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Statement as of March 31, 2002 of the The Union Central Life Insurance 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 BONOS. ittt bbbt | bbb 2,845,095,657 | ..coveriirrieiiiiiinininns 75,242 | .o 2,845,020,415 |.....cccovvvnnee. 2,759,511,586
2. Stocks:
2.1 Preferred STOCKS. ......civeiieieiiieeire ettt ens | cbsebsessessesbese s 36,199,239 36,199,239 | ..o 12,508,000
2.2 COMMON SEOCKS.....couceuierereerrieetetneeseiee st ss bbbt bbbt ssiens | sbsebsessessesteseseens 99,675,456 | ..evecveiieiirireneeeneieiens | e 99,675,456 |...crcvririrriinne 105,831,471
3. Mortgage loans on real estate:
3L FIISEIENS. ..ottt | serebieni st 717,616,108 | ..cocvevreeiiiririreinieincirienes [ v 717,616,108 |.....ccccovverenne 719,014,498
3.2 Other than fIrSEHENS........c.uiiiiiiiiiiie i | erisst st | Heetbies bbbt bbb | cbreni st 0 [
4. Real estate:
4.1 Properties occupied by the company (less
10,732,702 | ..o v 10,732,702 ..o 10,807,059
4.2
12,370,863 | ..cocvvvvreriirrnicrenienenns [ 12,370,863 | o 12,480,038
43 16,591,072 | ..ovoevvivieriirrnicrenienenns [eerneeieniinnnennn 16,591,072 | i 17,245,512
B PONCY I08NS......oiuiiiieieiciieii ettt | seeni s st 146,947,434 | ..o, 2,082,107 |.ccoovrivcininns 144,865,327 |...covovvvrreinnnns 146,187,816
6.  Premium notes, including $.......... 0 fOr firSt YEAr PrEMIUMS.......cv.cviveriiiieieiiiiens | v | sosesessssesesssses s ssssssessss | etiessssessssssassessssessessssesesas 0 |
7. Cash ($.....487,870) and short-term investments ($.......... (1) ISR PPN URTTORRRRRRRRTOY AB7,870 | ivoveiveeierceieieesseesniens | vreressene s 487,870 |.ocovevreiereinn, 29,994,500
8. Other INVESIEA BSSELS......c.eurriiriiiieireieiieissei ittt | sebeenessessessssiees 34,110,214 | ..o 10,455,951 |...ccovvviviriinnnns 23,654,263 |......ccoovvriirinns 24,135,701
9. ReCeVabIE fOr SECUMHES.......cvuurviuiiiiiiiiiiieseie s | oo neinees 29,956,743 | ..o | e 29,956,743 | ..o 13,619,819
10.  Aggregate Write-ins for iNVESIEA ASSELS.........ccoeriuiieieiieieiiese s | eesssssssssssessssanees 2,691,339 | [0 I 2,691,339 | 2,819,620
11.  Subtotals, cash and invested assets (LINES 110 10)........cccuvivererereiereisieneinns | cevrererensenens 3,952,474,697 |..ocvierererrnnns 12,613,300 |..coceirirrnnes 3,939,861,397 |...ccvererrrne 3,854,155,620
12.  Reinsurance ceded:
12.1 Amounts recoverable from FEINSUETS...........couviuriieriieiirerineineinsinsisnins | e 4,427,853 | oo | e 4,427,853 | ..o 1,910,026
12.2  Commissions and expense alloWanCes AUE............ceverreurieresnenessnienes | veresresesessesesnnsns L117,401 [ oo [ e 1,117,401 | .o, 1,138,341
12.3 Experience rating and other refUNAS AUE..........ceuriveiiiiieieieiecieieieinins | cevesiesissesse s ssssssenss | sosessessssesesssesssssssesssssssesess | asiessssesessssessessssessessssesesad 0 |
12.4 Other amounts receivable UNder reiNSUTANCE CONMTACES. ...........cririniiins | corviriisriissisiisssisssessesiesia | seesiesisssess st sessniss | cosesiessess s sssenses 0 [
13.  Electronic data processing equipment and SOftWATE............cceevererererereeneriens | cevrerseressenessnnns 22,174,489 |...ccovvvrerirrnnns 20,283,006 | ...ccoererrerririranins 1,891,483 | ..o 1,780,770
14.  Federal and foreign income tax recoverable and interest thereon
(including $.....25,276,939 net deferred tax aSSet)........ouveenrneereeneensieinsneins v 106,366,683 |.....ccorverrrerrinnn. 72,810,930 | ..o 33,555,753 | ..o 32,505,912
15.  Guaranty funds receivable or 0N EPOSIL..........ccceevriereirieiesieiesse e sssenns | erreriesesse e seens 585,083 | .ivvieieieieieieieiersniesisniens | e 585,083 |..oviiverereiiieienans 616,149
16. Life insurance premiums and annuity considerations deferred and
uncollected on in force business (less premiums on reinsurance
ceded and less $.....1,530,817 10AAING)........cceuurvrerriuireeerierireineieieesssissiseiseies | reenessessesseseneins 10,344,318 | .o 297,585 | . 10,046,733 ..o 10,183,854
17.  Accident and health premiums due and UNPaId..............ceeveeereieiereieiessenes | e 530,916 |..ccvevieriieiennes 195,628 | ..oovcverrereiriiiienns 335,288 |..oveiiereiiieienans 819,959
18.  Investmentincome due and 8CCTUEM...........courierivriiniiiniiniieiiesissesiesieisiias | e 45,001,310 [ .ooovierirrieiienisnienieneniens | e 45,001,310 |..ooooriiiins 44,145,791
19. Net adjustment in assets and liabilities due to foreign eXChANGE FALES........ccovev| voverrieiisieeesesese e | vevesiesisiese s | soessssssesss s sssessessssesena 0 |
20. Receivable from parent, subsidiaries and affiliates..............ccovvverereierreeeieieeen | evvereiviieiennneenen8,427,391 | oo | eiveenieieieniennennnnn 0,427,391 [ i, 4,458,910
21.  Amounts receivable relating to uninsured accident and health PIANS..........cccccve. | veveieiieiieiieeeseesses | e | erssessesesseses e ssesesa 0 |
22, AMOUNtS dUE fIOM AQENES.......cvveviveiieieciieiese et sssens | sebessesesense s s s sseses 20,408 | ..ooereereeisieieis 20,408 | ..o 0 |
23, Other assets NONAAMILEM...........c..oouiriiriiriiirssse s | e 8,338,351 | .ocvreireiiiiis 8,338,351 | ..o 0 [
24, Aggregate write-ins for other than iNVested aSSEtS...........cciveieceieceieiesiens | oo 30,120,372 [ .o 6,880,848 |...cocvierierinan. 23,239,524 | ...ccoiiieriiiinians 23,246,964
25. Total assets excluding Separate Accounts business (LiNes 1110 24)........ccccovews | veverrerrivenenns 4,187,929,272 | ..ccvvvvreriinnns 121,440,056 |.....cccvvverrens 4,066,489,216 |......ccooevnene 3,974,962,296
26. From Separate ACCOUNES StAIEMENL..........ccovieirriiiiriniiesie e | ersrsnsrsesnsnes 1,663,203,651 | ..oiiiiiiiieiniisisinninssinnnns | eesrinieisnenenas 1,663,203,651 |....cccoovennnae 1,631,705,673
27.  Total (Lines 25 and 26) 5,851,132,923 |.......cccovvnne. 121,440,056 |......cocvvnees 5,729,692,867 |.......c.......... 5,606,667,969
DETAILS OF WRITE-INS
1001. Derivative INSIUMENES.......c..viriiriiiniisirisisiisissis st | erisesiesiesinsinees 2,691,339 | ..o [ 2,691,339 | ..o 2,819,620
L002. R ne1 | Heee bbbttt ns | Hetbet bbbttt | eneee et 0 | o
L1003, R ne1 | Hene b st h bbbttt ns | Hebet bbbt | eneee bbb 0 | o
1098. Summary of remaining write-ins for Line 10 from overflow page..........ccccovvevveins | covvvevvievieieisesse s 0 | o 0 [ o (01 U 0
1099. Totals (Lines 1001 thru 1003 plus 1098) (Line 10 @HOVE).......ccocurrrerienienrirmrnnens | orensesessnenesseeens 2,691,339 | oo (01N 2,691,339 | .o 2,819,620
2401. COLI cash surrender value 20,776,000 | ...ocvvevreiirrerrerrenneineinns | eerrerirnnirnnieneeni 20,776,000 | o 20,609,000
2402. Unearned annualized COMMISSIONS...........cuucriiiimiiniiriesiesisesisesssissssiesins | ersiessssssssissesnens 6,288,105 |...ccvervvirrnnrennnnn0,288,105 [ ooviiiiiniiniiniiniiniennd0 e
2403. Receivable from third party adminiStrator...........cccoueerieeereeiesesese e | cevseresesesessesnnnns 1,364,790 [ .eovoiviiiierieeiereieieneeienens [ e 1,364,790 |.ooovviriiieiiinnns 1,403,455
2498. Summary of remaining write-ins for Line 24 from overflow page.........ccooveevies | ovvvrerrersneniiennns 1,691,477 | oo 592,743 | oo 1,098,734 | ..coveiiriiinns 1,234,509
2499. Totals (Lines 2401 thru 2403 plus 2498) (Line 24 @hOVE)........ccrvrrrenrirrireuninnnns | sevsvessrsninsissenens 30,120,372 | oo 6,880,848 | .....ccvvviiiinn 23,239,524 | ..o 23,246,964




