e bbb esse s 0 | e 0
3099. Totals (Lines 3001 thru 3003 plus 3098) (LINE 30 DOVE)........cuiiiuiuiieiiiiiieseisssesstssses st assesssssssasssrsssessessnsessssassessesansessssessessns | sressssassessssessessstessessnsassessnsassesans 0 | i 0




sttementas of March 31, 2002 ot the COMMUNItYy INnsurance Company

STATEMENT OF INCOME

2
Previous Year
to Date

3
Prior Year Ended
December 31

o N O O A W

12.

13.
14.
15.
16.
17.
18.
19.
20.

21.

22.
23.
24,
25.
26.
27.
28.
29.
30.
3L

32.

33.
34,
35.
36.
37.
38.

. Loss expenses incurred
. Other underwriting expenses incurred
. Aggregate write-ins for underwriting deductions
. Total underwriting deductions (Lines 2 through 5)
. Netincome of protected cells
. Net underwriting gain (loss) (Line 1 minus Line 6 + Line 7)

UNDERWRITING INCOME

. Premiums earned:

1.1 Direct..............
1.2 Assumed........

1.3 Ceded............. (Written $.....(1,182,995))....c0cueiririieiieiiisieseiess ettt bbb

INVESTMENT INCOME

. NetinvesStMENt INCOME BAMEM. ..ottt ettt bbbt bbb st n st
10.
11.

Net realized capital gains (losses)
Net investment gain (loss) (Lines 9 + 10)

OTHER INCOME

Net gain or (loss) from agents' or premium balances charged off

(amount recovered $.......... 0 amount charged off $.......... 0) ettt bbbt
Finance and service charges not included in premiums
Aggregate write-ins for miscellaneous income

Total other income (Lines 12 through 14)

Net income before dividends to policyholders and before federal and foreign income taxes (Lines 8 + 11 + 15).........c.c......

Dividends to policyholders
Net income after dividends to policyholders but before federal and foreign income taxes (Line 16
Federal and foreign iNCOME taXES INCUITEX. ..........cvueviueieviieieiesie ettt sttt
Net income (Line 18 minus Line 19) (to Line 22)

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, DECEmMDEr 31 PrEVIOUS YEAI..........cccvrevevirireieiiiereesisesessseesssssese s sess e sssssesessnnes

GAINS AND (LOSSES) IN SURPLUS

Net income (from Line 20)..............
Net unrealized capital gains or losses
Change in net unrealized foreign exchange capital gain (loss)
Change in net deferred income taxes

Change in NONAAMITIEA ASSELS.......c.vevivririreiiiicre et bbb bbb b st a et s s bbb st s s nnetena

Change in provision for reinsurance
Change in surplus notes
Surplus (contributed to) withdrawn from protected cells
Cumulative effect of changes in accounting PrINCIPIES.........covviiveeiieicieee e
Capital changes:

I R = U PO

31.2 Transferred from surplus (Stock Dividend)
31.3 Transferred to surplus
Surplus adjustments:

321 PAIA Nttt Rt

32.2 Transferred to capital (Stock Dividend)
32.3 Transferred from capital
Net remittances from or (to) Home Office
Dividends to stockholders......................

Change in treasury stock
Aggregate write-ins for gains and losses in SUrplus.....................

Change in surplus as regards policyholders (Lines 22 through 36)

Surplus as regards policyholders, as of statement date (LINES 21 PIUS 37).....ccevvicreeiiereriiieeisierees e

..431,620,916 | ..

.1,819,278,685

...................... (79,879) | ovovcrsennnnn(338,423)
.............. 431,700,795 | ..........1,819,617,108
................ 25,678,343 ....105,836,162
................ 60,163,762 ....186,195,153
.................... (472,003)]..............(10,593,221)
.............. 517,070,897 | ..........2,101,055,202

.................. 8,952,339
.................. 1,294,132

. (7,447,412)

................ 51,017,696

19,117,137

................ 10,246,471

70,134,833

oT72,725)| e (1,924,549)
T72,725) | o (1,924,549)
............... 2,026,334 123,551,223

............... 2,026,334 123,551,223
............... 7,855,944 15,970,612
....(5,829,610) ....107,580,610

.............. 334,450,451 | ..............334,450,452
.(5,829,610)| .. .107,580,610
............... (18,182,652)|...............(10,386,952)
(173,150) [ v (80,736,078)
............... 1,305,381 | ................66,484,052

...(141,000,000)

....(6,335,583)

.............. 328,114,869

0501.
0502.
0503.
0598.
0599.

Change in FULUIE PONICY RESEIVES.........curiiiieieieiieisieis ettt bbb s bbbttt

Change in Premium Deficiency Reserves
Tri-Care Admin Fees
Summary of remaining write-ins for Line 5 from overflow page
Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)

—~

..................... 528,000

...(1,000,003)

1401.
1402.
1403.
1498.
1499.

Non-Premium Income

Summary of remaining write-ins for Line 14 from overflow page

Totals (Lines 1401 thru 1403 plus 1498) (LINE 14 BDOVE).......cuiuiiiiiierieiisiesiei it sr st s st s st s sttt

(772,725)

3601.
3602.
3603.
3698.
3699.

Statutory Adjustment for Transfer of WHA Balance Sheet...

Summary of remaining write-ins for Line 36 from overflow page

Totals (Lines 3601 thru 3603 plus 3698) (LINE 36 BDOVE)........cuiuiisiriiesiiiisieseissies et st s st bbbt

..35,633 |..
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STATEMENT OF INCOME

2
Previous Year
to Date

3
Prior Year Ended
December 31

o N O O A W

12.

13.
14.
15.
16.
17.
18.
19.
20.

21.

22.
23.
24,
25.
26.
27.
28.
29.
30.
3L

32.

33.
34,
35.
36.
37.
38.

. Loss expenses incurred
. Other underwriting expenses incurred
. Aggregate write-ins for underwriting deductions
. Total underwriting deductions (Lines 2 through 5)
. Netincome of protected cells
. Net underwriting gain (loss) (Line 1 minus Line 6 + Line 7)

UNDERWRITING INCOME

. Premiums earned:

1.1 Direct..............
1.2 Assumed........

1.3 Ceded............. (Written $.....(1,182,995))....c0cueiririieiieiiisieseiess ettt bbb

INVESTMENT INCOME

. NetinvesStMENt INCOME BAMEM. ..ottt ettt bbbt bbb st n st
10.
11.

Net realized capital gains (losses)
Net investment gain (loss) (Lines 9 + 10)

OTHER INCOME

Net gain or (loss) from agents' or premium balances charged off

(amount recovered $.......... 0 amount charged off $.......... 0) ettt bbbt
Finance and service charges not included in premiums
Aggregate write-ins for miscellaneous income

Total other income (Lines 12 through 14)

Net income before dividends to policyholders and before federal and foreign income taxes (Lines 8 + 11 + 15).........c.c......

Dividends to policyholders
Net income after dividends to policyholders but before federal and foreign income taxes (Line 16
Federal and foreign iNCOME taXES INCUITEX. ..........cvueviueieviieieiesie ettt sttt
Net income (Line 18 minus Line 19) (to Line 22)

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, DECEmMDEr 31 PrEVIOUS YEAI..........cccvrevevirireieiiiereesisesessseesssssese s sess e sssssesessnnes

GAINS AND (LOSSES) IN SURPLUS

Net income (from Line 20)..............
Net unrealized capital gains or losses
Change in net unrealized foreign exchange capital gain (loss)
Change in net deferred income taxes

Change in NONAAMITIEA ASSELS.......c.vevivririreiiiicre et bbb bbb b st a et s s bbb st s s nnetena

Change in provision for reinsurance
Change in surplus notes
Surplus (contributed to) withdrawn from protected cells
Cumulative effect of changes in accounting PrINCIPIES.........covviiveeiieicieee e
Capital changes:

I R = U PO

31.2 Transferred from surplus (Stock Dividend)
31.3 Transferred to surplus
Surplus adjustments:

321 PAIA Nttt Rt

32.2 Transferred to capital (Stock Dividend)
32.3 Transferred from capital
Net remittances from or (to) Home Office
Dividends to stockholders......................

Change in treasury stock
Aggregate write-ins for gains and losses in SUrplus.....................

Change in surplus as regards policyholders (Lines 22 through 36)

Surplus as regards policyholders, as of statement date (LINES 21 PIUS 37).....ccevvicreeiiereriiieeisierees e

..431,620,916 | ..

.1,819,278,685

...................... (79,879) | ovovcrsennnnn(338,423)
.............. 431,700,795 | ..........1,819,617,108
................ 25,678,343 ....105,836,162
................ 60,163,762 ....186,195,153
.................... (472,003)]..............(10,593,221)
.............. 517,070,897 | ..........2,101,055,202

.................. 8,952,339
.................. 1,294,132

. (7,447,412)

................ 51,017,696

19,117,137

................ 10,246,471

70,134,833

oT72,725)| e (1,924,549)
T72,725) | o (1,924,549)
............... 2,026,334 123,551,223

............... 2,026,334 123,551,223
............... 7,855,944 15,970,612
....(5,829,610) ....107,580,610

.............. 334,450,451 | ..............334,450,452
.(5,829,610)| .. .107,580,610
............... (18,182,652)|...............(10,386,952)
(173,150) [ v (80,736,078)
............... 1,305,381 | ................66,484,052

...(141,000,000)

....(6,335,583)

.............. 328,114,869

0501.
0502.
0503.
0598.
0599.

Change in FULUIE PONICY RESEIVES.........curiiiieieieiieisieis ettt bbb s bbbttt

Change in Premium Deficiency Reserves
Tri-Care Admin Fees
Summary of remaining write-ins for Line 5 from overflow page
Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)

—~

..................... 528,000

...(1,000,003)

1401.
1402.
1403.
1498.
1499.

Non-Premium Income

Summary of remaining write-ins for Line 14 from overflow page

Totals (Lines 1401 thru 1403 plus 1498) (LINE 14 BDOVE).......cuiuiiiiiierieiisiesiei it sr st s st s st s sttt

(772,725)

3601.
3602.
3603.
3698.
3699.

Statutory Adjustment for Transfer of WHA Balance Sheet...

Summary of remaining write-ins for Line 36 from overflow page

Totals (Lines 3601 thru 3603 plus 3698) (LINE 36 BDOVE)........cuiuiisiriiesiiiisieseissies et st s st bbbt

..35,633 |..

4.1




sttementas of March 31, 2002 ot the COMMUNItYy INnsurance Company

CASH FLOW

Currer%t Year Prior Yeir Ended
to Date December 31
CASH FROM OPERATIONS
1. Premiums COlIECIEU NEE Of FEINSUIANCE. ........cuueuuiueiieeeeietieisseis sttt bbb s bbb bbbttt nienns | rebsensensesbeniniae 628,035,112 | ..ccovvverrrrnnes 2,128,814,203
2. Loss and loss adjustment expenses paid (net of salvage and SUBIOQAtioN)...........ccccvcveeriireeiieessee e esenens | ereresssssesesinens 511,945,704 | ...ccccvverernne 1,875,473,941
3. UNAErWrIting EXPENSES PAIG........coveveiveirersiieisireisie ettt sttt s et s s bt a bbbt b b s bbb n s bbb bbb b s bbb nsebs s snsensesanns | nebessessesastennsantis 57,644,004 | ....ccccoevernen. 173,325,405
4. Other uUnderwriting iNCOME (EXPENSES).......ceuiireririeriretiseresesssesesessssesessssesesesssseseses s sese b ssesesessssetes s e sesebessasese b s s tes s sssebesessesesesansetensns | nebebesssesesssseresesinnes (695,546) | ....ccocvrirrirernen, 10,593,221
5. Cash from underwriting (Line 1 minus Ling 2 MinUS LINE 3 PIUS LINE 4)....c..cvvveiiieireiiiiieeisisiessiestssieissese s ssssessessnss | sessssessssssesissanns 57,749,858 | ....ccccvvrerirrnnas 90,608,078
8. NELINVESIMENT IMCOME. ....voceireseetseriecs et n st nnneens | crneensessensnneenai 11,636,466 | ...covvvrvrrrrrrririnnne 53,851,876
7. Otherincome (expenses):
7.1 Agents' balances charged off
7.2 Net funds held UNAEr FEINSUIANCE trEAIES. ........vururereereeseiritetreesetsers ettt bbb bbb bbbk bbbt | ebssb st e bbbttt bbbt
7.3 Net amount withheld or retained for account of others.. ..(2,464,654)
7.4 Aggregate write-ins for MISCEIIANEOUS IHEMS........c.cvuiviviiieiiriieiiese ittt sssessessssessessssessessssensessssens | onsssssessssessssssensssensernne by O | iivieiieisasiersseenns (1,924,548)
7.5  Total 0ther iNCOME (LINES 7.1 10 7.4)....c.iieiiiiecieeeieistsee st s bbb s bbb a bbb bbb st n s e s b nae, | ebesnsesessssnsetesssnsetanas [(CHSY 4 ] I (4,389,202)
8.  Dividends to policyholders on direct business, less $............... 0 dividends on reinsurance assumed O CEABA (NEL)........cvvieieiireiiens | errerieiesereeisessseessieness | erresssssse st nenas
9.  Federal and foreign income taxes (PAid) FECOVETEM.........cciuiviriiireieiiicesiie ettt b bbbt sssnnetens | srereressssreresnaens (17,634,894) | .....ccvvvvircrnnn (27,451,931)
10.  Net cash from operations (Line 5 plus Line 6 plus Line 7.5 minus LiN€ 8 PIUS LINE 9).......vcviuiieriiriieiiisseieiesessese s ssssssssssessssessens. | ssessesssessessessnsans 51,744,913 | oo, 112,618,821
CASH FROM INVESTMENTS
11.  Proceeds from investments sold, matured or repaid:
LL.1 BONDS. euocvuceriesieseeise ittt | bt 109,844,231 | ..o 706,419,347
112 SHOCKS. ... eereuieaeieaeise st s8££ 88 E £ £ £ £ £ Rkttt | Hbebb ettt | ettt ees 183,177,097
11.3 Mortgage loans
11.4 Real estate
11.5 Other invested assets
11.6 Net gains or (10sses) on cash and ShOIt-tErM INVESIMENTS..........ccccueieiieieiieie et sss st ssess | ebsessssessessstessesesse s bessesesenaes | essessssessessntesses st s s en s saees 2
117 MISCEIIANEOUS PIOCEEAS. .....vuvvivcvevesirereiiseteset et et ses bbbttt e s bbb a s s s b bt b b s s s b st et s st b s s st bt s s s et ben s senens | benseteresssnterennaens (9,735,363) | ...ocveririciiiinas 9,510,575
11.8 Total investment proceeds (LINES 11,110 11.7).....cuciiiiririeieisieiesesiei sttt ss bbbt s e nae b snns | sbensessssessessssenas 100,108,868 | .....ccvvverrirnnas 899,107,017
12.  Cost of investments acquired (long-term only):
12,1 BONGS...eueeuieuieneieseieeiseeeseesse s bt e bbb E ARttt | enbienbent e n e 123,545,565 | ....ooverrerrinen. 904,282,027
12,2 SHOCKS....vueverresreseeseese iRt | Sern et | bttt 14,000,072
12,3 MOTEGAGE I0BNS.......ocviieisiveiieicisie ittt ettt bbb b bbb s b s b8 s bbbt b bbb a et en
12,4 REAIESHALE.......cuveeecescescrte e
12.5 Other invested assets
12.6 Miscellaneous applications...............ccceevnnee. ..(110,849)] ...
12.7 Total investments acquired (Lines 12.1 to 12.6) 123,576,133 | ....
13.  Net cash from investments (Line 11.8 minus Line 12.7)........cccccevvvvernnnes ....(23,467,265)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
14.  Cash provided:
14.1 Surplus notes, capital and surplus paid in
14.2 Capital notes $.......... 0 less amounts repaid $.......... ettt bbbt
14.3  Net transfers from AffilIAIES. ... ..o
14,4 BOITOWEM UNGS TECRIVEE. .......ceuieieeiciscicieeieet ittt bbb bbb h bbb ees | £ttt i e b bt b st bbb bbbttt | nebbesb et es bbb bbb
145 Other CASN PrOVIARM. .......cucveiiircteiiiet et s bbb s st s b a s b e s bbb st s s st b s s bbb ensebesesssnesans | bevsesesesnsetesessssesesansesesabsnsetens | sessesesssnseses s et ebe s s s e s s s s e tebens
14.6 TOtAl (LINES 14.1 10 14.5).....cuuieuieueieacienciieisesssessse e e st ss st b bbbk bbbt n bt | fnbbenbsesbse st s bbb (O 103,844,540
15.  Cash applied:
15.1 Dividends t0 SLOCKNOIAEIS PAIL..........ccevuiuiviiieiiieiitsiieiet sttt ettt ettt s bbb s b s bbb n s st stenses) | ebsstessessssesses s s st s st e st entenes | sbensesssensessntenes 141,000,000
15.2  Net transfers t0 AffiliALES..........ocreiiireree ettt | e 98,369,767 | ...cvvveererereererineiseinererninns
15.3 BOITOWE fUNAS TEPAIM. .......cvuivrieiseieiseicie ettt bbb b s bbb bbb s s s b b st s st s et en b s et | Hentessesessessssense b e s sssessesantessesas | Henbessesssessessnsesses st en et anten et
15.4 Other applications 48,822,687 | .... 11,330,180
15.5 Total (LINES 15.110 15.4).....curiuurreieericirerineisnsisssiesississsissiens ...147,192,454 | .... ...152,330,180
16.  Net cash from financing and miscellaneous sources (Line 14.6 minus Line 15.5)............ (147,192,454) (48,485,640)
RECONCILIATION OF CASH AND SHORT-TERM INVESTMENTS
17.  Net change in cash and short-term investments (Line 10, plus Line 13, PlUS LINE 16)......c.cccvriirisreiiierieieieserssesiesssesessssessesssssssenss | ossessssessessssenns (118,914,806)| .... 45,582,247
18.  Cash and short-term investments:
18.1 BEOINMING Of YEAI.......cviiiiriiiiieisitese ettt sb bbbttt s b s s s sttt b bbb en s bbb n s s nt s tensens. | absebessessssensennsenses 5,029,777 | covevvevierrerriin. (40,552,470)
18.2 End of period (LINE 17 PIUS LINE L18.1)......cccvviirireiiiiietsiieiee sttt ettt b bbb s st snsssesessnsesesnse | sresessnsesesnsens (113,885,029) | ....cvevevrireririirirnns 5,029,777
DETAILS OF WRITE-INS
07.401 Aggregate write-ins for MISCElIANEOUS INCOME.........cviveiireriiieieisiiete ettt b et s s ea b s s b s st be s s esebensnnes | esssssesessssesebassetesesanaes 1,944 | (1,924,548)
07,802 ..ottt E SRS E R RS E e E e E R E R AR AR £ R R R R b et bt ns | eekhee b s ee kbbbt n bt ens | Hebet ettt
07,403 ..ot R R Rt | eeth bbbttt | e
07.498 Summary of remaining write-ins for Line 7.4 from OVEIfIOW PAGE.........coiiiiriiiiiriecee e sss ettt s b benas | sbessessstes et s e s s st s sensasaees 0 [ oo 0
07.499 Total (Lines 7.401 to 7.403 plus 7.498) (LINE 7.4 @D0VE).......cuuiiiiiiieiiicieietitei sttt tss st ssseaessssssessssssesssesnsesesssnseressssssenensnses | essssssesessssessssssesesessnnes 1944 | (1,924,548)