Statement as of March 31, 2002 of the The Union Central Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

11.
12.
13.

14.
15.

16.
17.
18.
19.
20.
21
22.
23.
24,

25.
26.
27.
28.

30.
3L

33.
34,

36.

37.

38.
39.

Aggregate reserve for life contracts $.....3,244,460,010 less $.......... 0
included in Line 6.3 (including $.......... 0 MOUCO RESEIVE).....vviviveiiiireieieietesi sttt ae bbb bbb b st
Aggregate reserve for accident and health contracts (including $

Liability for deposit-type contracts (including $.......... 0 Modco Reserve)
Contract claims:

4.2 Accident and health....
Policyholders' dividends $.....
Provision for policyholders' dividends and coupons payable in following calendar year--estimated amounts:

6.1 Dividends apportioned for payment to December 31, 2002 (including $.......... 0 MOACO RESEIVE).....cocvireverrirereisieee e
6.2 Dividends not yet apportioned (including $.......... 0 MOOCO RESEIVE).....covvieerieeiiicteieisse st sssesenas
6.3 Coupons and similar benefits (including $

Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIBA COMIACES. ... vt sseeses s sss et s sttt ettt ene
9.2 Provision for experience rating refunds, including $
9.3  Other amounts payable on reinsurance, including $.
9.4 INEreSt MAINTENANCE RESEIVE.......cvuiuireiriireirieireeie sttt s bbbt sttt en)
Commissions to agents due or accrued-life and annuity contracts $.....370,798, accident and health $.....48,722

and deposit-type contract funds $.......... {0 PSPPSR
Commissions and expense allowances payable 0n reinSUranCce aSSUMEM...........cccvvevevicreeiiireieesiees s snsesenes
General EXPENSES AUE OF ACCTUBM. .......vvuivereiircreisisesstesse et sese s e s s sese b b s s s s st s s st s e bbb s bbbt s bbbt et s st b s s a b s e renas
Transfers to Separate Accounts due or accrued (net) (including $.....(27,443,973) accrued for expense

AllOWANCES FECOGNIZEA IN TESEIVES).......vurviverisiseresssisesssssetessssesesesssesesesssese st e st s s s b s s s s e s s s bt b b s st b s st et s st et s e ea b nserenas
Taxes, licenses and fees due or accrued, excluding federal income taxes
Federal and foreign income taxes, including $.......... 0 on realized capital gains (losses) (including $

NEt defErred taX HADIIEY)........ceericree e b bRttt bens
Unearned investment income .
Amounts withheld or retained by COMpPany as agENT OF IUSIEE.........cevieviveiieece ettt benees
Amounts held for agents' account, including $.....1,377,745 agents' credit DAlANCES...........cccovvviieeieveies e
Remittances and items not allocated
Net adjustment in assets and liabilities due to foreign eXChaNQe FAES.........cccvvcveeiiccce e
Liability for benefits for employees and agents if not included @DOVE..............ccviieriieceiiece e
Borrowed money $.....17,600,000 and interest thereon $.....17,092...
Dividends to stockholders declared and UNPAIG............ccovcrueiiiriieiieiseeee et sss ettt s s b senns
Miscellaneous liabilities:
24,1 ASSEE VAIUALION TESEIVE. ....evvvucirseteiseseeesasseesesesseesssessessssessessssessessss s ssssesses st essesassesesessessesessessebessessesassessesassessesssessesssessnsses
24.2 Reinsurance in UNauthoriZEd COMPANIES...........cceueviiireriiireesiee et b bbbt b bbbt a bbb s
24.3 Funds held under reinsurance treaties With UnauthOrNZed FINSUIETS.........ccvuirieiinirieieree e
24.4 Payable to parent, subsidiaries and affiliates
24.5 DraftS OUESTANAING.......cvivirireiiiecteitise sttt es bbbt b et a bbb st b b s e s bbb bbb bbb bbb bbb s e
24.6 Liability for amounts held under uninsured accident and health Plans............ccccccvieeiiciiieesce e
24.7 Funds held under coinsurance
24.8 Payable fOr SBCUMMIES. .......cviveiriieiicreteiiet ettt et b bbb b s a s s bt s s b b s b s b st b s et b s bbb n s ten s
24.9 Capital notes $.......... 0 and interest thereon $......... 0.ttt et e bbb e
Aggregate write-ins for liabilities.
Total Liabilities excluding Separate Accounts business (Lines 1 to 25)
From Separate ACCOUNLS STAIEMENT..........c..civiiireieirieeieisiese ettt b bbb s b a et bbb e st s s bbb s b bt et n s e
Total Liabilities (Line 26 and 27)..
COMMON CAPILAI STOCK. ....cvcvevivivereiiseee sttt ettt a bbb s b s s e s b b s bbb e s b s s et bbb b s b sttt s bbbt
Preferred CAPILAI SIOCK........ciiicreieiirctse ettt s bbbt s et b s s b bR bbbt s bt n et e
Aggregate write-ins for other than special surplus funds.
Surplus notes
Gross paid in and CONTIDUIEA SUIPIUS..........cviiiriiicreitiietstee sttt s b bbbttt b bbb s b s s bt s s nebnes
Aggregate write-ins for special surplus funds..
UNASSIGNE fUNGS (SUMPIUS)........cvveiireriiiscieisiiesese sttt et a b a bbbt b bbb bbb bbbt et s bt n e renes
Less treasury stock, at cost:

36.1 ... 0.000 shares common (value included in Line 29 §.......... 0) ettt
36.2 .....0.000 shares preferred (value included in Line 30 $.......... 0) ettt
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $.......... 0 in Separate Accounts Statement)...........coceevvvreeevirereeinnens
Totals of Lines 29, 30 and 37
Totals of Lines 28 and 38

...................... 3,244,460,010
.209,619,909
114,801,791

20,405,900

2,469,315
................................ 101,000

.......................... (26,263,776)
2,654,370

19,886,994

11,995,887

........................... 27,919,088
.................................. 33,052

4,879,108

17,617,092 |...

...................... 3,163,532,392
205,490,517
109,087,262

........................... 22,477,827
............................. 2,488,826
................................ 101,000

.......................... (20,000,906)
............................. 5,396,510

........................... 23,619,721
.................................. 33,052

3,736,813,087

...................... 1,663,203,651
..5,400,016,738

19,829,000
......................... 260,061,004

......................... 329,676,129

....19,829,000

......................... 263,559,653

333,172,603

.329,676,129

333,172,603

...................... 5,729,692,867

...................... 5,606,667,969

2501.
2502.
2503.
2598.
2599.

Due to reinsuring ComPany (FESEIVE AMOUNL).......ccvverirerriereritereeesssesesesssesesessese st esesss s bes e es b s s st sssse b e s s sasebebes et esessnsetesssnas
Interest payable on surplus notes................
Accrued interest on policy or contract claims...........cccoueevevne
Summary of remaining write-ins for Line 25 from overflow page
Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above).......

............................. 2,222,457

479,566
468,752
4,879,108

1,708,333 |...

.3,
..6,024,970

3101.
3102.
3103.
3198.
3199.

Surplus note diSCOUN..........ccccvverrierereiieere s

Summary of remaining write-ins for Line 31 from overflow page
Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above).......

....(216,050)

3401.
3402.
3403.
3498.
3499.

Reserve for group life inSUrance............ccoevvvevevevencvennnns
Reserve for state guaranty funds.

Summary of remaining write-ins for Line 34 from overflow page

Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 A00VE).......ccuiieiiiiiiieiicictetis ettt ettt ettt es bt n s s nserenennas

19

....19,429,000
..... 400,000




Statement as of March 31, 2002 of the The Union Central Life Insurance Company
SUMMARY OF OPERATIONS

(Excluding Unrealized Capital Gains and Losses)