sttementas of March 31, 2002 ot the COMMUNItYy INnsurance Company

NOTES TO FINANCIAL STATEMENTS

For purposes of the quarterly interim financial information, it is presumed that the users of the interim financial information have read or have
access to the Annual Statement as of December 31, 2001. This presentation addresses only significant events occuring since this last annual
Statement.

1. Basis of Presentation

The accompanyingfinancial statementsof Communitylnsurance Company(the Company)have beenprepared inconformity withaccounting
practices prescribed orpermitted bythe State of OhioDepartment of Insurance. The Stateof Ohiorequires insurance companies domiciledin the
State ofOhio toprepare theirstatutory financialstatements inconformity withthe NationalAssociation ofinsurance Commissioners'(NAIC)
Accounting Practices and Procedures Manual subject to any deviations prescribed or permitted by the State of Ohio Department of Insurance.

The preparationof financialstatements requiresmanagement tomake estimatesand assumptionsthat affectthe reportedamounts ofassets,
liabilities, revenues,and expenses.It alsorequires estimatesin thedisclosure ofcontingent assetsand liabilities. Actual resultsmay differfrom
these estimates.

2. Accounting Changes
The Companyprepares itsstatutory financial statements inconformity withaccounting practicesprescribed orpermitted bythe Stateof Ohio.
Effective January1, 2001,the Stateof Ohiorequired thatinsurance companiesdomiciled inthe Stateof Ohioprepare theirstatutory basisfinancial
statements inaccordance withthe NAICAccounting Practicesand Proceduresmanual, subjectto anydeviations prescribedor permittedby the
State of Ohio insurance commissioner.

9. Income Taxes

A. The componentsof deferred taxassets/(liabilities) at March31 are asfollows:

Mar. 31, 2002 Dec. 31, 2001
Total of gross deferred tax assets $73,503,814 $107,939,679
Total of deferred tax liabilities 11,342,193 11,149,704
Net deferred tax asset 62,161,621 96,789,975
Deferred tax asset nonadmitted (54,058,731) (88,036,802)
Net admitted deferred tax asset $8,102,890 $8,753,174
(Increase) decrease in nonadmitted asset 33,978,071

B. The changes in main components of DTAs and DTLs are as follows:

Mar. 31, 2002 Dec. 31, 2001 Change
Total deferred tax assets $73,503,814 $107,939,679 ($34,435,865)
Total deferred tax liabilities 11,342,193 11,149,704 192,489
Net deferred tax asset (liability) $62,161,621 $96,789,975 (34,628,354)
Tax effect of unrealized gains (losses) 0
Change in net deferred income tax ($34,628,354)

C. The provision for federal and foreign income taxes incurred and the change in DTAs and DTLs can vary from that which would be obtained by
applying the statutory Federal income tax rate to income before income taxes. The more significant items causing this difference are typically as
follows: Dividends received deduction, nondeductible lobbying expenses and nondeductible meals & entertainment expenses.

D. The Company isincluded ina consolidatedfederal incometax returnwith itsultimate parent, Anthem, Inc.and other Anthem, Inc.subsidiaries.
The methodof allocationbetween the companies issubject toan executed Tax SharingAgreement andis basedupon separatereturn calculations
with creditfor netlosses thatcan beused ona consolidatedbasis. Intercompany taxbalances aresettled basedon the Internal Revenue Service
due dates.

17. Sale, Transfer, and Servicing of Financial Assets and Extinguishments of Liabilities

C. Wash Sales

The Companyhad nowash sales,which consistof securitiesthat aresold andreacquired within30 daysof thesale date,during
the first quarter of 2002.
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11

12

2.1

2.2

31

3.2

51
5.2

7.1

7.2

7.3

7.4

8.1

8.2

GENERAL INTERROGATORIES

(Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)

PART 1 - COMMON INTERROGATORIES
GENERAL

Did the reporting entity implement any significant accounting policy changes which would require disclosure in the Notes to the Financial Statements?

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as
required by the Model Act?

If yes, has the report been filed with the domiciliary state?

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity?

If yes, date of change:
If not previously filed, furnish herewith a certified copy of the instrument as amended.

Have there been any substantial changes in the organizational chart since the prior quarter end?
If yes, attach an organizational chart.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that ceased to exist
as a result of the merger or consolidation.

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

1 2
Name of Entity NAIC Company Code

3
State of Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?

If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made.

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released.

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date).

By what department or departments?..........c.cccovvvevveeennnens Ohio Department of Insurance

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? (You need not report an action, either formal or informal, if a confidentiality clause is
part of the agreement.)

If yes, give full information:

Yes[ ] No[X] NAT[ ]

Yes[ | No[X]
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GENERAL INTERROGATORIES (continued)
INVESTMENT

(Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)

9.1 Has there been any change in the reporting entity's own preferred or common stock? Yes[ ] No[X]

10.1

10.2

11.
12.

13.1
132

14.1
14.2

15.

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]

If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: B

Amount of real estate and mortgages held in short-term investments: B

Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]

If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Statement Value Statement Value

1321
13.22
13.23
13.24
13.25
13.26
13.27
13.28
13.29

Does the reporting entity have any hedging transactions reported on Schedule DB?
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?

Mortgages, Loans or Real Estate
All Other

Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 13.21 10 13.26).......ccccccuveveeriiereriseesieeesnsenenenns
Total Investment in Parent included in Lines 13.21t0 13.26 @DOVE  ....ccvvvvvvrveenirreneeseseessece e,
Receivable from Parent not included in Lines 13.21 10 13.26 @DOVE........c.ccvreuriiiiniriinirisiessseeiseessissse s ssssesseenes

If no, attach a description with this statement.

Excluding items in Schedule E, real estate, mortgage loans and investments held physically in the reporting entity's offices,

vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held

pursuant to a custodial agreement with a qualified bank or trust company in accordance with Part 1-General, Section

IV.H-Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]

15.1

15.2

153

15.4

155

For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:

1 2
Name of Custodian(s) Custodian Address

JP Morgan Chase Bank New York, NY

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 15.1 during the current year? Yes[ ] No[X]
If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason

Identify all investment advisors, brokers/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:

1 2 3
Central Registration Depository Name(s) Address
107105 BlackRock Financial Mgmt New York NY
104596 Dodge & Cox San Francisco, CA
106595 Wellington Management Co. Boston, MA
104518 Scudder Insurance Asset Mgmt Boston, MA
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GENERAL INTERROGATORIES (continued)

PART 2
PROPERTY & CASUALTY INTERROGATORIES

1. Ifthe reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity's participation change? Yes[ ] No[ ] N/A[X]
If yes, attach an explanation.

2. Has the reporting entity reinsured any risk with any other entity and agreed to release such entity from liability, in whole or in part, from
any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.

3.1 Have any of the reporting entity's primary reinsurance contracts been canceled? Yes[ ] No [ X]
3.2 Ifyes, give full and complete information thereto:

4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers' compensation liabilities tabular reserves (see
annual statement instructions pertaining to disclosure of discounting for definition of "tabular reserves") discounted at a rate of interest greater

than zero? Yes[ ] No[X]
4.2 Ifyes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
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SCHEDULE A - VERIFICATION
1 2

First Quarter
Current Year

Second Quarter
Current Year

3
Third Quarter
Current Year

4
Prior Year Ended
December 31

© © N o o K~ W DD

e =
M=o

Book/adjusted carrying value, beginning of Period............ccccvverevveerieeiieieie e
Increase (decrease) by adjUSIMENL...........ccevivevieeriiereiee e
COSt Of ACQUINEM. .....vevvcveiieretetee ettt
Cost of additions to and permanent iMProVEMENLS.........c.cevirererererereiserssesenseseesnees
Total profit (I0SS) 0N SAIES......c.veviiiieiieiiieries st
Increase (decrease) by foreign exchange adjustment...........ccccveerievieinieenieennnnns
AMOUNt TECEIVET ON SAIES. ..o,
Book/adjusted carrying value at end of current Period..........ccouvevreereeveeseeenieenns
Total valuation AlOWANCE............cvieriieieie e
Subtotal (LINES 8 PIUS 9)....vuvvviecieiieieieeice e
Total nonadmitted AMOUNES..........c.cvviiiiieie s

Statement value, current period (Page 2, real estate lines, current period)..................

................... 42,971,330
....................... (752,818)

................... 44,467,495
................... (2,979,777)

SCHEDULE B - VERIFICATION
1 2

First Quarter
Current Year

Second Quarter
Current Year

3
Third Quarter
Current Year

4
Prior Year Ended
December 31

© © N o o &~ w

11.
12.
13.

Book/recorded investment excluding accrued interest on
mortgages owned, beginning of PEriOd..........ccccieieiiiiece e

Amount loaned during period:

2.1 Actual cost at time 0f aCQUISIIONS.......c.ccuevriererireiieesee e,
2.2 Additional investment made after aCqUISItIONS............coeveereiiereieieiesseenseieieens
Accrual of discount and mortgage interest points and commitment fees......................
Increase (decrease) by adjuStmeNt...........cccevvveeieeiicesieiee e
Total profit (10SS) 0N SAIE.......ccvvvriiieiesieses s o
Amounts paid on account or in full during the period............ccouveveereeieniesies
AMOrtiZation Of PrEMIUM.........cevevieiieiesiee bbb
Increase (decrease) by foreign exchange adjustment...........cccccvveverieveesnieenieenienns

Book value/recorded investment excluding accrued interest on
mortgages owned at end of CUrTeNt PEFIOG..........cccvierereeiieieee s

Total valuation allOWANCE...........cccveiiireiesieeieie e
Subtotal (LINES 9 PIUS 10)......cereririiiriiiieisiiese e
Total nonadmitted @MOUNES..........cvvreriiieiiesicsise et

Statement value of mortgages owned at end of current period.........c.cccocvieiiiciiierinas

SCHEDULE BA - VERIFICATION

Other Invested Assets Included in Schedule BA

1
First Quarter
Current Year

2
Second Quarter
Current Year

3
Third Quarter
Current Year

4
Prior Year Ended
December 31

© © N o o B~ w

11.
12.
13.

Book/adjusted carrying value of long-term invested assets
owned, beginning of PEIOG. ........coveeiiieeieese s

Cost of acquisitions during period:

2.1 Actual cost at time 0f ACQUISIIONS.........cvevriererieriieeiee e,
2.2 Additional investment made after aCqUISItIONS............coeveereiiereieieiesseenseieieens
ACCIUAl OF QISCOUNL........vuiiiicici s
Increase (decrease) by adjUSIMENT.........c.cceviveiiieiiiieee s
Total profit (I0SS) 0N SAIE.......ccviveririieicieiee e
Amounts paid on account or in full during the period............cccouevieereeniesieeiies
AMOrtization Of PrEMIUM.........ccviviieiieiessee bbb
Increase (decrease) by foreign exchange adjustment...........ccccoveerieneesiieenieennenns

Book/adjusted carrying value of long-term invested assets
at end Of CUMTENE PEIOM. .......c.cviveiiieiireisics bbb

Total valuation allOWANCE...........cccveviiireiiesieesee e
Subtotal (LINES 9 PIUS 10)......eeveririiiriisieisiisse et
Total nonadmitted @MOUNES..........cvieriiireiiesiesee e

Statement value of long-term invested assets at end of current period...........c.cooveevnes

................... 45,977,142

................... 20,177,926

10




Statement as of March 31, ZOOZOflhecom mun |ty |nSU rance Com pany

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by Rating Class

TT

Statemelnt Value Acquiéitions Dispoiitions Non-Tradi‘:\g Activity StatemeSnt Value Stateme6nt Value Stateme7nt Value Stateme8nt Value
Beginning During During During End of End of End of December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
Lo ClASS Luiiiiicieicieiiese ettt nesnnnens | s 707,952,967 | ..ooovovrivriinnnns 193,368,673 | .ovvreirrreiiinne 274,211,674 | .o (3,913,764) | ceovvrrrrrirrrieines 623,196,202 | ..coeviriiirirencnninins | s | e 707,952,967
2. ClASS 2ttt | e 83,963,791 | .o 9,342,728 | ..o 9,727,821 | .o 3,548,756 | ..coviririiiine 87,127,454 | oo [ [ e 83,963,791
30 CIASS 3 | e [ s [ s | | | || .
A, ClASS Aottt | e [ s | s | s || || .
5. ClASS B | e [ e [ | s | o | e | e | st
8. ClASS B..oovvecc s [erennn s | s | s | s snnssnsesnsssnsesnsenes || oo sessnsns | oo senssnssssnssnes | s
7. TOtAl BONGS.......coivieriiiriiiiciicreieiecceieee et snississisneseninsine | e 791,916,758 | ....ccccovivriinnnns 202,711,401 | ..o 283,939,495 |....cooiiviirinins (365,008) | ..ccvvvrrrririinee 710,323,656 | ..oovvieiciieciecn 0 | 0 | 791,916,758
PREFERRED STOCK
8. ClASS Lottt | et A185,748 | [ | e [CRS1015) I IO A182,243 |t [t | 4,185,748
0. CIASS 2ueeir s | e [ s | s | | | | | .
10, ClASS 3. [ s | s | e || o | s | s | e
11 ClASS 4o [ s | s | e || o | s | s | e
12, ClASS Buoiiiriii s [ s | s | e || o | s | e | e
130 ClASS Buovirirricrii s [ | snsssnssnsenes | oresssessssssnssnssns e | connenssnsensenssenssens e | oossesssenssssnesnnesnnsnssnsenseensies | srissnissnsensnnsennsenssenssenniennen | aniiesssess s | chisesi s
14, Total Preferred SIOCK.........coiveeiiiniineineieisieeiseiseeesssssiseiseiensissnssenens | arnseseessssnsnsssinnes 4,185,748 | .o 0 | 0 | [CRSI0L) I 4,182,243 | .o 0 | 0 o 4,185,748
15. Total Bonds and Preferred StOCK..............ovvvvverncineiininiieiieiiniiniciniincnnies | v, 796,102,506 |.....................202,711,401 | ......................283,939,495 |.......ccccoeuirreere.(368,513) | v 714,505,899 [ ...oovvoiiiii 0 [0 796,102,506




Statement as of March 31, ZOOZOflhecom mun |ty |nSU rance Com pany

SCHEDULE DA - PART 1

Short-Term Investments Owned End of Current Quartet

Book/Aldjusted ‘ Ac?ual Amount :f Interest Paid forSAccrued
Carrying Value Par Value Cost Received Current Quarter Interest
8099999. TotalS.......oocvvvririiiiiiiiines [ e 13,289,072 |....ccovenne XXX v | v 13,289,072 |..ooiviiiriiiri 38,800 [
SCHEDULE DA - PART 2 - Verification
Short-Term Investments Owned
1 2 3 4
First Quarter Second Quarter Third Quarter Prior Year Ended
Current Year Current Year Current Year December 31
1. Book/adjusted carrying value, beginning of period............cccveuerninieneunee 107,571,496 | cooovoevrveninneieneeenn0 [0 | 8,844,645
2. Cost of short-term investments aCqUIred...........oovrnenensinninsineineines | ceveeneineiseereenenes 79,165,836 [ ..vvveeireieieirinineneieiens [ e | e 870,930,676
3. Increase (decrease) by adjUSIMENL..........ccvrvrrnininneierininsineies | cerrnsinsnsessssneseins | reressnsnsinessesssssssieses | e | s
4. Increase (decrease) by foreigh exchange adjUSIMENt..........ccccrnniiniine | e [ erereensnsieessessssees | e | e
5. Total profit (loss) on disposal of Short-term INVESIMENLS. ... | e [ ererernsnsieesnsssssees | e | s
6. Consideration received on disposal of short-term investments................ 173,448,261 [ || 772,203,825
7. Book/adjusted carrying value, CUrrent Period..........cceenenevensinriniiniinees | veveineireineiieennns 13,289,071 | oo 0 [ e 0 | i 107,571,496
8. Total valuation AllOWANCE...........ccevmiriiiriirinrinriesiesnssssierinins e | srsssesssssssess e | srensensess e | s
9. Subtotal (LINES 7 PIUS 8)......vurereeerrerriiineireineieieessssisesesesssssnsneens | creeineineineieenes 13,289,071 | oo 0 | e 0 | 107,571,496
10.  Total nonadmitted @MOUNES..........ccurveiieiieiierieierserserssinssssnienes | | snsssnsssnssssssonnss | | oiessesssess s ssssnnes
11. Statement value (LINeS 9 MINUS 10)......cccurrvrenrmrneneirerieennrnsneneneiens | ceeensineineeeeenes 13,289,071 | .oovevcvrrvnrvcneieend0 |0 | 107,571,496
12.  Income collected during PEriOd..........cverereeeenererninrininensessssineinees | e 220,315 [ [ e | e 1,073,446
13.  Income earned during PETIOM..........c.vveererveieeeeeereniniiniireireiieiieninriniinees | eerneineiierieessnesineens 220,315 [ i | e 1,073,446

12




Statement as of March 31, ZOOZOflhecom mun |ty |nSU rance C0m pany

Sch. DB-Part F-Section 1
NONE

Sch. DB-Part F-Section 2
NONE

Sch. F
NONE

13, 14, 15



Statement as of March 31, ZOOZOfIhecom mun |ty |nSU rance C0m pany

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
IS Insurer 2 3 4 5 6 7
Licensed? Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Efc. (Yes or No) to Date to Date to Date to Date to Date to Date
1. Alabama.......ccvnnencinciennns AL ... NO.ciiiie [ e [ e | e | eresnsseee s | s | s sines
2. Alaska.......ccoenininininns AK e NO.ciiiie [ e [ e | e | eresnsseee s | s | s sines
3. ANZONA.....iieene AZ ... NO. o [errreireireieiernineinees [ e | e | eresessiee s | s | st essines
4. Arkansas.........ccon AR NO.ciiiie [ e [ e | e | eresnsseee s | s | s sines
5. California.........ccooeovivecnee. CA - | NO.ciiiie [ e [ e | e | eresnsseee s | s | s sines
6. Colorado.........coeorerereenn. CO | NO.ciiiie [ e [ e | e | eresnsseee s | s | s sines
7. CONNECICUL........ovrercercirrens CT [ NO.ciiiie [ e [ e | e | eresnsseee s | s | s sines
8. Delaware.........cccoerrrvriniineen. DE [...... NO.ciiiie [ e [ e | e | eresnsseee s | s | s sines
9. District of Columbia............... DC [...... NO.cooovee [ v [ [ || .
10 FlOrida.....oooveneereereeeiininiineines FL |...... NO.ciiiie [ e [ e | e | eresnsseee s | s | s sines
11, GEOrgia....ocneercverererrreneireens GA |.... NO.ciiiie [ e [ e | e | eresnsseee s | s | s sines

12.  Hawaii
13. Idaho....
14. lllinois

16 JOWA....coicrceircesiene

17. Kansas

18.  Kentucky.

19, LOUISIANA. ....cvrvereereieieenes LA . NO.ciiiie [ e [ e | e | eresnsseee s | s | s sines
20.  Maine.....oooeveeneieinieineieens

21.  Maryland . .

22.  Massachusetts........c.coeunenne MA ... NO. o [errreireireieiernineinees [ e | e | eresessiee s | s | st essines
23, Michigan......ccooeuvenmrnineneinns

24, MINNESOta.......ccovuvrveereerenens

25.  Mississippi...

26. MISSOU....ocereecrreirnirriineiens

27. MONtaNa.....c..covvevriercirinnes

28. Nebraska........c.ccoouoriniireirnin

29. Nevada

30. New Hampshire..........ccconuunee NH [...... NO.cooovee [ v [ [ || .
31 New Jersey......ens NJ ... NO.covver [ [ [ | | |
32, New MeXiCO.....ovuurverrrrrrrens NM ... NO.ciiiie [ e [ e | e | eresnsseee s | s | s sines
33, New YOrK.....oooveeneureeneinnins NY . NO. o [errreireireieiernineinees [ e | e | eresessiee s | s | st essines
34.

35.

36.

37.

38.

39.

40.

41.

42.

43.

45,

46.  Vermont...

R (01117 WO

48.  Washington..........cccovereuninad WA ... NO. o [errreireireieiernineinees [ e | e | eresessiee s | s | st essines

49.  West Virginia.........ccoerevennnee WV ... NO.ciiiie [ e [ e | e | eresnsseee s | s | s sines

50.  Wisconsin.

51 WYOMINgG.....oocveveenernieneenene

52.  American Samoa................... AS ... NOcoiies [ [ | o | | |

53, QUM

54.  Puerto Rico

55.  US Virgin Islands..........ccccee.. VI ] NO.cooovee [

56. Canada.........cccooovvrieenn. CN- i NOcoiies [ [ | o | | |

57.  Aggregate Other Alien............ OT |....... )0, SO IR (0 O (0 OO (0 O (0 O (0 OO 0

58.  TOtAlS.......coeeirererereriscriicins [C) 2 s 627,547,932 |............ 528,783,839 |............ 485,678,162 |........... 412,685,399 |............ 337,856,660 |........... 260,204,250

DETAILS OF WRITE-INS
B70L. oo | s XXX ovvvr e [rin o [ [ | o,
5702, oo | e XXX ovvvr [ [rin [ [ [ |,
5703, oo | e XXX ovvvr [ [rin [ [ [ |,
5798. Summary of remaining write-ins
for Line 57 from overflow page.... | ....... )0, SO IR (0 O (0 OO (0 O (0 O (0 OO 0
5799. Totals (Lines 5701 thru 5703 +
Line 5798) (Line 57 above)......... |....... D0 T 0 ) 0 [ 0 i) 0 i) 0 [ 0

(@) Insertthe number of yes responses except for Canada and Other Alien.
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Statement as of March 31, ZOOZOflhecom mun |ty |nSU rance Com pany

SCHEDULE Y it INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 fi ORGANIZATIONAL CHART

NAIC  State of FEl Company NAIC  State of FEl Company
CODE _ Domicile _Number CODE _ Domicile Number
IN 35-2145715 Anthem/nc.
28207 IN 35-0781558 Anthem Insurance Companies, Inc. OH  31-1206558 Anthem Midwest, Inc.
DE  06-1486838 Anthem East OH  31-1188944 Anthem Benefit Administrators, Inc.
60049  NY 22-3347426 AnthemHealth & Life Insurance Company of New York IN  35-1835818 The Anthem Companies, Inc.
60217 CT  06-1475928 Anthem Health Plans, Inc. 85286 TX  75-1461960 Anthem Alliance Health Insurance Company
CT  06-1428584 HealthReach Services, Inc. 95120 KY  61-1237516 Anthem Health Plans of Kentucky, Inc.
53579 NH 02-0510530 Anthem Health Plans of New Hampshire, Inc. 61069 IN 35-0980405 AnthemLife Insurance Company
95527 NH  02-0494919 Matthew Thornton Health Plan, Inc. NM  85-0233869 Consolidated Insurance, Inc.
NH  02-0449033 Health Initiatives, Inc. IN 35-1840597 AdminaStar Federal, Inc.
NH  02-0331321 Northeast Consolidated Services, Inc. OH  31-1192869 Dayton Services Company
NH  02-0495732 Combined Services LLC 10345 OH  31-1440175 Community Insurance Company
NH  02-0485783 Northern General Services of New Hampshire, LLC OH  31-1467763 Paragon Health System, Ltd
52618 ME  31-1705652 Anthem Health Plans of Maine, Inc. OH  31-1714795 Anthem Prescription Management, LLC
95728 ME  01-0511382 Maine Partners Health Plan, Inc. KY 61-1079399 Southeastern United Agency, Inc.
ME  01-0316758 Machigonne, Inc. KY  61-1147068 SpectraCare, Inc.
ME  01-0427447 IRM Services, Inc. IN 35-2129194 Anthem UM Services, Inc.
ME 01-0442454 Northern General Services IN 35-2086355 Anthem West, Inc.
ME  04-3153459 NorthernGeneral Services of Massachusetts, Inc. 11011 CO  84-0747736 Rocky Mountain Hospital and Medical Service, Inc.
NH  02-0485783 Northern General Services of New Hampshire, LLC 95473 CO 84-1017384 HMO Colorado, Inc.
NH  02-0495732 Combined Services LLC DE  84-1050592 Rocky Mountain Health Care Corporation
IN 35-1292384 Associated Group, Inc. co 84-1094892 Occupational Healthcare Management Services
DE 35-1898945 Anthem Financial, Inc. co 84-0976041 Health Management Systems, Inc.
DE  94-3214943 Lease Partners, Inc. 61069 IN 35-0980405 Anthem Life Insurance Company
NM  85-0233869 Consolidated Insurance, Inc.
CO  84-1149806 Benefit Administration Services, Inc.



Statement as of March 31, ZOOZOfIheC()m mun |ty |nSU rance C0m pany

PART 1 - LOSS EXPERIENCE

Lines of Business

Current Year to Date

1
Direct Premiums
Earned

2
Direct Losses
Incurred

3
Direct

Loss Percentage

4

Prior Year to Date
Direct Loss
Percentage

0o UThA WN

10.
11.1.
11.2.

12.

13.

14.

15.

16.

17.1
17.2
18.1
18.2
19.1,
19.3,

21.

22.

23.

24.

26.

21.

28.

29.

30.

31

32.

33.

34.

. Allied lines....
. Farmowners multiple peril
. Homeowners multiple peril..
. Commercial multiple peril
. MOMQGAGE GUATANTY. .....ucviirierrieeeeeeetiee et
. Ocean marine
L INIANA MATNE.......coir s

FINancial QUaranty ..o ssseseeenes
Medical malpractice-occurrence. .
Medical malpractice-Claims Made..........cccvieniereereieininneiseeeeeeses
EANQUAKE. .. ..ot

Group accident and health.. .
Credit accident and health.............cc.ocvevneineiniinisss
Other accident and health............c.cocvnrnininiinene
Workers' compensation...
Other liability-0CCUITENCE..........cuueiuirieeireieieiei e
Other liability-Claims Made..........cccerurrniriirireireeeeeee e
Products liability-occurrence...
Products liability-claims made
19.2 Private passenger auto liability..
19.4 Commercial auto liability....
Auto physical damage........
Aircraft (all perils)....
Fidelity.............

Burglary and theft....

Boiler and machinery..
Credit.......
International
Reinsurance-nonproportional assumed propernty...........c.veeenreneeneen:
Reinsurance-nonproportional assumed liability............cccoouvrineenennirninns
Reinsurance-nonproportional assumed financial lines.. .
Aggregate write-ins for other lines of BUSINESS...........ccocriinineneireininns
TOAIS. ..ot

.................................. 0.0
.................................. 0.0

3301.
3302. .
3303.
3398.
3399.

Sum. of remaining write-ins for Line 33 from overflow page.
Totals (Lines 3301 thru 3303 plus 3398) (LiNe 33).....cccurrirniiniiniiicinies

PART 2 - DIRECT PREMIUMS WRITTEN
1 2

Current
Quarter

Current
Year to Date

3
Prior Year
Year to Date

. Farmowners multiple peril...
. Homeowners multiple peril
. Commercial multiple peril
. MOMQGAGE QUATANTY. .....ocviirierrieieieeeiee et
. Ocean marine
. Inland marine
. FINANCIAl QUATANTY......couiiieciieie e
. Medical malpractiCe-0CCUITENCE. .........cueerrerrrrireireeeieeerie e eieeseienies
. Medical malpractice-claims made..
. Earthquake
. Group accident and halth..........c.ccovrnnieniinineeeseseseeees
. Credit accident and health.. .
. Other accident and health..............cccovnnininininsens
. WOrKers' COMPENSALION. ......c.cvuiuieiereisrieriesiseiseie et
. Other liability-occurrence
. Other liability-Claims Made..........ccocureiininriereesee e
. Products liability-0CCUITENCE........c.cuueiriiiiriireireieeeese e
. Products liability-claims made....

. Burglary and theft....
. Boiler and machinery..

. Reinsurance-nonproportional assumed property.. .
. Reinsurance-nonproportional assumed liability............ccoeevrireenereernennes
. Reinsurance-nonproportional assumed financial lines...........c.ccccovenivneenee
. Aggregate write-ins for other lines of business
. Totals

19.2 Private passenger auto liability..
19.4 Commercial auto liability....

. Auto physical damage........
. Aircraft (all perils)....
. Fidelity............

627,54

7,932

DETAILS OF WRITE-INS

3301.
3302. .
3303.
3398.
3399.

33 from overflow page.
Totals (Lines 3301 thru 3303 plus 3398) (LiNe 33).....cccerirniniinciicinies

18
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Statement as of March 31, ZOOZOflhecom mun |ty |nSU rance Com pany

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known Prior Year-End Prior Year-End
Total Prior 2002 2002 Case Loss and Case Loss and LAE Total Q.S. Case Loss and LAE | IBNR Loss and LAE | Total Loss and LAE
Prior Year-End Prior Year-End Year-End Loss and Loss and LAE Loss and LAE Total 2002 LAE Reserves on Reserves on Claims Q.S. Date Loss and LAE Reserves Developed | Reserves Developed | Reserves Developed
Years in Which Known Case IBNR LAE Reserves Payments on Claims | Payments on Claims Loss and Claims Reported and | Reported or Reopened IBNR Reserves (Savings)/Deficiency | (Savings)/Deficiency | (Savings)/Deficiency
Losses Loss and LAE Loss and LAE (@ Reported as of Prior |  Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE (b) (Cols. 4+7 (Cols.5+8+9 (c)
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols. 7+8+09) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 1999 + Prior | | 1,390 [ 1,390 [ [ 156 [, 156 [ | | 1,389 [ 1,389 [ s 0 | s 155 [ i, 155
2.2000 [ |, 8,794 | s 8,794 | i [ 1,228 | s 1,228 [ [ | s 3811 | 3811 | e 0 | s (3,755) [ oo (3,755)
3. Subtotals
2000 + Prior [ oo 0 o 10,184 | .o 10,184 | oo 0 [, 1,384 | 1,384 [ . 0 [ 0 o 5,200 |.iiniinininns 5,200 | i 0 | s [CHSI00) ) IR (3,600)
4. 2001 ||, 293,935 | .o 293,935 | s [ e 185,860 | ..o 185,860 | ..voiieniininnnniiniiins e | o 73,623 | .o 73,623 | oo 0 o (34,452) [ ..o (34,452)
5. Subtotals
2001 +Prior [ oo 0 s 304,119 | .o 304,119 | e 0 [ 187,244 | .o, 187,244 | oo 0 [ 0 [ 78,823 | .o 78,823 | i 0 o (38,052) [..oovireirreininns (38,052)
6. 2002 | XXX [ LSS S IR LSS SR IR LSS ST [T 323,267 | .o 323,267 |, XXX orrrrirns | rnnnmnneissrnssinsnnee | s 271913 | ., 271913 |, XXX erwwrernnee [ LSS SN P XXXerieorens
7.Totals | [V I 304,119 |, 304,119 | oo (VI 510,511 | ..o, 510,511 | oo 0 [ (VI 350,736 | ..cocvrrirennen. 350,736 | cvovvrverriinne (VI P (38,052) [.ccvirrrirernnn. (38,052)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders |.................. 291,200
Lo, 0.0 %|2. oo (12.5)% [3. .covvrernve. (12.5)%

(@) Should equal prior year-end Annual Statement; Page 3, Col. 1, Lines 1 + 3.
(b) Should equal Q.S. Page 3, Col.1, Lines 1 and 3.
(c) Should also equal Cols. 6 + 10 less Col. 3 for Lines 1 through 5 only.