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health CONractS..........cccovceveviiericiesiee s | crereeenins 249,650,118 | .............. 272,164,676 | .............. 936,622,582
2. Considerations for supplementary contracts With life CONINGENCIES........c.cccviiiieiiicce s, | seresessssesessssssesessssssesesens | eresesissesesssinas 487,744 | ..... ....622,474
3. Netinvestment iNCOME.........ovrrrrrereenireieriresessseeseessseesesennes 64,566,844 .68,245,481 | ..... .262,993,093
4. Amortization of Interest Maintenance Reserve (IMR)..........cccccvveeevecvenninnns 480,902 395,431 | v 1,347,521
5. Separate Accounts net gain from operations excluding unrealized gains OF l0SSES.........cc.vcueiieeriiieeeisseens s | srvesesesssesesssissesessssssesens | oor ...82,940 | ..... 105,531
6. Commissions and expense allowances on reinsurance ceded 2,698,962 ..1,617,361 |..... 9,221,149
7. Reserve adjustments on reinsurance ceded
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
frOm SEParate ACCOUNES........cccvvieiricreiei et ssssssesessssssesessssessssssssesessssssesessssssessssssesessssnses | sevesnnsnrerennsnidy 190,039 | v 4,869,290 | .....ccerninee 18,495,560
8.2 Charges and fees for dePOSIt-tYPE COMTACES..........coiieiiiireieiicees st s et s et s e s b st besat | etssesesessssesebassesesessnsesess | sessesessssssesesssesesessnsesesss | nessesessssesesassesesesssesesns
8.3 Aggregate write-ins for miscellaneous income. 857,239 |... ..3,348,018 |..... ..11,971,931
9. Totals (LiNeS 110 8.3)...cevvrvrrvrirrirrieieresrerenens ..325 444,104 | ... ...3561,210,941 ..1,241,379,841
10. Death benefits.......covrvrrvnrnrnrneireinennns ..22,972,037 | ... 24,229,178 | ..... ...92,877,650
11. Matured endowments (excluding guaranteed annual pure ENAOWMENLS)...........ccerevereririererersisereresss e ssssssesessssssesene, | vvsesesesisesesnnns 111,660 | .ooveerrrernen, 337,157
12, ANNUILY BENEFILS....ocveviecccce s 21,839,110 |... .24,582,382
13. Disability benefits and benefits under accident and health contracts ..8,469,950 | ... ...9,885,385
14. Coupons, guaranteed annual pure endowments and SIMilar DENETILS..........c.cieiieicie s, | e ssess | serssresessssssese s iesesesssenes
15.  Surrender benefits and withdrawals for life contracts.................... 101,972,923 | ... 167,067,184
16, GIOUD CONVEISIONS. .....cvvuveieeessisesesessisessssssesesessssesesessasesasssesessssssebe st sese b s e s b et s s b e st e s et s se e s b e bt b st eb et s e et b ensetesessnnetenenns | sevseseseninsesesines 120,853 | .o |
17. Interest and adjustments on contract or deposit-type contract funds 1,334,111 | ... 1,664,443
18. Payments on supplementary contracts with life CONtINGENCIES............cccviiiieeiiieeiees e ennns | srresesesissesessnns 460,528 | ...ocovereirirrns 429,706
19. Increase in aggregate reserves for life and accident and health contracts ..85,057,011 |.....ccevnu 29,634,615
20. Totals (LINES 1010 19).....uiuirrerrrrrrerieererserssssssessssessessssssssssssssessssssssssssssessessens 242,338,183 ...257,830,050
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only) 10,293,603
22. Commissions and expense allowances on reinSUranCe aSSUMEM........c.cvvcreeierereisieeressseessesesessssssesessssesessssssesesssssseses. | snssresesssseeesnss L3 11983 | oveverersserarinns 189,726
23. General insurance expenses .28,053,365
24. Insurance taxes, licenses and fees, excluding federal INCOME tAXES.........ccccvveeriieeeiireeeseeeseee s | seresessnnerennnnnhy 381,703 | o 3,604,424 ,
25. Increase in loading on deferred and uncollected PrEMIUMS........ccccvieveeiiicriieieeeee e sessssssessssssesessnens. | snseresssssesesssssseersbD0 | viveriveiiieeninns (112,999) | ...cocvvverrrrnen 805,211
26. Net transfers to or (from) Separate Accounts .40,897,957 ...91,459,816
27. Aggregate Write-inS fOr dEAUCTIONS.........ccveviviriesccei s senssesessssnsesessssssesessnenssnns | avenreersssnrerensssss 98,080 | ivvevsverinisrarinns 602,314 |...cocernnne. 1,641,410
28, TOLAIS (LINES 20 10 27).uuvurureererrrisseseeesessesssssssssssssesessessasssssssssessessessasssssssssessessessassssssessessessassasssessessessessesssnssessessessessenssnssnss | sssssssssssns 320,490,330 | ..ocovrrenns 341,358,440 | ........... 1,177,598,086
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28) ..9,852,501 |..... ...63,781,755
30.  Dividends t0 PONCYNOIAEIS........ccviiieieiicic ettt a bbb st b bbb s a s raen 891 i 3,583,455 | .iocvririinns 15,509,309
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... | coeeevvveevenns 1,173,883 | ..ccovererne 6,269,046 |.......cc....... 48,272,446
32. Federal and foreign income taxes incurred (excluding tax on Capital GAINS)........cccvuvereveriiereieiesierees s, | aersreresssseeeens (843,713) | oo 2,382,237 | oo 15,042,855
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (105S€es) (LiNe 31 MINUS LINE 32)......c.cceviveriiiiiieiriieieis et ae s s ssssesesnnns. | saesessssesesssns 2,017,596 |.....ccoevrnne. 3,886,809 |......ccevune 33,229,591
34. Net realized capital gains or (losses) less capital gains tax of $
(excluding taxes of $.....2,144,691 and transferred t0 the IMR)..........cccceeireieieerieeces e essse s ssessssessessnses | sesessssssinsans 3,052,935 |..ccooiiinns (2,211,266) | ............... (31,876,452)
35, NetinCome (LINE 33 PIUS LINE 34).....cucuirieeriicieieisieieieist sttt sttt bbb s s b s nsnnenesans | seseresssnsesenns 5,070,531 |..covvererne. 1,675,543 | .covvviirerne, 1,353,139
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PHIOF YEAI........ccvuevrirriieiiierieieiese sttt b st b s b s s sse s ssnsensens. | ebessessnsns 333,172,603 | .............. 353,873,369 | ....cco.c.e. 353,873,369
37, NEEINCOME (LINE 35)....uucvueiiiiieiieitisiciseies e stesses bbbt s bbb bbb bbbt bbb s s bbb bbb s b s bbbt s es s nbantans | saessestensassanes 5,070,531 | oo 1,675,543 | oo 1,353,139
38. Change in net unrealized capital gains (losses).... (3,346,990) | ... 5,435,249) (7,086,784)
39. Change in net unrealized foreign exchange Capital gaiN (I0SS).......ccoeuieiiriniiieisieeseses et sssesees. | sresssessessssessesssessessssenss | sessssessessssessesassessesessesss | soessssessessssesssassessssessesas
40. Change in net deferred income taX..........cceeerevenn (2,549,349) ... ...91,580 79,725,473
41. Change in nonadmitted assets and related items...... ..1,614,640 |... 1,606,435) 79,009,298)
42. Change in liability for reinsurance in UNauthOrZEd COMPANIES..........ccoiiiiiiiieieiie ettt bsaens | stesssessessssesse s sessesssanss | sressssessessssesesessesessssenss | sressssesessssesesas (33,052)
43, Change in reserve on account of change in valuation basis, (INCIEASE) OF AECTBASE. .........c.euierriiriieieiesieseiesessiessssssssses. | sressesssssssesssssssessssessessnss | sessssssesessssessessssesesnnes |+ (4,819,153)
44, Change in asset valuation reserve. 137,072 | ... ...16,519,436
45, ChanQE N TEASUIY SEOCK.......cvvueiuiviieiiieietiie ettt sttt bbb bbb s bbbt b bbb s bbb s s bt s b s nsesns | stessnbessessssessabssessesnsanss | siesssessessstesesastessesansenss | bressssessessssesnsansessnsensesas
46. Surplus (contributed to) withdrawn from Separate Accounts during period... 2,967,292 .2,967,292
47, Other changes in surplus in Separate ACCOUNLS SEALEMENL........c.ccceureviiieieriiereiie ettt b bbbt sena. | sressssessesssses s s ense s sensesas 3,093,576) (3,093,576)
48, Change iN SUIPIUS NOES........c.cvuiiiieisciiiesetesies ettt b bbbt b sttt s st snt s s entenssensennsenss | snsersesensessessnsensens 2yl TD | evressssessessssessasnes 2,175 | oo 8,700
49, Cumulative effect of changes in aCCOUNLING PIINCIPIES.......c..viviiiiieiieiiieieiee ettt b bbb ssse s | stesssessessstesesssessessssenss | sessssensesnneas (8,527,531) | .cvcvverrren. (16,626,869)
50. Capital changes:
50.1 Paidin
50.2 Transferred from surplus (Stock Dividend)...
50.3  TranSferred t0 SUMPIUS......c.ceireviieieieeseissie ettt s et
51. Surplus adjustment:
51.1 Paidin
51.2 Transferred to capital (Stock Dividend)....
51.3 Transferred from capital............ccccovrverrernnnns
51.4 Change in surplus as a result of reinsurance...
52, DiVIAENAS t0 STOCKNOIAETS. .......couiviviciiieicisieieiete ettt s bbb s s bbbt s bbb en b | Hiebnsesses st es e b en s st n s et | e
53. Aggregate write-ins for gains and losses in surplus....... 211886 | 10,606,074)
54. Net change in capital and surplus (Lines 37 through 53)... (3,496,474)| ... ...(13,861,767)|. ..(20,700,766)
55. Capital and surplus as of statement date (LINES 36 + 54).........ccceiiuiiereriiireiieiessesieteses et sssassessssanss | sevessesisanns 329,676,129 | .............. 340,011,601 |.............. 333,172,603
08.301. Miscellaneous income and reinsurance experience refund 3,857,239 | ..covvererne, 3,348,018 | ..cccovvvrernne 11,971,931
08.302.
08.303.
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above).. ..11,971,931
2701.  Miscellaneous deductions and INtEreSt PAIC............cccveerieeeiieeseee e esssssssssesessssssesessssseses: | sesseessssnserernsns 38,0860 | vvveveveiirennnnn802,314 | i, 1,641,410
2702.
2703. . |+
2798.  Summary of remaining write-ins for Line 27 from OVEIfloW PAJE........cccviivireiiiicssiee e | eresesesesesssseresessssesenns [0 T [0 T 0
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)
5301.  Net gain/loss on sale of furniture and equipment
5302.  Adjustment of prior years reserves,
5303.  Seed money from Separate Accounts
5398.  Summary of remaining write-ins for Line 53 from overflow page.
5399.  Totals (Lines 5301 thru 5303 plus 5398) (Line 53 above)




Statement as of March 31, 2002 of the The Union Central Life Insurance Company

CASH FLOW

Cash from Operations

1
Current
Year to Date

2
Prior Year
Ended December 31

1. Premiums and annuity considerations for life and accident and health contracts...

2. Charges and fees for deposit-type CONtraCtS..........ccevevveereeivieeeieessienenns

3. Considerations for supplementary contracts with life contingencies

4. Net investment income

5. Commissions and expense allowances on reinSUranCce CEARM. ........cvuiiiriiiieniereeisese s enns

6. Fees associated with investment management, administration and contract guarantees from Separate Accounts

7. Aggregate write-ins for MISCEllANEOUS INCOME.........cuiviiiriieriiiee ettt s s bbb b s s s sebena
8. Total (LINES 110 7).cvcververererereeeeeen e

9. Death benefits..........

10. Matured endowments..
11.  Annuity benefits
12. Disability benefits and benefits under accident and health contracts
13.  Coupons, guaranteed annual pure endowments and similar benefits.
14.  Surrender benefits and withdrawals for life contracts

15, GIOUD CONVETSIONS. ...cvvvuieieerssesesessssesesassssesessssssesessssesesessssesessssssesessesesesssesese s s st e st e se b s s s s e s bR bbb e bt e s s et b bt et e bbbt n s e aebnes