Col. 13, Line 7

Line 8

4 (13.1)%




Statement as of March 31, ZOOZOflhecom mun |ty |nSU rance Com pany

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

RESPONSE
1. Will the SVO Compliance Certification be filed with this statement? YES
2. Will the Trusteed Surplus Statement be filed with the State of Domicile and the NAIC with this statement? NO
3. Will Supplement A to Schedule T (Medical Malpractice Supplement) be filed with this statement? NO

EXPLANATIONS:

BAR CODE:

*10345200249000001*
*10345200245000001*

20



Statement as of March 31, ZOOZOflhecom mun |ty |nSU rance Com pany

Additional Write-ins for Assets:

Overflow Page for Write-Ins

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Prepaid EXPENSES........ccvcvriiiniiniineireieissinsinsineienesssssssisessessessessssssssssnessessessssinsineens | evneenenennnnnn 499,012 | 3,459,012 [ v [0 R
2505. Provider RISk Share...........cocooceninincncneinininsnenensrssnsnsssessssssssssnssssesssinsinees | evesvneineeneenn 1,337,000 | 339,000 [ 998,000 |...ccoorrirerne 1,897,000
2597. Summary of remaining write-ins for Line 25 from ASSEIS.........ccovirninininiinininiiniiniis v 4,796,012 ..o 3,798,012 |..oiiiiiiniins 998,000 ... 1,897,000
Additional Write-ins_for Liabilities:
1 2
Current December 31,
Statement Date Prior Year
2304. Provider and Other PAyables............ccciiiiniinriiininsnsieeisseesssissis s isssessssssssssssssssssssssesssssssssssnnsiesiesins | vnsvnsneneeenninnnnen 3y 993,264 | riiiiieineisrnineneieins 6,314,500
2305. Rate Stabilization Reserve FEP... ..10,070,788
2306. Escheat Funds st | 33099,316 [ 2,828,087
2397.  Summary of remaining write-ins for Line 23 from Liabilities. .........coccieiriiniiisieiiinsssessnsssssssssssssisseenes | oo 1,083,368 | i 19,213,375
Additional Write-ins for Statement of Income:
1 2 3
Current Year Previous Year Prior Year Ended
to Date to Date December 31
0504. Reclass of Risk Shares Receivables out of Beginning LoSS RESEIVES PEr SSAP 84........ccccovininencneriniiniinsnensnies | e | e | cveennsinsnns (3,111,190)
0505. Reclass of ITS Payable out of LOSS RESEIVES.........cceureiiniereineieieeerieeineens ..(1,450,267)
0597. Summary of remaining write-ins for Line 5 from Statement of INCOME..........ccoviinininniinsiisssssssssenn s oo | o (4,561,457)

21
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Sch. A-Part 2
NONE

Sch. A-Part 3
NONE

Sch. B-Part 1
NONE

Sch. B-Part 2
NONE

Sch. BA-Part 1
NONE

Sch. BA-Part 2
NONE

EO1, EO2, EO3
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SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired by the Company During the Current Quarte!
3 2 5

1 2 6 7 8 9
CusIP Date Number of Paid for Accrued NAIC
Identification Description Acquired Name of Vendor Shares of Stock Actual Cost Par Value Interest and Dividends | Designation (a)
Bonds - U.S. Government
01N062-64-9......... GNMA TBA 6.500% 02/01/31L.......ocvererrerrieieieresesiesisesesesesssssssssessesessssssssenes | eveens 03/15/2002...... MOTGAN SEANIEY.........cvuierierrieericeieeietiesie ittt
36200S-VM-9........ GNMA P00l 571320 7.000% L11/15/31.......coeiericieieieresieeiseieesesesissisesiesieniens | eveens 02/14/2002...... GOldMAN SACNS & CO.....uvvvvieiicieiee ettt
36201E-LR-9......... GNMA P00l 580936 7.000% 01/15/32.......cceverrereirreriesieeiseiesesesesissssesissisniens | e 02/14/2002...... GOldMAN SACNS & CO.....uvvvvvieiicieee st sbnaas
36208M-5Z-4......... |GNMA Pool 455464 7.500% 08/15/27.......ccccseverrerierisrererseieerisssssiesessesississienies | ovv 01/28/2002...... Bear Stearns................. ...128,186
36209Y-RC-4........ |GNMA Pool 485683 6.500% 08/15/31.......cccceeverrerersrierreeiseieiiessesesiessesississienies | ovv 01/03/2002...... Salomon Smith Barney. ..11,387,280
36211Y-U44......... GNMA Pool 527203 7.500% 01/15/30.......c.ceverrereirereriesiseiseiesesesesisssesissieniens | evens 01/17/2002...... Greenwich Capital
36212A-F3-4......... GNMA P00l 527686 7.500% 08/15/30.........ccoerrereirrieriesirsieiesesesesssssesissieniens | eveens 01/17/2002...... Greenwich Capital
36212D-RQ-4........ |GNMA Pool 530695 7.000% 08/15/31.......cccceevrrrerersrierreeseieiissieresiessesiesesnienies | ovve 02/14/2002...... Goldman Sachs & Co
36212Q-PZ-17......... GNMA Pool 540540 7.500% 11/15/30.......cccevuerrerreinreriesissiseiesesesesisssesiesisniens | eveens 01/28/2002...... Bear Stearns.........
36212S-T9-7......... GNMA P00l 542476 7.500% 02/15/31.........ccocerrreinieriesineiseieiesesesisssesissisniens | e 01/28/2002...... Bear Stearns
36212U-AF-8......... GNMA P00l 543706 7.500% 11/15/30.......ccerverrereirrieriesineiseieiesesiesisssesissisniens | e 01/28/2002...... Bear Stearns
36212U-BE-0......... GNMA Pool 543737 7.000% 12/15/30.......ccceuuerrererrieriesiesiseiesesesessssisssissieniens | eveens 02/14/2002...... Goldman Sachs & Co 1.
36212U-KR-1.. GNMA Pool 544004 7.500% 03/15/31.........ccoerrerreirisriesieeiseiesesesesisssesiesieniens | e 01/28/2002...... Bear Stearns............. 1.
36212Y-JX-2......... |GNMA P00l 547578 7.500% 03/15/31......c.ccoeirrrrerirerierresssiieiiessesiesiessesiesisnienies | ovv 01/17/2002...... Greenwich Capital. 1.
36213D-C8-9......... |GNMA Pool 550995 7.500% 10/15/31.......cccmivrrverersrerrenseiesiessesesssssesissesnienies | ovva 01/17/2002...... Greenwich Capital. 1.
36213D-WZ-7........ |GNMA Pool 551564 7.500% 07/15/31.......ccceirververirsieerenseieiisssesiesisssesiesissienies | ovi 01/28/2002...... Bear Stearns............. 1.
36213H-VF-3......... |GNMA Pool 555114 7.000% 08/15/31.......ccceevervmrirsrierrenssieriessesiesiessesissisnienies | ovv 02/14/2002...... Goldman Sachs & Co 1.
36213J-QK-4......... |GNMA Pool 555858 7.000% 08/15/31.......ccceevererernrierreniseieiessesesiesisesississienies | ovv 02/14/2002...... Goldman Sachs & Co 1.
36213L-M2-3......... GNMA P00l 557577 7.500% 07/15/31.......coeverierreiereresieeiseiesesesesisssesissisniens | e 01/28/2002...... Bear Stearns..... 1.
36213N-QD-1........ GNMA P00l 559452 7.500% L11/15/31.......comreeereiereresiseiseiesesesesisssesiesisniens | e 01/17/2002...... Greenwich Capital. 1.
36213T-3E-1......... |GNMA P0ool 564297 7.500% 09/15/31.......cccvirverrmrirererresseiierssssesiesssssesiesissienies | oev 01/17/2002...... Greenwich Capital..... 1.
36213V-L9-7.......... GNMA Pool 565652 7.000% 08/15/31.........ccoceeurrreirrieriesiseireiesessssesssssesiesisniens | eveens 02/14/2002...... Goldman Sachs & Co 1.
36225B-NR-5 GNMA Pool 781300 7.000% 06/15/31.........ccoerrrreirrerienieeiseiesesesesisssesiesieniens | eveens 02/14/2002...... Goldman Sachs & Co... 1.
83162C-KA-0 SBA 99-F 6.800% 06/01/19.......c.couerreereiereiesieeieeiseise e sessessssssssenees | e 01/08/2002...... CS First Boston..... 1.
912810-DV-7......... |US Treasury Bond 9.250% 02/15/16...........ccocreureereermrneneineeneeneensrsessnsssenenienine | oeid 03/07/2002...... Morgan Stanley. 1.
912810-DW-5........ US Treasury Bond 7.250% 05/15/16..........cccvverremrenmrinerinerinsinsinsissssnssssisssnsies | oeeens 03/28/2002...... Various.............. 1.
912810-FP-8......... US Treasury Bond 5.375% 02/15/31.......c.cccovumieneenmirernessinsineineisesesssnsiseinesienie | oee 02/06/2002...... Morgan Stanley. 1.
912827-7B-2.......... US Treasury Note 5.000% 08/15/11.........ccoueeremeemeenmernneeerinerseernssnssensissinniens | oeeens 01/30/2002...... J P Morgan............ 1.
912827-7H-9......... |US Treasury Note 3.250% 12/31/03.........ccccouumrmermiineeneerereinsnsinsineineressssnsnsnees | e 01/25/2002...... Goldman Sachs & Co... 1.
912827-7J-5.......... |US Treasury Note 3.375% 0L/15/12........ccccruumimemiineeneerereinsnsineineinereisnnsnsnees | e 01/09/2002...... Bony/Barclays Capital Inc. 1.
912827-J7-8.......... US Treasury Note 6.250% 02/15/03.........ccouiiiininminniiniieinerssrssiissssssninniens | conees 02/01/2002...... G X ClAKE & CO.vovrveveveeeeeeee ettt 1
0399999. [ Total - BONAS = U.S. GOVEINMENL..........cvvveveevieeriiiieeieveseieiesieteeiesevesiessetesesssessssessessssessessssessesssessess esessessessssessessssessessssessessssessessssessessssessessssessessssessesssessesssessesssessessssessesessesseessessssessesssssssensssessessnsensessss | coevereerseiersere sy 239,408 | viviviiiiien 32,525,382 [ vvroviriiinnnnn. 260,430 |..........
Bonds - All Other Government
Canada
669827-FK-8......... Nova Scotia 5.750% 02/27/12......c.ceeeeerererereeereererereriseians [......02/19/2002...... TMEITITLYNCN. ... oo cesi e sssrsess s sssssssssssssssnsssssssnssssnss | arvsssssssssssssssssssssssesssssssies | avvsssssssssssssonsssidD2, 108 | evveresreseersassssenses Lo,
[OE T Voo v v Lo L= T PO L Lo o[ [ N oo I O XXX.......
1099999. | Total - BONAS - All OthET GOVEINIMENL...........c.vveveeeeveeeieevieieieseis ettt reetesseseesssessessssessssssesseies teetessessessssessessssessessssessessssessesessessesessesesessessessssessesassessssessessesessessssessesssessessssessessssassesssassesssessessnsessesess | corvereerseverserersersDD2, 108 | vvivrverieisriersereneer399,000 | vvrevvvrerersiierieiiiisriaiiean0 i XXX.......
Bonds - Special Revenue and Special Assessment
United States
01F070-41-9.......... FNMA TBA 7.000% 01/01/17.....coerverreriereieieriesiesssiesessessesssssssesssssessssssnssesees | oevs 12/17/2001...... Prior Period Adjustment (3,075,938) 1
02R060-41-5......... |FHLMC TBA 6.000% 01/17/17...cccoirerereeirerrciieresesrssiseiessesessessssssssssssssiesissienss | v 12/19/2001...... Prior Period Adjustment ..(8,767,773) ...(8,750,000) 1.
31283K-LC-0......... FHLMC Gold Pool G11223 6.500% 06/01/16............ccccoerreerrerrerererenseseisiisrieries | ovvan 01/31/2002...... Goldman Sachs & Co... 4,493,492 ....4,366,589 1.
3128GL-BK-7.. FHLMC Gold Pool E83642 6.000% 05/01/16.........cccoererermrrneireiieienerssrseseiieries | evv 12/19/2001...... Prior Period Adjustment 3,256,600 ....3,249,999 1.
31294K-CW-3 FHLMC Gold Pool E00985 6.000% 06/01/16.........ccccerverrermrreeirerieienesesreeseiieries | ovv 12/19/2001...... Prior Period Adjustment.... 5,511,173 5,500,001 1.
31371J-S6-2.......... |FNMA Pool 253541 7.000% 12/01/15........cocverererernererierseriesesssssisesssiesissienes | v 12/17/2001...... Prior Period Adjustment 772,856 ...753,776 1.
31374T-KD-0......... |FNMA Pool 323492 6.041% 01/01/09.........cccceerrererermererrerierieresssssisessesienissienes | oev 02/07/2002...... Morgan Stanley............. 719,052 .700,180 1.
31384R-QG-9........ |FNMA Pool 531555 7.000% 04/01/15.........ccverererererrerrerrereresssssisessssiesissienes | e 12/17/2001...... Prior Period Adjustment 37,789 | 36,855 1.
31384W-A8-3........ |FNMA Pool 535631 7.000% 12/01/15.......c.cccvererererreeirerreiseriesesssssisessssiesissienes | v 12/17/2001...... Prior Period Adjustment ..455,510 444,264 1.
31385H-6R-8......... |FNMA Pool 545480 6.500% 06/01/15.........cccceerrererernererrerieriesesssssisessesiesienienes | ovv 01/31/2002...... Goldman Sachs & Co... ..4,012,220 3,901,278 1.
31385H-WV-0 FNMA Pool 545260 7.000% 10/01/16.........ccccecrerrermrerrenrreiserieresessssiseiseissssienes | oevns 12/17/2001...... Prior Period Adjustment ..567,521 553,511 1.
31385K-QS-7........ |FNMA Pool 546865 7.000% 04/01/15.........cccceerererereererrerseriesesssssssessssiesissienes | ovis 12/17/2001...... Prior Period Adjustment.... 238,118 | 37,177 1.
31386L-WG-3........ |FNMA Pool 566847 7.000% 08/01/16...........cccovrerernrrrerrerreresesssisnisessesiesienienes | v 12/17/2001...... Prior Period Adjustment.... ..461,524 ..450,129 1.
31388G-PV-7........ FNMA Pool 604436 7.000% 09/01/16...........cccrerrmrvmrerrerrreirerierssessssssessesiesiesienes | oeves 12/17/2001...... Prior Period Adjustment 742,619 | .o 724,286 1
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SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired by the Company During the Current Quarte!