16. Interest and adjustments on contract or deposit-type contract funds..
17. Payments on supplementary contracts with life contingencies
18. Total (Lines 9to 17)
19. Commissions on premiums, annuity considerations and deposit-type contract funds.
20. Commissions and expense allowances on reinsurance assumed...
21, General iNSUranCe EXPENSES......c.cvvviverrrireririssesesssssesesessssesesesesens
22. Insurance taxes, licenses and fees, excluding federal income taxes
23. Net transfers to or (from) Separate Accounts
24,  Aggregate write-ins for deductions.
25. Total (Lines 18 to 24)
26. Dividends paid to policyholders
27. Federal income taxes (excluding tax on capital gains
28.  Total (LINES 2510 27)....ccerriererirrereisiereressseseie e
29. Net cash from operations (Line 8 minus Line 28)

Cash from Investments
30. Proceeds from investments sold, matured or repaid:

=

301 BONGS.....vuiveiiitiieictesis ettt ettt et bbb s bbbt s bR ARt b bbbttt

30.2 Stocks
30.3 Mortgage loans..
30.4 Real estate
30.5 Other invested assets
30.6 Net gains or (losses) on cash and short-term investments
30.7  Miscellaneous ProCEEMS.........c.eiverreverererseiererissesesinans
30.8 Total investment proceeds (Lines 30.1 to 30.7).
31. Nettax on capital gains (losses)

32, Total (LINE 30.8 MINUS LINE 3L).....cvuiiiviiieiiiisieieiesescies ettt s bbbttt bbb sttt

33.  Cost of investments acquired (long-term only):

331 BONGS.....vuiiiiitiieictesie sttt s e bbb R ARt b bbbttt

33.2
33.3 Mortgage loans..
33.4 Real estate
335
33.6
33.7 Total investments acquired (lines 33.1 to 33.6).............
34. Netincrease (or decrease) in policy loans and premium notes.......

35.  Net cash from investments (Line 32 minus Line 33.7 MINUS LINE 34)........ccccueieieiieisiiceiesse st sssesse s

Cash from Financing and Miscellaneous Sources

36. Cash provided:
36.1 Surplus notes, capital and surplus paid in
36.2 Borrowed money $.....47,730,927 less amounts repaid $.....30,130,927...

36.3 Capital notes $.......... 0 less amounts repaid $.......... [0,

36.4 Deposits on deposit-type contracts funds and other liabilities without life or disability contingencies...

36.5 Other CASN PIOVIAE. .......c.cvieereieiicieieiiee ettt s bbb bbb b bbbt s bbb s b s naen
36.6  TOtAl (LINES 36.1 10 36.5)......0uireiiireieiiiretiieseie sttt sese ettt bbb b bbb

37. Cash applied:

37.1 Dividends to StOCKNOIAEIS PAIL..........ccccvivireiriircrisie ettt b bbbttt naes

37.2 Interest on indebtedness
37.3 Withdrawals on deposit-type contract funds and other liabilities without life or disability contingencies...

64,738,425

249,762,923 | ...

..938,886,673
622,474
.......................... 263,208,536

120,853

A1
462,268

2,719,903 | ... 8,846,583
............................ 18,495,560
............................ 11,921,254

.325,311,466 | .... ...1,241,981,080
21,614,617 | oo, 100,980,242

...169,136 | ....

....101,972,923

167,871 |....

...... 1,297,133
............................ 80,089,261
............................ 33,341,364

....161,724,197

..12,916,047 | ....
...169,585 | ...
..37,765,701 | ....

.116,142,918
............................ 13,115,000
............................ 83,986,913

1,641,410
.......................... 963,815,647

............................ 15,783,959

..................... ..13,185,228

260,102,978 | .. 992,784,834

65,208,488 249,196,246
.......................... 604,927,680 | ................2,202,181,421
12,922,603 | oo 29,782,387

16,633,390 | ... 116,812,715

.......................... 683,474,595
32,026,950

...15,235,000 | ....

....................... 2,407,162,060
............................ 45,259,117
.124,817,125
4,680,188
11,203,832
...... 4,988,331

732,770,721 | ...
...... (771,708) ....

..2,598,110,653
..... (3,001,720)

........................... (96,619,548)

......................... (223,734,183)

..21,156,442 | ....

81,250,884

37.4 Other apPlICALIONS (NEL).....cvivuirereiicieeiiiete ettt e a bbbt s bbb bbb bbbt s s st n e ea s n s 20,388,905 | .vvieicecieins 5,207,220
37.5 TOLAl (LINES 37,110 37.4)..cuucieirerieirrisieiessessesssssss sttt 41,545,347 | oo 86,458,104
38. Net cash from financing and miscellaneous sources (Lines 36.6 MIiNUS LINE 37.5).......ccccvueviririieeieceiniseeesieessese s 1,904,430 | .o 7,388,397
RECONCILIATION OF CASH AND SHORT-TERM INVESTMENTS
39. Net change in cash and short-term investments (Line 29, plus Ling 35, PIUS LINE 38)........ccccccveiiveieiiieieiesseisissseissessessssessessses | sevessessessssassessssanns (29,506,630) [ ....ovvrrerrrerreriinnne 32,850,460
40. Cash and short-term investments:
40.1 Beginning of year. 29,994,500 | ...ovrrerrerrieiirininns (2,855,960)
40.2 End of period (Line 39 plus Line 40.1)..........cccceovueririreriererierieesesseesssrssssssssianeenns 487,870 | .o 29,994,500
DETAILS OF WRITE-INS
0701.
0702.
0703, ot en
0798. Summary of remaining write-ins for Line 7 from overflow page...
0799. Total (Lines 0701 thru 0703 plus 0798) (Line 7 above)...........

2401.
2402.
2403.
2498. Summary of remaining write-ins for Line 24 from overflow page
2499.

Miscellaneous deductions and interest paid

Total (Lines 2401 thru 2403 plus 2498) (LINE 24 @DOVE)........c..viuiririetirisiieissisistetss st sss st st cressssesesesssssessssssesesssssserennsesasanas




Statement as of March 31, 2002 of the The Union Central Life Insurance Company
EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