1 2 3 4 5 6 7 8 9
CUsIP Date Number of Paid for Accrued NAIC
Identification Description Acquired Name of Vendor Shares of Stock Actual Cost Par Value Interest and Dividends | Designation (a)
31388X-EZ-3......... FNMA Pool 617652 6.500% 01/01/32.........coumevenmmmeriinererieesiseresssnesinennees | 01/28/2002...... USB WArbUurg LLC........cvurceeerieiceierisecsenisesissessesiseessssssesessesons

31388X-JX-3......... |FNMA Pool 617778 6.000% 01/01/32...
31389K-VH-1......... FNMA Pool 628016 6.000% 01/01/32
31389M-P6-8......... FNMA Pool 629645 6.000% 02/01/32

...... 01/09/2002...... | Merrill Lynch
...... 01/09/2002...... | Merrill Lynch
...... 01/09/2002...... | Merrill Lynch

31392B-MM-5........ FNMA 2001-79 BA 7.000% 03/25/45. P 01/04/2002...... Bear Stearns..
U2 20 457,790 [..iin20,360,979 [ 00,287 i XXX.ooo:
LU ISty OvvvTTOPR vUvvvTvOTON 20,457,790 [ ..o 20,360,979 | 00,287 [ XXX.ovn:
3199999. | Total - Bonds - Special REVENUE & SPECIAI ASSESSIMENS. ... ivureeisrieieeersresresteseesersessmsasesessesserisriae  eesetsesssssatssessesseeseesaesstesesseeseeseesseeseeseeseEseEseLtsebseEseEeEseeseLbsebsebseEenbeebsebseb st sebenbenbsnbsennssententsnisnssenennseninnes | eoesessassasessenes 20,457,790 |......cce........20,360,979 [ 50,287 | XXX.......

Bonds - Public Utilities
United States

202795-HD-5......... Commonwealth Edison Ser 6.150% 03/15/12...........cccueemrirmermrirminniiniiniinissienns | cve 03/06/2002...... VAHOUS. ...t
25746U-AB-5......... Dominion Resources INC 7.625% 07/15/05............ocveereemrnineneeneinensrnissnssenees | oee 03/01/2002...... Morgan Stanley
805901-AQ-8......... | Scana Corporation 6.250% 02/01/12......... PR P 01/24/2002...... CS First Boston.
927804-ES-9 Virginia Electric Power 5.375% 02/01/07.......c.cooiniinininiisnsisisissssissssnisninnes [ ernees 01/24/2002...... Various.......
UNIEEA SEAIES. ...ttt senes anisas
3899999. [ Total - BONAS - PUBIC UHIIES. ...ttt ene &oieisesssessoessohes e s f o f oL f oL E LR E Rk E bR bbb 429, 1,395,000

Bonds - Industrial and Miscellaneous
United States

T'¥03

500,000

004408-AB-6......... ACE Ltd 6.000% 04/01/07.........ccvvmriirinirinirniieniesiessesisesisessssessessssssisessssinnes | el 03/19/2002...... J P Morgan

020002-AN-1......... |Allstate Corp 6.125% 02/15/12.........ccrvureivermmmmeeeinerimmisinesisersseessensssssesnsenes | e 02/14/2002...... Lehman Brothers... 1,000,000
02378J-AR-9......... |American Airline Series 6.977% 05/23/21.........cccovmeneunerneennrinininenesensrissinsineens | e 02/13/2002...... Tax Free Exchange... ...437,990
05523U-AA-8 BAE Systems Hidg 144A 6.400% S L2 E U I 01/08/2002...... Chase........cc.c.... ...500,000
055959-AP-5........ |[BMW Vehicle Owner Trust 5.110% 05/25/06.............cccvvermerimeeenemmernsrenmeinenes | 01/17/2002...... J P Morgan ...300,000
057224-AK-3......... | Baker Hughes Inc 6.875% 01/15/29........cocccmmvrmmevinerimmerneresennneessenissessensenns | 01/07/2002...... Chase............ 1,500,000
066048-AA-7......... |BankAmerica Capital Il 8.000% 12/15/26.........ccccrvermrmininineneensrinissnsseneieine | e 02/07/2002...... Bank of America. ...500,000
16151R-AX-1 Chase Credit Card Maste 5.500% 11/17/08..........cccocomevmrirminmrnmnininiiniiniisniens | eve 02/22/2002...... Lehman Brothers... 2,000,000

163762-AL-1.......... Chemical Master Credit 5.980% 09/15/08
172967-BF-7......... | Citigroup Inc 5.750% 05/10/06...............
17303C-BM-2........ Citibank Credit Card Ma 5.875% 03/10/
17453B-AJ-0......... |Citizens Communications 9.000% 08/15/31..
233835-AQ-0......... | Daimler Chrysler NA Hid 8.500% 01/18/31...

...... 01/24/2002...... |Bear Stearns.....
...... 02/19/2002...... |CS First Boston.
...... 02/21/2002...... |Morgan Stanley.....
...... 03/20/2002...... {USB Warburg LLC.
...... 02/06/2002...... |J P Morgan........

...500,000
...300,000

244217-BG-9......... John Deere Capital Corp 7.000% 03/15/12........ccoeureernininiineireisrsinenssenenes | erend 03/15/2002...... Various
25156P-AA-1......... Deutsche Telekom Int Fi 7.750% 06/15/05..........cccoeerneeniinemneensesrninsneisssnienins | oee 02/28/2002...... Merrill Lynch
25468P-BX-3......... |Walt Disney Company 6.375% 03/01/12...........couueevrvmmereneremmmmneeenerssessennnenins | e 02/21/2002...... DireCt.......vvevne
260543-BE-2......... |Dow Chemical 7.375% 03/01/23..........cccovurirriemerimerineesneriseesnssissssssessssnssene | e 02/01/2002...... USB Warburg LLC....

260543-BH-5......... Dow Chemical 5.970% 01/15/09..........couueerumrniinienseeesrssinsinsiseeseesssesssnsinenee | oee 02/01/2002...... Salomon SMith BAMEY.........ccuriiiiriireieieesseesiseiseie et enes
260543-BJ-1.......... Dow Chemical 7.375% 11/01/29........ccniurrinuminiiniineieirsissinsinsieesessssssssnsisenee | oee 01/16/2002...... Lehman Brothers

36962G-XR-0........ |General Electric CAP Co 5.000% 02/15/07.........cccovueremimienirneeneersrnissnsseneienine | e 02/21/2002...... Lehman Brothers...

36962G-XZ-2 General Electric CAP Co 6.750% 03/15/32... U P 03/21/2002...... Salomon SMith BAMEY.........ceuriiieriireireieisseeseseiseie e enes
370334-AR-5......... General Mills INC 5.125% 02/15/07.........coumeremeriererieernsrinseessssssssssessssnesnenes | oveeed 02/25/2002...... VIIOUS. ..ot

416515-AC-8......... Hartford Financial Svcs 6.375% 11/01/08..........coovureereemmninineineiseensnsensnsisenees | e 03/19/2002...... MEITIELYNCR. ..ot

43811S-AD-9 Honda Auto Receivables 4.220% 04/15/07.........ccocveeeeinineneneinessrinsseneieine | oee 01/23/2002...... Various.......

441812-JT-2.......... |Household Finance Corp 6.500% 01/24/06...
460690-AR-1......... | Interpublic Group Cos | 7.250% 08/15/11..
48245R-AR-5........ KFW Internatl Finance 4.750% 01/24/07...

...... 01/15/2002...... [Bank Ore..........
...... 03/01/2002...... | Tax Free Exchange...
...... 01/17/2002...... | Salomon Smith Barney.

524908-CV-0......... |Lehman Brothers Holding 7.000% 02/01/08............ccccoererrmimemmneneneversiiniinionees | oee 01/15/2002...... Lehman Brothers.......

55264T-AQ-4 MBNA Credit Card Master 4.950% 06/15/09...........cccccvrerrierieneenieisieisseisieiens | e 02/04/2002...... Bank of America....

552845-AF-6... MGIC Investment Corp 6.000% 03/15/07........ccovumremeereerereesrneineneireneesssinsnsnees | e 03/13/2002...... Bank of America........

571748-AF-9......... |Marsh & McLennan Cos Se 5.375% 03/15/07.........ccoouneerenerrernmerneneneneiessinnins | e 03/12/2002...... Salomon Smith Barney.

59018Y-KB-6......... |Merrill Lynch Series MT 5.350% 06/15/04...........ccocreereermrmininineinersieinsininenees | v 02/01/2002...... Bear Stearns.................

617446-GL-7......... |Morgan St Dean Witter a 6.100% 04/15/06... U P 01/15/2002...... Spear Leeds & Kellogg. ...
637432-CQ-6 National Rural Utilitie 6.000% 05/15/06..... U Y 01/04/2002...... Lehman Brothers.......

66938F-JR-6......... Norwest Corp 6.750% 10/0L/06...........ccrvverernmrniiniiesiresneisesseisnisnissississinns | oo 01/29/2002...... USB Warburg LLC........c.ooriiiiritiesississiesesiesiesisesisesss s
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Identification Description Acquired Name of Vendor Shares of Stock Actual Cost Par Value Interest and Dividends | Designation (a)
67019E-AAS......... NSTAR 8.000% 02/15/10........cceveririrecercrireeeneriserissessesissssssssssssssssnsssnnses | 01/08/2002...... J P Morgan 219,160
674599-BV-6......... | Occidental Petroleum Co 6.750% 01/15/12... [P 03/04/2002...... Lehman Brothers... ...1,545,495
693476-AP-8......... PNC Funding Corp 7.500% 11/02/09.........ccvrvemmrmmeriieesemmineesisersssssnennenneee | 01/29/2002...... VIIOUS. ..ot

78387G-AH-6........ SBC Communications INC 5.875% 02/01/12.........ccccouererrieriersneriesssnieisseieisnies | verad 02/01/2002...... CS First Boston

792860-AF-5......... | St Paul Companies 5.750% 03/15/07.........cccccmvmmeeenerimmeminceieniseesserseensseinnes | e 03/07/2002...... DireCt.......vvevue

852060-AJ-1 .. | Sprint Capital Corp 7.625% 01/30/11..... PR VO 01/31/2002...... CS First Boston.
881685-BJ-9.......... Chevrontexaco Corp 5.5000 01/15/09..........coureumememriniineereiereessnsiseisesissiesiens | erees 02/14/2002...... MEITIELYNCR. ..ot
907818-CN-6......... Union Pacific Corp 6.125% 01/15/12..........coucemmrvmeeenerrnrisneeinnerseesiserssinsciinne | 01/24/2002...... CRESE....ouveirict s
949740-BZ-6......... |Wells Fargo Co 6.875% 04/0L/06...........ccoeerrrmernieneereerereinsnsinsiseiseiessssnsinsenes | e 01/15/2002...... Spear Leeds & Kellogg. ...
949746-CH-2......... |Wells Fargo & Company 5.125% 02/15/07 ISR P 01/29/2002...... Bear Stearns.............
962166-BF-0......... Weyerhaeuser Co 144A 7.375% 03/15/32........cuuuivivinnnisesnmmnsssssensssissenisssnnnee | evenas 03/06/2002...... J P MOTGAN. s

United States

Foreign
983730-AA-0......... XL Capital Ltd 6.500% 01/15/12.......ovviieiiiiiiieirici s [.....00/07/2002...... TVAIOUS. .......oiveesriesrissrcessissresessissssesssssssssssssssssssssssssssssssssssssssssssnsinss | aevessssesssissssassssssssssssssssies | arvssssssssssssssonsssss 208,098 | eerererrssessssasssserses 265,000 1PE.................
[T EX]o T ..265,000 [ .0 o XXX...o..
4599999. [ Total - Bonds - INAUSEHAl & MISCEITANEOUS.............c.ovveveieereeveieeieiieveiiieveiseesesseteeteseseesesesessaniess evessessessssessessssssessssssessssessessssessessssessessssessessssesessssessesssessesssessesssiessesessessesnsessesssessessssessessssesessnsessess | coevereereersrssrsed 1,160,008 | ovivverreririnnans 50,362,990 |.........................457,456 |......... XXX.......
Bonds - Credit Tenant Loans

United States
89232V-AD-6......... Toyota Auto Rec Owner T 4.720% 09/15/08
903278-AP-4 USAA Auto Owner Trust 3.910% 04/16/07
United States......coooveinincieisisiscis

4699999. [ Total - Bonds - Credit Tenant Loans...
6099997. [ Total - Bonds - Part 3
6099998. [ Total - Bonds - Summary Item for Bonds Bought and Sold This Quarter.
6099999. [ TOtal - BONGS. ......cvuiveeieiiiiesieieineieii ittt
7299999. | Total - Bonds, Preferred and Common Stocks...
(a) For all common stock bearing the NAIC designation "U™ provide: the number of such issues................ 0.

123,585,565 | » 0330
173,545,565 943,342
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Bonds - U.S. Government

156996-9A-0.... | FHA Century Hith Cap 8.220% 06/01/36............ 03/01/2002[ PaydOwn............evvemreerererrereererernseeenenes 1
232993-9A-5.... | FHA Meadowbrook Manor o 8.500% 08/01/22.... [02/01/2002| Paydown................ 1.
31359M-FS-7... |FNMA 7.125% 06/15/10 03/07/2002| Goldman Sachs & Co 1.
31359M-JH-7... |FNMA 6.000% 05/15/11..........ccnn. 01/03/2002 CS First Boston...... 1.
36203B-VB-7... | GNMA Pool 344510 7.000% 09/15/23. 03/01/2002( Paydown.... 1.
36203C-KA-9... | GNMA Pool 345089 6.500% 12/15/23. 03/01/2002( Paydown. 1.
36203D-JD-3... | GNMA Pool 345960 6.500% 11/15/23. 03/01/2002( Paydown. 1.
36203E-HS-0... | GNMA Pool 346841 7.000% 10/15/23. 03/01/2002( Paydown. 1.
36203F-DZ-5... | GNMA Pool 347620 6.000% 03/15/09. 03/01/2002( Paydown. 1.
36203K-ZY-3... | GNMA Pool 351859 7.000% 04/15/08. 03/01/2002( Paydown. 1.
36203L-GJ-5.... | GNMA Pool 352201 7.000% 05/15/08. 03/01/2002( Paydown. 1.
36203L-X8-0.... | GNMA Pool 352703 7.000% 07/15/23. 03/01/2002( Paydown. 1.
36203N-3U-0... | GNMA Pool 354611 7.000% 07/15/23. 03/01/2002( Paydown. 1.
36203N-S9-0... | GNMA Pool 354344 7.000% 01/15/23. 03/01/2002( Paydown. 1.
36203P-QK-2... | GNMA Pool 355158 7.000% 01/15/28. 03/01/2002( Paydown. 1.
36203P-T3-7.... | GNMA Pool 355270 7.000% 10/15/08. 03/01/2002( Paydown. 1.
36203P-TA-1... | GNMA Pool 355245 7.000% 08/15/08. 03/01/2002( Paydown. 1.
36203P-UE-1... | GNMA Pool 355281 7.000% 11/15/08. 03/01/2002( Paydown. 1.
36203Q-HL-8... | GNMA Pool 355835 6.500% 12/15/23 03/01/2002( Paydown

36203U-HH-8.. | GNMA Pool 359432 7.000% 11/15/08 03/01/2002( Paydown

36203V-GP-9... | GNMA Pool 360306 7.000% 06/15/23. 03/01/2002( Paydown.

36203V-K6-6....| GNMA Pool 360417 7.000% 10/15/23. 03/01/2002( Paydown.

36203W-3A-4...| GNMA Pool 361793 7.000% 08/15/08 03/01/2002( Paydown

36203W-4X-3...| GNMA Pool 361838 6.500% 12/15/23 03/01/2002( Paydown

36203W-BE-7.. | GNMA Pool 361037 7.000% 07/15/23. 03/01/2002( Paydown.

36203W-CN-6.. | GNMA Pool 361077 6.500% 11/15/23. 03/01/2002( Paydown.

36204A-LX-1....| GNMA Pool 364042 7.000% 09/15/23 03/01/2002( Paydown

36204B-G9-8... | GNMA Pool 364824 7.000% 12/15/08 03/01/2002( Paydown

36204D-HE-2... | GNMA Pool 366629 6.500% 11/15/23. 03/01/2002( Paydown.

36204E-V8-7....| GNMA Pool 367939 6.500% 10/15/23. 03/01/2002( Paydown.

36204E-WU-7.. | GNMA Pool 367959 6.500% 10/15/23. 03/01/2002( Paydown.

36204F-LS-1.... | GNMA Pool 368537 6.000% 03/15/09. 03/01/2002( Paydown.

36204F-M4-3... | GNMA Pool 368579 6.000% 03/15/09. 03/01/2002( Paydown.

36204F-MF-8... | GNMA Pool 368558 6.000% 03/15/09. 03/01/2002( Paydown.

36204F-NQ-3... | GNMA Pool 368599 6.000% 03/15/09. 03/01/2002( Paydown.

36204F-VX-9... | GNMA Pool 368830 7.000% 11/15/23. 03/01/2002( Paydown.

36204M-5F-2... | GNMA Pool 374446 6.500% 11/15/23. 03/01/2002( Paydown.

36204N-LG-0... | GNMA Pool 374827 6.500% 11/15/23. 03/01/2002( Paydown.