1 2 3
Current Year Prior Year Prior Year
To Date To Date Ended December 31
Lo INAUSHIRL TR, ..o | e | SE s | s s
2. Ordinary life INSUIANCE. ......c.vvercviieiciie ettt st n b saenss | ensessssensessntes e bensenae 88,039,942 | ...coverirreerrin, 62,809,324 | ....coeriiririinnn 317,909,610
3. Ordinary individual ANNUILIES..........coceviriieiiireeisee s sese s se s s nsesens | esssssesesssesesssssrenns 49,677,004 | ...coovvviererrrierns 55,269,150 | .cvovereriiieriiiienns 180,199,966
4, Creditlife (Qroup & INIVIAUAL..........cceveviieieiieie st sstes s | sebessessssesses st ssessstessessssesebntens | sbsebsessssessesastessesestessssessessbensenas | Hresstessessssesseb st es e b s s s sensenseraes
5. GIOUP lIf@ INSUIANCE.......cviveiirciiteiiseis sttt b bbb s et s s s s s sene s s nsenens | essssesesessnsesessssnrenas 13,617,242 | ..o, 14,210,178 | oo 57,758,647
6. GIOUD ANNUILIES. .....cvueeeieceeisctseeseese ittt bbb bbbt | snbsb bbbt 93,272,802 | ..o 132,852,553 | ..o 354,658,633
To ABH = GIOUD. vttt | sreris e 8,354,072 | ovvvervcrrererircrinens 7,222,266 | ..cvveocvriecriinienns 29,224,605
8. A&H - credit (Group & INAIVIAUAL...........cviveeircreieicieseicteie et ssesess | stessesssesse s st ssessstes e s s tessebntens | sosebsessssessesastessesestesssbessessbensenas | Hresstessesasses e b st es e b s bbb ensansesaes
0. ABH = OLNET ...ttt | e 9,947,829 | .ovvvvrcrrineriirinnns 8,720,445 | ..o 36,852,488
10.  Aggregate of all Other lINES Of DUSINESS........c.cceiiuiiiiciisieie e ens | erssseses s st es s s s s s senaees 0 [ 0 i 0
L1 SUBLOTAL ..coceveserecieres s | ettt 262,908,891 | ...ooucvvermcririniinens 281,083,916 | ....ccvverrcririnrinens 976,603,949
12, DEPOSIt-TYPE CONMIACES. .....cvuvveisirrieiscietseisiei ettt s bbb s s s tesaes | entessstessesssensessssansns 2,108,219 | oot 1,687,682 | ..cooiiieiiriiinininns 14,912,896
13, TOMAL vt | arenerne s 265,017,110 | ..ooovvrvrcrirnnne 282,771,598 | ...covvvvvririinn. 991,516,845

1098. Summary of remaining write-ins for Line 10 from overflow page

1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 above)............
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NOTES TO FINANCIAL STATEMENTS

1. WASH SALES

Not applicable.
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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 The Insurance Departments of the State of Ohio, Delaware, Nevada and Kentucky.

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[ | NA[X]

Yes[ | No[X]
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9.1
9.2

10.1

10.2

11.
12.

13.1
132

14.1
14.2

15.

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

Has there been any change in the reporting entity's own preferred or common stock? Yes[ ] No[X]
If yes, explain:...........ccocuue.
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

13.21 Bonds

13.22 Preferred Stock
13.23 Common Stock
13.24 Short-Term Investments
13.25 Mortgages, Loans or Real Estate
1 10 11 PP

13.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 13.21 to 13.26)
13.28 Total Investment in Parent included in Lines 13.21 to 13.26 above
13.29 Receivable from Parent not included in Lines 13.21 to 13.26 above

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? Yes[X]
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]

15.1 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
Bank of New York 1 Wall Street, 14th Floor, New York, NY 10286

15.2  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.

No[ ]

1 2 3
Name(s) Location(s) Complete Explanation(s)

15.3 Have there been any changes, including name changes, in the custodian(s) identified in 15.1 during the current year? Yes[ ]
15.4  |If yes, give full and complete information relating thereto:

No[X]

1 2 3 4
Old Custodian New Custodian Date of Change Reason

15.5 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
801-55943 Summit Investment Partners, LLC 312 Elm Street, Suite 1212, Cincinnati, OH 45202
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1.2

13

14

15

1.6

GENERAL INTERROGATORIES (continued)

(Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)
PART 2 - LIFE & HEALTH

Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1

Long-term mortgages in good standing: Amount
O T = T 0 0 10 (0T V0 TR
1.12 Residential mortgages
1.13 Commercial mortgages..........
1.14  Total Mortgages iN GO0 STANGING..........ceeiiiirereiriiret st es et ettt s e ae b s a s st b s s b e b s e a bR E b s bbb e s bbb s b bbb s s bt n s sens

Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing

Long-term mortgage loans upon which interest is overdue more than three months
1.31 Farm mortgages
1.32 Residential mortgages....
1.33  Commercial mortgages..
1.34 Total mortgages with interest overdue more than three months

Long-term mortgage loans in process of foreclosure
1.41 Farm mortgages
1.42 Residential mortgages

1.43  Commercial mortgages B
1.44  Total mortgages in process of foreclosure B 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) ...vicviiieicceines ettt S s 717,616,108

Long-term mortgages foreclosed, properties transferred to real estate in current quarter:
1.61 Farm mortgages
1.62 Residential mortgages
1.63  Commercial mortgages
1.65 Total mortgages foreclosed and transferred to real estate

10
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SCHEDULE A - VERIFICATION
1 2

First Quarter Second Quarter Third guarter Prior Yegr Ended
Current Year Current Year Current Year December 31
1. Book/adjusted carrying value, beginning of PEHOG.........ccccevevrrerereerieeresieesieeieenens | e 40,532,609 [ .vcverereriereriierenieieieens [ [P [ [ 38,472,073
2. Increase (decrease) by adjUSIMENL.........ccooviveiireiiriieeeees s | seveniesesnneenns (1,186,406 ...vcveviverriereriereiveresiiens | evreerieeieessieeseeeniniens | cveerssieeninns (2,605,175)
3. COSEOf ACOUINEH. .. .evuiveiiieieicie ettt sn e nssenns | sressssesssessssssessssesessesasinns | siesssresnsessssssessssessssessssnss | svervsesssessseenssessnessies | ieveniseisesnnns 2,031,980
4. Cost of additions to and permanent IMPrOVEMENES...........ccovevereeereernserenieeneiessnsesens [ eressinssesesenens 348,434 | ..o | i | e, 2,648,208
5. Total profit (I0SS) ON SAIES.........ccevieriiireicieee st sssessssens | sessssesssesssssenssensesnniess | cresesssessessssesenssesseess | sisesnsessessesssesssenns | oo 193,579
6. Increase (decrease) by foreign exchange adjUSIMENL.........ccoceieiciiieieiesies [ e | e | e | seese————
7. AMOUNE rECEIVEA ON SAIES........eiiiiiiiiriieiesisie st s | oovsssssisssssssnsesssssssssnens | s | s 208,056
8. Book/adjusted carrying value at end of CUrrent Period..........cceceeeeererereerieesiieenies [ eeevreesnennns 39,694,637 [ .ocvevceiieeeeieeinas (O [T [ [ 40,532,609
9. Total valuation @llOWANCE..............cvirrmeiiniiieiiieeessisseesissnessssesssssseessens L | oo | s | s
10, Subtotal (LINES 8 PIUS 9)....cvuvueeiiiiiieiirieintirsissiesieeeeeissississs s nsenssssinnes | srsessenesssinsens 39,694,637 [ oo Cf e (O [ 40,532,609
11, Total NONadMmitted AMOUNES..........cviviieiiriiieiniieieseesissi e nssenies | esnessnsne s ssnssnsssssnesssssns | onissnsosssssssssesssssssesssnenss | oniissssnsssssssssisnssssssesnse | ooniiseissssssssessssesasesssssneas
12. Statement value, current period (Page 2, real estate lines, current period).........coeees [ eeverieriieninnns 39,694,637 | oo, [ ORI o IR 40,532,609
SCHEDULE B - VERIFICATION
1 2 3 4
First Quarter Second Quarter Third Quarter Prior Year Ended
Current Year Current Year Current Year December 31
1. Book/recorded investment excluding accrued interest on
mortgages owned, beginning of PErOd..........ccccieierieieiees s | e 719,014,498 | c.cvovererererceieerenerne (O [T (O [ 711,010,088
2. Amount loaned during period:
2.1 Actual cost at time 0f ACQUISIIONS.......c.cveveriveiiieiriesieessessessee s | cenessnsesennens 15,235,000 [.ooveveriieriieieneieniseiinens | e | e 122,945,014
2.2 Additional investment made after aCQUISIIONS.........c.cevieriiereieeienseenseneies [ eressesnesnesseessenns | o | v | e, 1,872,111
3. Accrual of discount and mortgage interest points and COMMIIMENE TEES........cvvevvies [ cereeiieisicesieisieniies [ e | e | e
4. Increase (decrease) by adjUSIMENL.........cccciieiieieiieee e | senssessse s ssensesssressness | srenesessssesisesesissesssresssess | sisesssesssisssene e | srieessese
5. Total profit (I0SS) ON SAIE........ceviveiiieiiieieice e ssssesenses | sresseresssesssssesissesssessness | sresesessssesssesenesesssesssess | sisesisessses e | s
6. Amounts paid on account or in full during the PEriod...........cccevverrenrieeiiesiesiieenes [ cervresiesnns 16,633,390 | ..oveverieiieiiieienceiiens | e | e 116,812,715
7. AMOTrtization Of PIEMIUML......cccviviiiriiiriieieeiee ettt ssesssens. | srersstessssesssssessssessssesssess | sremesessssesssesessesessssesssess | sisessssesssisssssssesesessssess | sovesessssessssesssesesssessssesnns
8. Increase (decrease) by foreign exchange adjUStMENL.........cccveierieeieiiesiiesies |eeriseiseisisrenissesssessniess | erorssresssesssissesssresssrssssies | srosessssesssssssosssssssssesssess | arossessssessssesssssssssssessssesans
9. Book value/recorded investment excluding accrued interest on
mortgages owned at end of CUITENt PEFIOM..........coveveriierieeieeeeeee s | enereneienens 717,616,108 | ..cooverererercieriierenenns (O [T (O [ 719,014,498
10.  Total valuation llOWANCE.............cuueiiiiiiieieisessisseesssssisss e ssssssssssess s sssnes | conissssssssss e | oo | v
11, Subtotal (LINES 9 PIUS L10).......cuuriererrerririeiriirireisie e ssessessisessssessssseesesssinsinss. | nesnssssinssnsans 717,616,108 | ..o Cf e (O [T 719,014,498
12, Total NoNadmitted aMOUNES..........cc.eiviieiiriiieiniisiese e [ sssnessssessesnes | eonisssssssssissssessessnes | oo | v
13. Statement value of mortgages owned at end of current period..........cocoeevccveieeieien f e, 717,616,108 | ..o, Cl o (o IS 719,014,498
SCHEDULE BA - VERIFICATION
Other Invested Assets Included in Schedule BA
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 of long-term invested assets
owned, beginning Of PEIIOU. ........ccieieiesesie e snsens | seerensses s 33,355,020 [ .ovevereieiieieiieieieieiens (O [T [ [ 34,567,405
2. Cost of acquisitions during period:
2.1 Actual cost at time 0f ACQUISIIONS.......c.cveveviveiiieiieisiceseses s | e 1,666,267 | .vovvevirreerieririneinerinieens | eoveensiessessesnsesens | e, 4,262,648
2.2 Additional investment made after aCQUISIIONS.........c.cevieriiereieeienseenseneies [ eressesnesnesseessenns | o | v | e, 6,941,184
3. ACCIUAI OF GISCOUNL.......ooiriiiiriiier s nsssssiens | cenieiesisnis s | o | s | s
4. Increase (decrease) by adjUSIMENL........cccciiviceiceiie e | e (148,102)[ ...ovvevrrerereieirireriniereninies [ eriesriserinesnee e | e 2,584,729
5. Total profit (I0SS) ON SAIE........cceuiveiriiieiiieiersee s esenns | sonseresseses e esenns (6,728)] covvvrererererrieriseeiisenens [ e | e (2,051,544)
6. Amounts paid on account or in full during the PEriod...........ccccvievieeiesiiesicsieenes [ e 756,243 | .cvovvevienriesiiessneinies [ e | o 12,927,861
7. AMOTrtization Of PrEMIUML......ccvieiieieieieicie e sssessnsess. | sressssesssssessnsesssesessssessnss | sressssesasessssssesssessssessssnss | svesvsresssiesnssesssesssessies | vensessessssnn 21,541
8. Increase (decrease) by foreign exchange adjUStMENL.........ccceieirieeieiesiiesiies eeriseiseisisesisesssessniens | eronsssesisesssssesssresssresssies | srosesssesssssssomsssssesesssess | srossessssessssesssssssssssessssesans
9. Book/adjusted carrying value of long-term invested assets
at end Of CUMTENE PEHOM. .......covriveicieiiieisieieic e snsenes [ sressssessssesenaes 34,110,214 [ oo (O [T [ [ 33,355,020
10.  Total valuation llOWANCE...........c.cuueiiiiiiiiieiessisiee s ssseses s | onessesssessss e | oo | oo
11, Subtotal (LINES 9 PIUS L10).....cuurerirrerciciieriiriseieieieiseisessss st ssesseesssssssssess. | sresessesnsinsens 34,110,214 [ oo Cf e (O [ 33,355,020
12, Total nonadmitted aMOUNES...........cviviieiiiiieieiri s e 10,455,950 | ..ovcoiieieniiiisiiicsisiieies L [ 9,219,319
13. Statement value of long-term invested assets at end of current period..........ccoeevvvecicefeeveieiininns 23,654,264 | oo Cl o [l I 24,135,701
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Statement as of March 31, 2002 of the The Union Central Life Insurance Company

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
1 2 3 4 5 6 7 8
Statement Value Acquisitions Dispositions Non-Trading Activity Statement Value Statement Value Statement Value Statement 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 Lottt | e 1,814,469,772 | oovvvrivenns 1,025,747,389 | .o 1,005,273,883 | ..ocviviciriinnns (54,987,842) | .ovovvrrieinnn 1,779,955,436 | .oovocviicriirnnisenieeine [ v | e 1,814,469,772
2. ClASS 2.ttt | e 774,366,812 | ..ocoooverivvrrinns 405,037,617 | .o 364,633,563 | .o 45,682,930 | .oiriiiiins 860,453,796 [ ..veververircincnnieins || e 774,366,812
30 ClASS 3.t | e 95,465,077 ..18,683,992 | .o 18,687,400 (5,455,307) | oeveeeernriniineinns 90,006,362 | .vuvvvreerrieriinrieneineeneniene [ | e 95,465,077
A, ClaSS Aot | e 48,650,236 | ..o 39,740,084 | ..o 28,892,383 | .o 19,282,277 | .o 78,780,214 | oo [ v | e 48,650,236
5. ClASS B | e 46,535,602 | ..o | e 18,495,088 7112178 | .o 35,152,692 | .o [ | e 46,535,602
6. ClASS B...euereiiiiiiiie ettt [t 697,828 [...ciiiiiiiiiiiiii [ 545,905 | 519,990 | 671,913 [ [ | 697,828
7. TOtAl BONGS......coiviereiriiiiiinciniciee et seieisnsniesissinensisnienins | e 2,780,185,327 | ....cccoovvrnnnne 1,489,209,082 | ......cccocvvnne 1,436,528,222 | ....ccoovvrvirinns 12,154,226 | ...cconunnee. 2,845,020,413 | ...oooiriiirc 0 | 0 | 2,780,185,327
PREFERRED STOCK
8. ClAaSS Lottt | e 12,508,000 | ..cooververircriinne 23,691,240 | .eviiireeeneee [ [ e 36,199,240 | .o [ [ e 12,508,000
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.........coivriieniireireieiississiseseieissssiseiseisessessnsissnens | s 12,508,000 [ ..o 23,691,240 | .o 0 | 0 | 36,199,240 | .o 0 | 0 | 12,508,000
15.  Total Bonds and Preferred StOCK.............ccvivienierininiiniinensinininincicnsieins | ceveiveineineninns 2,792,693,327 ....1,512,900,322 | ....ccocevvnnnee 1,436,528,222 | ....ccoovvrviriinns 12,154,226 | ...cconunnee. 2,881,219,653 | ...oovviiiiici 0 |0 | i 2,792,693,327