36204Q-AF-7... | GNMA Pool 376306 7.000% 12/15/08. 03/01/2002( Paydown.

36204V-ZB-8... | GNMA Pool 381538 6.500% 12/15/23. 03/01/2002( Paydown.

36205A-AW-4.. | GNMA Pool 384421 9.500% 01/15/25. 01/01/2002( Paydown.

36206F-TE-2... | GNMA Pool 410149 7.000% 10/15/25. 03/01/2002( Paydown.

36206J-GR-9... | GNMA Pool 412508 7.000% 10/15/25. 03/01/2002( Paydown.

36206M-UL-9... | GNMA Pool 415587 6.500% 02/15/28. 03/01/2002( Paydown.

36206P-PY-0... | GNMA Pool 417239 7.000% 02/15/26. 03/01/2002( Paydown.

36206W-B2-0... | GNMA Pool 423157 7.500% 10/15/29. 03/01/2002( Paydown.

36207A-7M-8... | GNMA Pool 426700 7.000% 06/15/28. 03/01/2002( Paydown.

36207B-UT-5... | GNMA Pool 427294 7.000% 01/15/28 03/01/2002( Paydown

36207F-KS-9... |GNMA Pool 430605 6.500% 02/15/28................ 03/01/2002( Paydown

36207J-U7-6.... | GNMA Pool 433606 7.000% 02/15/28................ 03/01/2002| Paydown
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36207K-WK-2.. [ GNMA Pool 434550 7.500% 10/15/29 03/01/2002( Paydown
36207M-RQ-1.. [ GNMA Pool 436195 6.500% 02/15/28. 03/01/2002( Paydown. 1.
36207M-TP-1... [GNMA Pool 436258 6.500% 03/15/28. 03/01/2002( Paydown. 1.
36207T-UW-9.. [ GNMA Pool 441697 7.000% 03/15/28. 03/01/2002( Paydown. 1.
36207V-3V-6.... [ GNMA Pool 443712 7.000% 06/15/28. 03/01/2002( Paydown. 1.
36207V-KC-9... [ GNMA Pool 443191 7.000% 12/15/30. 03/01/2002( Paydown. 1.
36207X-6Q-0... [ GNMA Pool 445579 6.500% 02/15/28. 03/01/2002( Paydown. 1.
36208L-N9-4.... [ GNMA Pool 454116 7.500% 01/15/28. 03/01/2002( Paydown. 1.
36208P-NH-7... [ GNMA Pool 456792 7.000% 04/15/28. 03/01/2002( Paydown. 1.
36208P-Q3-5... [ GNMA Pool 456874 7.000% 05/15/28. 03/01/2002( Paydown. 1.
36208Q-RP-3... [ GNMA Pool 457794 7.000% 07/15/28. 03/01/2002( Paydown. 1.
36208R-FK-5... [ GNMA Pool 458370 7.000% 01/15/28. 03/01/2002( Paydown. 1.
36208R-V5-0... [ GNMA Pool 458836 7.000% 03/15/28. 03/01/2002( Paydown. 1.
36208R-WJ-9.. [ GNMA Pool 458849 6.500% 02/15/28. 03/01/2002( Paydown. 1.
36208W-EG-4.. [ GNMA Pool 462835 7.000% 07/15/28. 03/01/2002( Paydown. 1.
36208W-GW-7. [ GNMA Pool 462913 7.000% 04/15/28. 03/01/2002( Paydown. 1.
36209B-5B-0.... [ GNMA Pool 467142 6.500% 08/15/28. 03/01/2002( Paydown. 1.
36209F-JG-5... [ GNMA Pool 470163 7.500% 03/15/29. 03/01/2002( Paydown. 1.
36209H-DP-7... [ GNMA Pool 471810 7.000% 03/15/28. 03/01/2002( Paydown. 1.
36209L-MY-9... [ GNMA Pool 474775 6.500% 04/15/31 03/01/2002( Paydown
36209N-LS-9... [ GNMA Pool 476537 7.000% 06/15/28 03/01/2002( Paydown
36209N-UK-6... [ GNMA Pool 476786 7.000% 09/15/28. 03/01/2002( Paydown.
36209P-6Q-5... [ GNMA Pool 477979 8.000% 08/15/30. 03/01/2002( Paydown.
36209Q-TF-2... [ GNMA Pool 478550 6.500% 11/15/28 03/01/2002( Paydown
36209R-ZR-7... [ GNMA Pool 479652 7.500% 10/15/30 01/28/2002( Bear Stears............cocvenreniinrinriniinees
36209R-ZR-7... [ GNMA Pool 479652 7.500% 10/15/30. 01/01/2002( Paydown....
36209S-W7-2... [ GNMA Pool 480470 7.000% 08/15/28. 03/01/2002( Paydown.
36209U-6E-1... [ GNMA Pool 482469 7.000% 10/15/28 03/01/2002[ PaydOWN..........oceurierieiiiniieniieiiesiesienines
36209Y-T5-7.... [ GNMA Pool 485772 6.500% 09/15/31 03/01/2002[ PaydOWN..........oceurierieiiiniieniieiiesiesienines
36210A-A7-2.... [ GNMA Pool 486130 8.000% 09/15/30. 03/01/2002( Paydown....
36210A-BK-2... [ GNMA Pool 486142 7.500% 10/15/30. 01/28/2002( Bear Stearns..
36210A-BK-2... [ GNMA Pool 486142 7.500% 10/15/30. 01/01/2002( Paydown.... .0
36210D-4F-5... [ GNMA Pool 489622 7.000% 11/15/28. 03/01/2002( Paydown. .0
36210D-G6-2... [ GNMA Pool 489021 7.500% 06/15/29. 03/01/2002( Paydown. .0
36210E-NY-1... [GNMA Pool 490107 7.000% 12/15/28. 03/01/2002( Paydown. .0
36210G-FC-3... [GNMA Pool 491663 7.500% 10/15/29. 03/01/2002( Paydown. .0
36211E-AZ-1... [GNMA Pool 510424 7.500% 09/15/29. 03/01/2002( Paydown. .0
36211E-UR-7... [GNMA Pool 510992 7.500% 06/15/29. 03/01/2002( Paydown. .0
36211G-AK-9... [GNMA Pool 512210 7.500% 11/15/29. 03/01/2002( Paydown. .0
36211K-XR-0... [ GNMA Pool 515588 8.000% 03/15/30. 03/01/2002( Paydown. .0
36211IN-RG-5.. [ GNMA Pool 518087 7.500% 09/15/29. 03/01/2002( Paydown. .0
36211Q-XN-6... [ GNMA Pool 520085 7.500% 01/15/30. 03/01/2002( Paydown. .0
36211R-FW-4.. [ GNMA Pool 520481 7.500% 01/15/30. 03/01/2002( Paydown. .0
36211S-SB-4... [ GNMA Pool 521714 7.500% 12/15/29. 03/01/2002( Paydown. .0
36211T-BF-1... [GNMA Pool 522138 8.000% 12/15/29. 03/01/2002( Paydown. .0
36211V-5X-4.... [ GNMA Pool 524762 8.000% 05/15/30. 03/01/2002( Paydown.... .0
36211W-MS-4.. [ GNMA Pool 525169 7.500% 05/15/30. 01/28/2002( Bear Stearns.. 19
36211W-MS-4.. [ GNMA Pool 525169 7.500% 05/15/30. 01/01/2002( Paydown.... .0
36211W-XP-8.. [ GNMA Pool 525486 8.000% 12/15/29 03/01/2002[ PaydOwWN..........ocerierieiiiniiierieiienierienines 0
36211X-UQ-7... | GNMA Pool 526291 8.000% 05/15/30................ 03/01/2002[ PaydowN..........cccrverieiiiniinnisiiesieiienines 0
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36212C-QD-6.. [ GNMA Pool 529752 8.000% 02/15/31................ 03/01/2002[ Paydown..........ccvvenrvnrininniinisnicninninns [ evvnvvnieninninniiens [ evverieneen 746 [l 1746 [l 1,801 [l 1746 [ d(B7) [ | [ |, 0 1
36212K-AW-3.. [ GNMA Pool 535621 7.500% 12/15/30. 03/01/2002( Paydown. .0 1.
36212M-4Q-9... [ GNMA Pool 538231 7.500% 08/15/31. 03/01/2002( Paydown. .0 1.
36212Q-YK-0... [GNMA Pool 540814 7.500% 10/15/30. 03/01/2002( Paydown. .0 1.
36212Q-YQ-7.. [ GNMA Pool 540819 7.500% 10/15/30. 03/01/2002( Paydown.... 0 1.
36212T-TD-6... [ GNMA Pool 543348 7.500% 10/15/30. 01/28/2002( Bear Stearns.. 14 1.
36212T-TD-6... [ GNMA Pool 543348 7.500% 10/15/30. 01/01/2002( Paydown.... 0 1.
36212T-TK-0... [ GNMA Pool 543354 7.500% 10/15/30. 03/01/2002( Paydown. .0 1.
36212U-G9-6... [ GNMA Pool 543924 7.000% 02/15/31. 03/01/2002( Paydown. .0 1.
36212V-XM-6... [ GNMA Pool 545284 7.500% 01/15/31. 03/01/2002( Paydown. .0 1.
36213J-C8-6.... [ GNMA Pool 555495 6.000% 09/15/31. 03/01/2002( Paydown. .0 1.
36213S-XZ-3... [ GNMA Pool 563296 5.500% 11/15/31. 03/01/2002( Paydown. .0 1.
36213U-N2-2... [ GNMA Pool 564809 7.500% 09/15/31..... 03/01/2002( Paydown. .0 1.
36215Y-RB-8... [ GNMA Il Pool 149082 8.000% 03/20/16.. 03/01/2002( Paydown. .0 1.
36215Y-SV-3... [GNMA Il Pool 149132 8.000% 04/20/16.. 03/01/2002( Paydown. .0 1.
362160-EQ-2... [ GNMA Pool 179343 9.000% 08/20/16..... 03/01/2002( Paydown. .0 1.
362160-ET-6.... [ GNMA Pool 179346 9.000% 09/20/16..... 03/01/2002( Paydown. .0 1.
362163-EF-0.... [GNMA Il Pool 182034 8.000% 02/20/17.. 03/01/2002( Paydown. .0 1.
36216J-Y4-8.... [GNMA Il Pool 166431 9.000% 08/20/16.. 03/01/2002( Paydown. .0 1.
36216J-Y5-5.... [GNMA Il Pool 166432 9.000% 08/20/16 03/01/2002( Paydown 0
36216S-QV-7... [GNMA Il Pool 173368 9.000% 08/20/16 03/01/2002( Paydown 0
36216S-QX-3... [GNMA Il Pool 173370 9.000% 08/20/16.. 03/01/2002( Paydown. .0
36216S-QY-1... [GNMA Il Pool 173371 9.000% 09/20/16.. ... |03/01/2002| Paydown. .0
36216U-BK-2... [GNMA Il Pool 174742 8.000% 08/20/16............. 03/01/2002( Paydown 0
36216W-4W-0.. [ GNMA Pool 177337 9.000% 09/20/16................ 03/01/2002( Paydown 0
36216X-6F-3.... [GNMA Il Pool 178270 9.000% 09/20/16.. 03/01/2002( Paydown. .0
36216X-CH-2... [GNMA Il Pool 177472 9.000% 10/20/16.. ... |03/01/2002| Paydown. .0
362171-FN-5... [GNMA Pool 209073 8.000% 04/15/17................ 03/01/2002( Paydown 0
362175-TR-2... [GNMA Pool 213060 8.000% 05/15/17................ 03/01/2002( Paydown 0
362178-PY-5.... [ GNMA Pool 215639 8.500% 07/15/17..... 03/01/2002( Paydown. .0
36218G-AH-9... [GNMA Il Pool 221508 8.000% 04/20/17.. 03/01/2002( Paydown. .0
362195-R4-3.... [ GNMA Pool 267907 6.500% 01/15/28..... 03/01/2002( Paydown. .0
36219N-WG-1.. [ GNMA Pool 254547 7.000% 06/15/23. 03/01/2002( Paydown. .0
362201-PR-0... [ GNMA Pool 293932 9.500% 08/15/20. 03/01/2002( Paydown. .0
362202-C4-3.... [ GNMA Pool 294491 9.000% 07/15/21. 03/01/2002( Paydown. .0
362207-YU-0... [ GNMA Pool 299623 7.000% 06/15/23. 03/01/2002( Paydown. .0
36220E-BF-3... [ GNMA Pool 275538 9.500% 01/15/20. 03/01/2002( Paydown. .0
36220E-F3-6.... [ GNMA Pool 275686 9.000% 11/15/19. 03/01/2002( Paydown. .0
36220J-PG-5... [ GNMA Pool 279523 9.500% 11/15/19. 03/01/2002( Paydown. .0
36220Y-FX-6... [ GNMA Pool 291882 9.500% 02/15/21. 03/01/2002( Paydown. .0
36224E-CC-5... [ GNMA Pool 325967 7.000% 06/15/23. 03/01/2002( Paydown. .0
36224J-6B-3.... [ GNMA Pool 330366 7.000% 06/15/23. 03/01/2002( Paydown. .0
36224J-Y8-9.... [ GNMA Pool 330235 7.000% 06/15/23. 03/01/2002( Paydown. .0
36224P-U9-7... [ GNMA Pool 334608 7.000% 04/15/23. 03/01/2002( Paydown. .0
36224S-MM-1.. [ GNMA Pool 337064 7.000% 05/15/08. 03/01/2002( Paydown. .0
36224T-25-2.... [GNMA Pool 338364 7.500% 12/15/22. 03/01/2002( Paydown. .0
36224X-X8-9.... [ GNMA Pool 341903 7.000% 03/15/08. 03/01/2002( Paydown. .0
36224Y-HQ-5... [ GNMA Pool 342339 7.000% 04/15/23. ... |03/01/2002| Paydown. .0
36224Y-UY-3... [GNMA Pool 342699 7.000% 05/15/08................ 03/01/2002( Paydown 0
36225A-6X-3.... [ GNMA Pool 780886 6.500% 10/15/24................ 03/01/2002( Paydown 0
36225A-A6-7....| GNMA Pool 780029 9.000% 11/15/24................ 03/01/2002| Paydown 0
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36225B-FV-5... [GNMA Pool 781080 7.500% 08/15/29................ 03/01/2002[ PaydowN..........coerierieiiiiiiriiniieriesienines
36225B-HL-5... [ GNMA Pool 781135 7.500% 12/15/29. 03/01/2002( Paydown.
36225B-JC-3... [ GNMA Pool 781159 7.500% 04/15/30. 03/01/2002( Paydown.
36225B-JV-1.... [GNMA Pool 781176 7.000% 12/15/28..... 03/01/2002( Paydown.
621997-KQ-7... | FHA Washington PC94 6.900% 03/01/14 03/01/2002{ Paydown...................
83162C-FW-8.. [ SBA 95-C 8.100% 03/01/15................. 03/01/2002 Redemption  100.0000..
91203*-AJ-3..... [FHA USGI #113 7.430% 06/01/24... 03/01/2002[ Paydown.............ccoevereeennee
912810-EX-2.... | US Treasury Bond 6.750% 08/15/26 01/03/2002( Bony/Barclays Capital Inc.
912810-EZ-7.... | US Treasury Bond 6.625% 02/15/27 01/03/2002( Bony/Barclays Capital Inc.
912810-FB-9.... [US Treasury Bond 6.125% 11/15/27 02/19/2002[ Various............c.........
912810-FP-8.... | US Treasury Bond 5.375% 02/15/31 01/25/2002| Lehman Brothers...
912827-2L-5.... | US Treasury Note 6.250% 02/28/02. 01/09/2002| Greenwich Capital.
912827-3G-5.... |US Treasury Note 6.250% 08/31/02. 03/19/2002[ Various...........c.........
912827-4V-1.... | US Treasury Note 4.750% 11/15/08. 01/11/2002( Bony/Barclays Capital Inc
912827-7B-2.... |US Treasury Note 5.000% 08/15/11. 02/21/2002[ Various...........c...c.....
912827-J7-8.... |US Treasury Note 6.250% 02/15/03. 02/07/2002[ Merrill Lynch...
912827-W8-1... [US Treasury Note 5.625% 02/15/06. ..._|02/07/2002| Various...
0399999. [ Total - Bonds - U.S. GOVEIMMENL. ...ttt
Bonds - Special Revenue and Special Assessment
United States
31280F-DG-4... [FHLMC Gold Pool E61003 6.500% 08/01/10...... 03/01/2002[ Paydown
31280F-HN-5... [FHLMC Gold Pool E61137 6.500% 09/01/10...... 03/01/2002( Paydown.
31280G-V3-1... [FHLMC Gold Pool E62434 6.500% 01/01/11...... 03/01/2002( Paydown.
31280H-AP-3... [FHLMC Gold Pool E62714 6.500% 02/01/11...... 03/01/2002( Paydown
31280H-J3-3.... [FHLMC Gold Pool E62982 6.500% 03/01/11...... 03/01/2002( Paydown
31280H-MM-7.. [FHLMC Gold Pool E63064 6.500% 02/01/11...... 03/01/2002( Paydown.
31283H-PA-7... [FGLMC Gold Pool G01317 7.000% 10/01/31...... 03/01/2002( Paydown.
31283K-JH-2... [FHLMC Gold Pool G11164 7.000% 05/01/15...... 03/01/2002( Paydown
31287M-HQ-6.. [ FHLMC Gold Pool C62039 6.500% 12/01/31...... 03/01/2002( Paydown
3128G7-WQ-2. [FHLMC Gold Pool E73355 5.500% 11/01/13...... 03/01/2002( Paydown.
3128G8-BM-2.. [FHLMC Gold Pool E73644 5.500% 12/01/13...... 03/01/2002( Paydown.
3128G8-H7-9... [FHLMC Gold Pool E73854 5.500% 12/01/13...... 03/01/2002( Paydown.
3128GL-BK-7... [FHLMC Gold Pool E83642 6.000% 0501/16....... 03/01/2002( Paydown.
3128GN-A6-5... [ FHLMC Gold Pool E85429 6.000% 09/01/16...... 03/01/2002( Paydown.
3128GN-A9-9... [FHLMC Gold Pool E85432 6.000% 09/01/16...... 03/01/2002( Paydown.
31292G-2S-4... [FHLMC Gold Pool C00785 6.500% 06/01/29...... 03/01/2002( Paydown.
31292G-ZF-6... [FHLMC Gold Pool C00742 6.500% 04/01/29...... 03/01/2002( Paydown.
31292G-ZZ-2... |FHLMC Gold Pool C00760 6.500% 05/01/29...... 03/01/2002( Paydown.
31292H-FU-3... [FHLMC Gold Pool C01079 7.500% 10/01/30...... 03/01/2002( Paydown.
31292H-J5-4.... [FHLMC Gold Pool C01184 6.500% 06/01/31...... 03/01/2002( Paydown.
31292H-K9-4... [FHLMC Gold Pool C01220 6.500% 09/01/31...... 03/01/2002( Paydown.
31292H-KX-1... [FHLMC Gold Pool C01210 6.500% 08/01/31...... 03/01/2002( Paydown.
31292H-L2-8.... [FHLMC Gold Pool C01245 6.000% 09/01/31...... 03/01/2002( Paydown.
31292H-LY-8... [FHLMC Gold Pool C01243 8.000% 08/01/31...... 03/01/2002( Paydown.
31292W-QU-8.. [FHLMC Gold Pool C12267 6.500% 07/01/28...... 03/01/2002( Paydown.
31293M-VE-9... [FHLMC Gold Pool C24213 6.500% 04/01/29...... 03/01/2002( Paydown.
31293Q-A5-2... [FHLMC Gold Pool C26328 6.500% 05/01/29...... 03/01/2002( Paydown............
31293Q-UR-2.. [FHLMC Gold Pool C26892 6.500% 05/01/29...... 01/25/2002{ USB Warburg LLC.
31293Q-UR-2.. [FHLMC Gold Pool C26892 6.500% 05/01/29...... 02/01/2002[ PaydOWN..........ocerierieriiriiriesienieiieninns
31293Q-XR-9... [FHLMC Gold Pool C26988 6.500% 05/01/29...... 03/01/2002[ PaydowN..........cccrverieiiiniinnisiiesieiienines
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31293Q-XX-6... [FHLMC Gold Pool C26994 6.500% 05/01/29...... 03/01/2002[ PaydowN..........coerierieiiiiiiriiniieriesienines 0 1
31293R-CC-3.. [FHLMC Gold Pool C27267 6.500% 06/01/29...... 03/01/2002( Paydown. .0 1.
31293S-6H-7... [FHLMC Gold Pool C28972 6.500% 06/01/29...... 03/01/2002( Paydown. .0 1.
31293S-DR-7... [FHLMC Gold Pool C28212 6.500% 06/01/29...... 03/01/2002( Paydown. .0 1.
31293S-EP-0... [FHLMC Gold Pool C28242 6.500% 06/01/29...... 03/01/2002( Paydown. .0 1.
31293S-F6-1.... [FHLMC Gold Pool C28289 6.500% 07/01/29...... 03/01/2002( Paydown. .0 1.
31293T-FC-6... [FHLMC Gold Pool C29163 6.500% 07/01/29...... 03/01/2002( Paydown. .0 1.
31293T-Hz-3... [FHLMC Gold Pool C29248 6.500% 08/01/29...... 03/01/2002( Paydown. .0 1.
31293W-KV-1.. [FHLMC Gold Pool C31208 6.500% 09/01/29...... 03/01/2002( Paydown. .0 1.
31293X-DB-1... [FHLMC Gold Pool C31898 6.500% 09/01/29...... 03/01/2002( Paydown. .0 1.
31293X-NR-5... [FHLMC Gold Pool C32200 6.500% 10/01/29...... 03/01/2002( Paydown. .0 1.
31293Y-L6-1.... [FHLMC Gold Pool C33049 7.500% 12/01/29...... 03/01/2002( Paydown. .0 1.
31293Y-RF-5... [FHLMC Gold Pool C33186 7.500% 12/01/29...... 03/01/2002( Paydown. .0 1.
31294)-YR-3... [FHLMC Gold Pool E00720 6.000% 07/01/14...... 03/01/2002( Paydown. .0 1.
31294K-CW-3.. [FHLMC Gold Pool E00985 6.000% 06/01/16...... 03/01/2002( Paydown. .0 1.
31295X-A6-3.... [FHLMC Gold Pool A01829 8.000% 06/01/15...... 03/01/2002( Paydown. .0 1.
31335P-AC-9... [FHLMC Gold Pool G80003 9.500% 07/25/22...... 03/01/2002( Paydown. .0 1.
31335P-EF-8... [FHLMC Gold Pool G80134 7.380% 12/17/24...... 03/01/2002( Paydown. .0 1.
31340M-2G-9... [FHLMC Pool 181675 8.000% 01/01/08 ... |03/01/2002| Paydown. .0 1.
31347P-5N-7... [FHLMC Pool 532653 8.500% 06/01/18............... 03/01/2002( Paydown.... 0
31348S-4G-6... [FHLMC ARM Pool 786223 6.679% 01/01/28...... 03/01/2002( Prior Period Adjustment.............ccccuevenn. 0
31358N-M5-8... [FNMA 1992-119 Z 8.000% 07/25/22 03/01/2002( Paydown .0
31358Q-CF-0... [ FNMA 1992-156 J 7.500% 07/25/07.... ... |03/01/2002| Paydown. .0
313610-NQ-6... [ FNMA Pool 46299 8.500% 04/01/17................... 03/01/2002( Paydown 0
31361D-Z3-6... [FNMA Pool 28662 8.500% 06/01/16 03/01/2002( Paydown 0
31361D-Z4-4... |[FNMA Pool 28663 8.500% 06/01/16.... 03/01/2002( Paydown. .0
31361E-3V-7....[FNMA Pool 29612 8.500% 07/01/16.... 03/01/2002( Paydown. .0
31361E-5U-7... [FNMA Pool 29659 8.500% 07/01/16 03/01/2002( Paydown 0
31361M-MW-6. [ FNMA Pool 35473 8.500% 01/01/17..........cuc... 03/01/2002[ Paydown..........ccvvenrvnriniiniininricsinsiinns [ eenivnienissisniiens | orerinenenn 38,551 [ 038,551 [ 40,732 [ 38,551 [ it s(L974) [ | [ [ 0
31361W-5G-8.. [ FNMA Pool 44047 7.000% 12/01/07.... 03/01/2002( Paydown. .0
31361X-4X-0.... [FNMA Pool 44938 8.500% 04/01/17.... 03/01/2002( Paydown. .0
31361X-6L-4.... [FNMA Pool 44975 8.500% 04/01/17.... 03/01/2002( Paydown. .0
31361X-XQ-3... [FNMA Pool 44787 8.500% 04/01/17.... 03/01/2002( Paydown. .0
31361Y-FW-8.. [FNMA Pool 45181 8.500% 04/01/17.... 03/01/2002( Paydown. .0
31362T-BY-8... [FNMA Pool 70255 7.500% 09/01/07.... 03/01/2002( Paydown. .0
31366W-A6-9... [ FNMA Pool 160329 7.150% 10/01/15...... .... |03/01/2002( Paydown. .0
31368H-JS-3... [FHLMC ARM Pool 190273 7.000% 08/01/26...... 03/01/2002( Paydown. .0
31371F-PU-0... [FNMA Pool 250735 5.500% 08/01/11 03/01/2002( Paydown. .0
31371G-S6-8... [ FNMA Pool 251741 5.500% 03/01/13.. 03/01/2002( Paydown. .0
31371J-7A-6.... [FNMA Pool 253889 6.500% 07/01/31.. 03/01/2002( Paydown................ .0
31371J-S6-2.... [FNMA Pool 253541 7.000% 12/01/15.. 02/14/2002{ Goldman Sachs & Co ...10,775
31371K-DG-3... | FNMA Pool 254003 6.000% 10/01/16.. 03/01/2002( Paydown............... .0
31371K-ET-4... [FNMA Pool 254046 5.500% 11/01/16.. 03/01/2002( Paydown. .0
31371K-EU-1... [FNMA Pool 254047 6.000% 11/01/16.. 03/01/2002( Paydown. .0
31373M-2R-5... [FNMA Pool 297884 8.500% 11/01/24.. 03/01/2002( Paydown. .0
31373U-M4-6... [ FNMA Pool 303779 6.000% 03/01/11.. 03/01/2002( Paydown. .0
31374T-EU-9... [FNMA Pool 323347 7.000% 09/01/28.. 03/01/2002( Paydown. .0
31374T-F4-6.... [FNMA Pool 323387 6.500% 11/01/13.. .... |03/01/2002( Paydown. .0
31374T-KA-6... [FNMA Pool 323489 6.072% 11/01/08................. 03/01/2002[ Paydown..........ccuvenrvnrivniiniininnicninniinns [ evvnivnieninninnien [ evvenieneen 491 [ 3,491 [ 3567 [ 3491 [ iiiicd(54) [ s | [ | 0 [evinn35 s | Lo
31374T-V2-2.... [FNMA Pool 323833 6.000% 07/01/14................. 03/01/2002[ PaydOWN..........ccvrvnrenrinrininiinicsinniiens [ evvnienieninnisninns | eveniennneny 318 | 3,318 [ 3,124 3318 [l 185 [ | | |, 0 feirnnn3L | | Lo




G504

Statement as of March 31, 20020flheC0m mun |ty |nSU rance C0m pany

med or Otherwi

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redee
4 5

ise Disposed of b
8

the Company During the Current Quarte
9 10 I 2

1 2 3 6 7 13 14 15 16 17
Increase
Book/Adjusted (Decrease) Foreign Interest Dividends
Number of Carrying Increase by Foreign | Exchange Realized Total on Bonds on Stocks NAIC
CUSIP Disposal Shares of Value At (Decrease) | Exchange | Gain(Loss) | Gain (Loss) | Gain (Loss) Received Received  [Designation
Identification Description Date Name of Purchaser Stock Consideration Par Value Actual Cost | Disposal Date [y Adjustment| Adjustment | on Disposal | on Disposal | on Disposal | During Year | During Year (@
31376C-AE-4... [FNMA Pool 351105 5.500% 05/01/11 03/01/2002( Paydown
31377K-UL-7... [FNMA Pool 379587 5.500% 06/01/13.. 03/01/2002( Paydown. 1.
31377M-4P-3... [FNMA Pool 381630 6.200% 05/01/09.. 03/01/2002( Paydown. 1.
31377M-RE-3.. [FNMA Pool 381285 5.770% 02/01/09.. 03/01/2002( Paydown. 1.
31377M-S9-3... [FNMA Pool 381344 5.880% 02/01/09.. 03/01/2002( Paydown. 1.
31377M-TY-7... [FNMA Pool 381367 5.770% 03/01/09.. 03/01/2002( Paydown. 1.
31377M-UV-1.. [FNMA Pool 381396 5.730% 03/01/09.. 03/01/2002( Paydown. 1.
31377N-HJ-1... [FNMA Pool 381933 7.470% 09/01/09.. 03/01/2002( Paydown. 1.
31378G-MQ-3.. [ FNMA Pool 398267 5.500% 03/01/13.. 03/01/2002( Paydown. 1.
31378L-2U-5.... [ FNMA Pool 402287 5.500% 02/01/13.. 03/01/2002( Paydown. 1.
31378X-RT-5... [FNMA Pool 411898 5.500% 04/01/13.. 03/01/2002( Paydown. 1.
31379C-ZP-9... [FNMA Pool 415750 5.500% 04/01/13.. 03/01/2002( Paydown. 1.
31379F-FH-2... [FNMA Pool 417868 5.500% 03/01/13.. 03/01/2002( Paydown. 1.
31379F-J5-4.... [FNMA Pool 417984 5.500% 03/01/13.. 03/01/2002( Paydown. 1.
31379F-MA-9... [FNMA Pool 418053 5.500% 04/01/13.. 03/01/2002( Paydown. 1.
31379H-SK-7... [FNMA Pool 420022 6.500% 04/01/13.. 03/01/2002( Paydown. 1.
31379J-LF-1.... [FNMA Pool 420726 5.500% 05/01/13.. 03/01/2002( Paydown. 1.
31379J-MS-2... [FNMA Pool 420769 5.500% 06/01/13.. 03/01/2002( Paydown. 1.
31379J-TB-2.... [FNMA Pool 420946 5.500% 03/01/13.. 03/01/2002( Paydown. 1.
31379J-ZX-7.... [FNMA Pool 421158 5.500% 05/01/13 03/01/2002( Paydown
31379K-PU-1... [FNMA Pool 421735 5.500% 04/01/13 03/01/2002( Paydown
31379L-YR-6... [FNMA Pool 422920 5.500% 04/01/13.. 03/01/2002( Paydown.
31379P-UX-8... [ FNMA Pool 425498 5.500% 06/01/13.. 03/01/2002( Paydown.
31379Q-VR-8... [FNMA Pool 426424 5.500% 05/01/13 03/01/2002( Paydown
31379U-5D-9... [FNMA Pool 430244 7.000% 06/01/28 03/01/2002( Paydown
31379V-SK-6... [ FNMA Pool 430822 5.500% 06/01/13.. 03/01/2002( Paydown.
31380C-U3-0... [FNMA Pool 436302 6.500% 08/01/28.. 03/01/2002( Paydown....
31380L-3L-0.... [FNMA Pool 443703 6.500% 09/01/28 01/28/2002 Merfill Lynch..........ccvevviiniiiirireineis
31380L-3L-0.... [FNMA Pool 443703 6.500% 09/01/28 02/01/2002[ PaydOWN..........ocerierieiieiiiriesieniesieninns
31380P-JX-8.... [FNMA Pool 445878 5.500% 11/01/13.. 03/01/2002( Paydown.
31380Q-JE-8... [FNMA Pool 446761 5.500% 11/01/13.. 03/01/2002( Paydown.
31380Q-SG-3.. [FNMA Pool 447019 5.500% 10/01/13.. 03/01/2002( Paydown.
31381A-M5-7... [FNMA Pool 454980 6.000% 01/01/14.. 03/01/2002( Paydown.
31382J-UK-5... [FNMA Pool 483986 6.000% 03/01/14.. 03/01/2002( Paydown.
31382L-7F-7.... [FNMA Pool 486094 6.000% 04/01/14.. 03/01/2002( Paydown.
31382R-HT-3... [FNMA Pool 489942 6.000% 06/01/14.. 03/01/2002( Paydown.
31382W-ZY-1.. [FNMA Pool 494959 6.000% 05/01/14.. 03/01/2002( Paydown.
31383C-CG-8.. [FNMA Pool 498771 6.000% 05/01/14.. 03/01/2002( Paydown.
31383R-H3-9... [FNMA Pool 510650 6.000% 08/01/14.. 03/01/2002( Paydown................
31384R-QG-9.. [ FNMA Pool 531555 7.000% 04/01/15... 02/14/2002{ Goldman Sachs & Co
31384W-A8-3... [ FNMA Pool 535631 7.000% 12/01/15... 02/14/2002| Goldman Sachs & Co....
31384W-KG-4.. [ FNMA Pool 535895 6.500% 02/01/31.. 03/01/2002( Paydown...............
31385H-4D-1... [FNMA Pool 545420 5.609% 12/01/11.. 03/01/2002( Paydown...............
31385H-WV-0.. [ FNMA Pool 545260 7.000% 10/01/16.. 02/14/2002{ Goldman Sachs & Co
31385K-QS-7... [ FNMA Pool 546865 7.000% 07/01/15.. 02/14/2002[ Goldman Sachs & Co....
31386E-MR-6.. [ FNMA Pool 561168 7.500% 12/01/30.. 03/01/2002( Paydown................
31386F-XZ-3... [FNMA Pool 562396 7.500% 01/01/31.. 03/01/2002( Paydown.
31386H-HY-0... [ FNMA Pool 563747 7.500% 01/01/31.. 03/01/2002( Paydown.
31386L-YK-2.... [FNMA Pool 566914 7.500% 01/01/31................. 03/01/2002[ PaydOwWN..........ocerierieiiiniiierieiienierienines
31386L-WG-3.. [FNMA Pool 566847 7.000% 08/01/16................. 02/14/2002[ Goldman Sachs & Co.........ccccuuvvrverierinae
31386N-CA-4... [FNMA Pool 568065 6.500% 06/01/31................. 03/01/2002[ PaydowN..........cccrverieiiiniinnisiiesieiienines
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31386W-4K-1... [FNMA Pool 576026 7.000% 12/01/14 03/01/2002[ PaydOwWN..........ccvrvnrvnrininiinisnissinsiinns [ evnivniveiseisiinns | eereenn 382,787 | ....332,787 | ..........341,939 | .........332,787 |......... (9,078) 1
31387F-M6-8... [FNMA Pool 582781 7.500% 04/01/16.. 03/01/2002( Paydown.... eenn(1,334) | 1.
31387G-LC-4... [FNMA Pool 583263 6.000% 05/01/31.. 01/09/2002[ Merrill Lynch... A 1.
31387G-LC-4... [FNMA Pool 583263 6.000% 05/01/31.. 01/01/2002( Paydown.... 1.
31387G-QQ-8.. [FNMA Pool 583763 6.000% 06/01/31.. 01/09/2002( Merrill Lynch... 1.
31387G-QQ-8.. [FNMA Pool 583763 6.000% 06/01/31.. 01/01/2002( Paydown.... 1.
31387H-7D-6... [ FNMA Pool 585092 6.500% 06/01/31.. 03/01/2002( Paydown.... 1.
31387J-BB-1.... [FNMA Pool 585134 6.000% 06/01/31.. 01/09/2002[ Merrill Lynch... 1.
31387J-BB-1.... [FNMA Pool 585134 6.000% 06/01/31.. 01/01/2002( Paydown.... 1.
31387N-WG-8.. [ FNMA Pool 589347 6.500% 06/01/16.. 03/01/2002( Paydown.... 1.
31387U-MM-0.. [ FNMA Pool 594464 6.000% 07/01/31.. 01/09/2002( Merrill Lynch... 1.
31387U-MM-0.. [ FNMA Pool 594464 6.000% 07/01/31.. 01/01/2002( Paydown.... 1.
31387U-VG-3... [FNMA Pool 594715 6.000% 07/01/31.. 01/09/2002( Merrill Lynch... 1.
31387U-VG-3... [FNMA Pool 594715 6.000% 07/01/31.. 01/01/2002( Paydown.... 1.
31387X-A3-9.... [FNMA Pool 596826 6.000% 08/01/31.. 01/09/2002[ Merrill Lynch... 1.
31387X-A3-9.... [FNMA Pool 596826 6.000% 08/01/31.. 01/01/2002( Paydown.... 1.
31387X-HH-1... [FNMA Pool 597032 6.000% 09/01/31.. 01/09/2002[ Merrill Lynch... 1.
31387X-HH-1... [FNMA Pool 597032 6.000% 09/01/31.. 01/01/2002( Paydown.... 1.
31388D-2Q-0... [ FNMA Pool 602083 6.000% 09/01/31.. 01/09/2002[ Merrill Lynch... 1.
31388D-2Q-0... [FNMA Pool 602083 6.000% 09/01/31 01/01/2002[ PaydOwN..........overierieiviirienisiiesiesienines
31388D-7G-7... [FNMA Pool 602195 6.000% 10/01/31 01/09/2002f Merfill Lynch..........ccovevviiniiiireireineis
31388D-7G-7... [ FNMA Pool 602195 6.000% 10/01/31.. 01/01/2002[ Paydown................
31883G-PV-7... [FNMA Pool 604436 7.000% 09/01/16.. 02/14/2002f Goldman Sachs & Co
31388J-D7-7.... [FNMA Pool 605926 6.000% 09/01/31 01/09/2002( Merrill Lynch
31388J-D7-7.... [FNMA Pool 605926 6.000% 09/01/31 01/01/2002[ PaydOWN..........oveurierieiriiiieniiesiieniesienines
31388P-EC-1... [FNMA Pool 610431 6.000% 10/01/31.. 01/09/2002( Merrill Lynch...
31388P-EC-1... [FNMA Pool 610431 6.000% 10/01/31.. 01/01/2002( Paydown....
31388S-7B-5.... [FNMA Pool 613890 6.500% 11/01/31 03/01/2002( Paydown
31388S-7C-3... [FNMA Pool 613891 6.500% 11/01/31 03/01/2002( Paydown....
31388T-NH-2... [FNMA Pool 614292 6.500% 11/01/31.. 03/01/2002( Paydown....
313921-6A-1.... [FNMA 2001-T10 A1 7.000% 12/25/41 03/01/2002{ Prior Period Adjustment.
911760-LS-3.... | Vendee Mortgage Trust 8.978% 08/15/27... 03/01/2002[ Paydown................
VR
United States
3199999. | Total - Bonds - Special Revenue & Assessment
Bonds - Industrial and Miscellaneous
United States
00440F-AA-2... [Ace Capital Trust I 9.700% 04/01/30................. 01/02/2002[ Salomon Smith Barmey..........cccccevcvecneie [evmrvmrververiviinns | cevvnnene 350,811 [.......... 300,000 |.......... 350,553 | .......... 350,370
02378J-AF-5.... [ American Airline 6.977% 05/23/21........... ... |02/13/2002| Tax Free Exchange... e 443,894 | ....437,990 |..........443,939 |. 443,894
045413-BY-6.... | Bank One Mortgage 2000- 6.628% 03/15/30...... 03/01/2002{ Paydown................... 173,418 173,418 172,497 173,418
055959-AP-5....| BMW Vehicle Owner Trust 5.110% 05/25/06...... 01/01/2002| Prior Period Adjustment....
07383H-AB-0... | Bear Stearns Cap Trust 5.738% 01/15/27......... [01/15/2002| Redemption  100.0000..
12189P-AF-9... | Burlington North Santa  7.570% 01/02/21........... |01/02/2002| Redemption  100.0000..
12669A-D8-4... | Countrywide Home Loans 6.500% 10/25/13....... 03/01/2002( Paydown...........c.cceeeenee.
12669B-4V-1.... | Countrywide Home Loans 6.500% 07/25/31....... 03/01/2002| Prior Period Adjustment.
12669B-CN-0... | Countrywide Home Loans 6.500% 08/25/14........ 01/17/2002{ Merrill Lynch..............
12669B-CN-0... | Countrywide Home Loans 6.500% 08/25/14........ 01/01/2002{ Paydown....
22540A-QX-9... | Bank One Mortgage 2000- 6.625% 03/15/15...... 03/01/2002( Paydown.
23321P-T6-5.... | DLJ Mortgage Accept Cor 6.500% 09/19/28....... 03/01/2002[ PaydOWN.........ccooreeniinriniiniiniisissiniiinns [ e | cevvnnens 251,799 |.......... 251,799
260543-BL-6.... [Dow Chemical 6.125% 02/01/11...........cccccvunen. 01/16/2002[ Lehman Brothers............cocevevmevcneicneiniinns [ rvnrvenveiveiineine | v 1,405,710 | ....... 1,500,000
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268917-CF-6... [EQCC Home Equity Loan T 7.500% 06/15/21.... |03/15/2002| PaydOWN...........ccvvvnrvnvirvrirerreissineiiniins [ eviverineriseiniiniinns | e000000n220,229 | ..0.00...220,229 | ... 220,160 |.......... 220,229
31331F-AX-9... [Fedex Corp 981A 6.720% 01/15/22.................. 01/15/2002[ Redemption  100.0000............coevervennee. . 24,377 ..24,371
33738M-AE-1... [ First Union National Ba 7.800% 08/18/10 02/14/2002[ Merrill Lynch....... ..1,303,827
373298-BV-9.... | Georgia-Pac 8.125% 05/15/11............. ... |01/24/2002| Various... 507,710
393533-BD-5... | Green Tree Recreation 6.550% 07/15/2 .... |01/24/2002|J P Morgan. 525,883
393533-BD-5... | Green Tree Recreation 6.550% 07/15/28 . 101/15/2002| Paydown........ .16,411
42307T-AA-6... [Heinz Co. 144A 6.625% 07/15/11............ 02/25/2002( Bank of America........
438516-AN-6... | Honeywell International 6.125% 11/01/11... 01/29/2002( Bony/Barclays Capital Inc.
460690-AM-2... | Interpublic Group Cos | 7.250% 08/15/11.... 03/01/2002| Tax Free Exchange.......
46625H-AJ-9... [JP Morgan Chase & Co 6.750% 02/01/11.......... |01/30/2002|J P Morgan.........
52108H-AT-1... |LB UBS Commercial Mortg 7.950% 01/15/10..... |01/11/2002[ Deutsche Bank...
58550Q-AC-8... | Mellon Auto Grantor Tru 7.180% 10/15/06 03/15/2002( Paydown....
589929-KZ-0.... | Merrill Lynch Mrtge Inv 7.051% 12/26/25.... 03/01/2002( Paydown.
61745M-FY-4... |Morgan Stanley Capital 6.750% 03/25/13.. 03/01/2002( Paydown.
61745M-HM-8.. | Morgan Stanley Capital 6.330% 10/15/07.. 03/01/2002( Paydown.
66938D-CG-2.. | Norwest Integrated 6.500% 04/25/29... 03/01/2002( Paydown.
74913E-AN-0... | Qwest Capital Funding 7.000% 08/03/09. 01/28/2002| Lehman Brothers...
760944-D2-1.... | Residential Fdng Mtg Se 6.750% 11/25/23. 03/01/2002( Paydown........
760972-B9-9.... [ Residential Fdng Mtg Se 6.500% 08/25/13......... |03/01/2002| Paydown.
76110Y-LQ-3... [Residential Funding Mtg 6.500% 06/25/29.......... 03/01/2002[ PaydowN..........coerierieiiiiiiriiniieriesienines
786514-BA-6.... | Safeway Inc 7.250% 02/01/31.........ccccovrvrrrnnnne 02/05/2002[ Goldman Sachs & Co.........c.cccuvviverierenee
79548K-5F-1.... | Salomon Brothers Mtge S 8.000% 09/25/30..... 03/01/2002| Paydown
812404-BH-3... | Sears Roebuck Acceptanc 6.750% 08/15/11...... [03/13/2002 Various.......
85333J-BX-4.... [ Standard Credit Card Ma 6.550% 10/07/07...... 01/11/2002[ Deutsche Bank.............cccovveiereiereieneins
89232R-AC-7... | Toyota Auto Receivables 7.180% 08/15/04....... 03/15/2002[ PaydOWN........covvreieriieieisiiesineiseiseieenns
907833-AF-4.... [ Union Pacific Corp 98-B 6.850% 01/02/19.......... |01/02/2002| Redemption ~ 100.0000..
909317-BA-6.... | United Airlines Pass-th 6.602% 09/01/13............ |01/09/2002| Lehman Brothers....... .
929903-AA-0.... | Wachovia Corp 4.950% 11/01/06............ccc....... 02/19/2002[ CS First BOSION...........cvverveiriniriniieiienines
962166-AU-8... | Weyerhaeuser Co 7.950% 03/15/25................. 02/13/2002| Goldman Sachs & Co.........ccovereereererninns
98157D-AK-2... | Worldcom Inc 8.250% 05/15/31... 02/06/2002f Morgan Stanley...... .
UNITEA SEALES. ..ot nnsnnssnnssnnesnnsnnsnnnenss | 20ee30y904,070 | ... 32,881,682 | ... 33 358 026

4599999. [ Total - Bonds - Industrial & MIiSCElIANEOUS..........ouuuiiiiieiiiiiiisiisieni s snsssnesssssssssnssnennsennsenes | 2000325904,979 | .....32,881,682 | ..... 33,358,026

6099997. [ Total - BONAS - PAM 4. ssnssnsssnsssnsssnsssnssnsesnensennenenes | 200.99,111,335 1.....93,821,892 | ..... 95,826,671

6099998. | Total - Bonds - Summary Item for Bonds Bought and Sold ,732,898 | ....15,025,048 | ..... 14,853,181 ,839,

6099999. [ Total - BONAS........oviiiiiiiirisiisrienienii s ...109,844,233 ..110,679,852 | ...110,491,231

7299999. | Total - Bonds, Preferred and Common Stocks ...109,844,233 ..110,679,852 | ...110,491,231

(a) For all common stock bearing the NAIC designation "U™ provide: the number of such issues................ 0.



Statement as of March 31, ZOOZOflhecom mun |ty |nSU rance C0m pany

Sch. DB-Part A-Section 1
NONE

Sch. DB-Part B-Section 1
NONE

Sch. DB-Part C-Section 1
NONE

Sch. DB-Part D-Section 1
NONE

EO6, EO7



Statement as of March 31, ZOOZOflhecom mun |ty |nSU rance Com pany

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3

4 Book Balance at End of Each 8
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 5 6 7
of Received During|  at Current
Interest | Current Quarter | Statement Date | First Month | Second Month| Third Month | *

Open Depositories

Bank One..........cocvveeineirerecneneseses Columbus, OH.......cccocviuvireireircineinne ..(26,759,737)| ..(29,083,158) | ..(39,278,889) .......
Chase Manhattan Bank.. New York, NY o e | [ [ (31,236) [..vereereereeraes (01 FUPPOURROVIROTUTI DOV
Fifth Third Bank..........cc.coecvevreereenecnsinenes Cincinnati, OH.......coovvviveieincineiiniiins [ ernrinninnins | | | s (152,161) | ....... (102,099 | ....... (823,162) | ......
FIrstar Bank........c.cceeeeeneeneinereensensineneinenenes CiNCiNNat, OH....cooivirerererninineineis | e [ e | v [ e [ e | e
Huntington Nat'l Bank. Columbus, OH.... ceenenn(44,156) | .........(38,793) | .........(29,949) | ......
Mellon Bank........ Pittsburgh, PA........cccooevviininciniins v [evveniniiiins [ [ (969,487) | .......(493,596) | ....(1,290,625) | ......
PNC Bank....... PittSburgh, PA.......coooieinininiiciieins v [ [ e | | | | o
Provident Bank CinCiNNati, OH....c.ovvirincirisininiineine | e | o | s 2,500,887 | ..... 4,225,879 | ... 7,930,243 |......
Wachovia Nar'l Ban Columbia, NC. ..(41,570,903) | ..(54,802,092) | ..(93,681,718) ......
31338STZ9.....oiinivininiisnsnisnssnsenssnsnns FHLEMC i s o216 o [ v e [
0199999. Total Open Depositories.. ..(67,026,694) | ..(80,293,859) | (127,174,100) [ XXX
0399999. Total Cash on Deposit....... ..(67,026,694) | ..(80,293,859) | (127,174,100) [ XXX
0499999. Cash in Company's OffiCe.......cccovnnieinnrininsncierssnnsssnennerssnssessssnsssrsenine L eonree XXKerree [evnrenee XK iiies [ XXX [, O T XXX
0599999. Total Cash ..(67,026,194) | ..(80,293,859) | (127,174,100) [ XXX

EO8




Supplement as of March 31, 2002 of the CO mmun |ty In surance CO m pany

Supplement Ato Sch. T
NONE

Supplement Ato Sch. T
NONE

Supplement Ato Sch. T
NONE

Supplement Ato Sch. T
NONE

Supplement Ato Sch. T
NONE

Overflow Page
NONE

SUPA1, SUPA2, SUPA3, SUPA4, SUPAS5, SUPA



Property and Casualty Supplement for the Quarter Ending March 31, 2002 of the U. S. Branch of 1CO mmun |ty I nsurance CO m p an y
Overflow Page for Write-Ins

TSS-4
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