Statement as of March 31, 2002 of the The Union Central Life Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments Owned End of Current Quartet

Book/Aldjusted NjQ PJ F Ac?ual Amount :f Interest Paid forSAccrued
Carrying Value P Cost Received Current Quarter Interest
8099999. TOtalS.......ccovvrivrirrreiniiiinies [ | XXX vovvvvniininins v | |
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..........ccccccovvivnicniineiies | cevverneineireireins 20,598,500 | .ooeveeeerinineeieeeenis 0 [ e 0 [ 2,899,516
2. Cost of short-term iNvestments aCqUIred...........covrinenensrininiinsineineines | v 805,732,868 | .eeveeeeireireininrnnineneineiins | e | e 3,152,287,739
3. Increase (decrease) by adjUStMENL..........ccveereueinininenensieininrineineies | e 118,632 [ et | e 891,049
4. Increase (decrease) by foreigh exchange adjUSIMENt..........ccccrnniiniine | e [ erereensnsieessessssees | e | e
5. Total profit (loss) on disposal of Short-term INVESIMENLS. ... [ e | rereeessieiseeressssses | e ens

6. Consideration received on disposal of short-term investments.......c.ccevee | oveniicninnninns 826,450,000 | .o [ ssennnns | i 3,135,534,730
7. Book/adjusted carrying value, CUrrent PEMO..........courereererienniiniineineinens | cereireieieississiseseieeeesees 0 [ e 0 [ e 0 [ 20,598,500
8. Total valuation AllOWANCE...........ccevmiriiiriirinrinriesiesnssssierinins e | srsssesssssssess e | srensensess e | s
9. Subtotal (LINES 7 PIUS 8)......euueeeeerrrirnirniireieireisiisissinsiseesssssnsnsneinns | creineiesssssssseesesessnes 0 [ e 0 [ e 0 [ 20,598,500
10.  Total nonadmitted @MOUNES..........ccurveiieiieiierieierserserssinssssnienes | | snsssnsssnssssssonnss | | oiessesssess s ssssnnes
11. Statement value (LINES 9 MINUS 10)........ccrivreurmrrermerinirineiensrinnniineins | v 0 [ 0 [ o 0 [ 20,598,500
12.  Income collected during PEriOd..........cverereeeenererninrininensessssineinees | e 118,632 | | et | e 1,338,210
13.  Income earned during PETIOM..........c.vveererveieeeeeereniniiniireireiieiieninriniinees | eerneineiierieessnesineens 118,632 | v | s 1,338,210
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Statement as of March 31, 2002 of the The Union Central Life Insurance Company
SCHEDULE DB - PART F - SECTION 1

Summary of Replicated (Synthetic) Assets Oper

Replicated (Synthetic) Asset

Components of the Replicated (Synthetic) Asset

1 2 3 4 5 Derivative Instruments Open Cash Instrument(s) Held
Replication 6 7 8 9 10 11 12
RSAT NAIC Designation Statement Fair Fair Statement Fair NAIC Designation
Number Description or Other Description Value Value Description Value CUSIP Description Value Value or Other Description

NONE
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Statement as of March 31, 2002 of the The Union Central Life Insurance Company

SCHEDULE DB - PART F - SECTION 2

Reconciliation of Replicated (Synthetic) Assets Oper

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Number Total Replicated Number Total Replicated Number Total Replicated Number Total Replicated Number Total Replicated
of (Synthetic) Assets of (Synthetic) Assets of (Synthetic) Assets of (Synthetic) Assets of (Synthetic) Assets
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVENTOMY........ccviuiuririeriniineneieinsissninensiees | ernsineineiieissssssnsnseins | senssseesssssssssnsssensnienins | cosresnssnsissseessessessnes (O SO (O OO (0 OO (0T SOOI (O OO (0T SOOI (O SO
Add: Opened or ACQUIred TranSACONS. ........ocuereriiniines | ereereereinininsinsisensnienieees | rererssnsissiseenesesssnsnees [ eresessseinssnesessssesnssnssiess | eonsinsieeneeissnssssnssssnesiens | eneenssessssssinssssssssiesnsinns | eroessnssessssssssnesessnsnsnsnes | ssessessssssessessssesssssnsssenins | sessssssenssiesessnssnsssnenssienins | oebesesss e sesines (O SO
Add: Increases in Replicated Asset
Statement Value...........ocovcvenenininiiininiiines [ XXX [ o XXX [ o D 0,%, GO VTR OT IOV XXX [ o XXX | s
Less: Closed or Disposed Of TranSaCtoNS..........ccccvriinies [ errmrneineiieiienininennieine | eeneineneienninsnsnssenins | s | v | renssnsssnsesesnsnsnes | oesnssesssnssseens | oo | oo | s (O OO
Less: Positions Disposed of for
Failing EffeCtiven@ss CrILEria.........ccourniniieinniniins [ erveirinnineneinsieinsinsneinn | ernsinsinsiisssssnsnseeins | sensiseesssssssnsnsssesinnins | aenesesissssnsnsnesesnsinsins | aenssssssnsesssinsnsnns | oesssnsnsnsesesnsssnns | oo | o | s (O OO
Less: Decreases in Replicated (Synthetic)
Asset Statement Value.........cooviiniinininiiininn o XXX | o, XXX | B NN N Bl XK | o, XXX o o, XXX |
ENding iNVENTONY....c.oviiiiiiieieiisisscnssisnssssssnnin | e ssnsnssnines 0 ] (O O 0 ] 0 ] 0 ] 0 ] (O O 0 ] 0 ]




Statement as of March 31, 2002 of the The Union Central Life Insurance Company
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5
NAIC Federal Is Insurer
Company ID Authorized?

Code Number Name of Reinsurer Location (Yes or No)

NONE
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Statement as of March 31, 2002 of the The Union Central Life Insurance Com

SCHEDULE T - PREMIUMS AND ANNUI

Y CONSIDERATIONS

Allocated by States and Territories
1

Direct Business Only

Life Contracts 4 5 6
2 3 Accident and Health
Is Insurer Insurance Premiums, Deposit-Type
Licensed? Life Insurance Annuity Including Policy, Mem- Contract Other
States, Etc. (Yes or No) Premiums Considerations _ [bership and Other Fees Funds Considerations
L AlADAMA......cvrrrrsreeeesessseeeen AL [ Yes.......
2. ALESKA......nnseeenn  AK Yes.......
30 AMZONA....oirrsrse AL [ Yes.......
4. ATKANSES.......ccooveireireiennnnneneenn AR Yes.......
5. CaliforNia......corveriririi s CA ... Yes.......
6. Colorado .CO ... Yes.......
7. CONMNECHCUL.....oooveieiirie s CT | Yes.......
8. DEIAWAIE......cooieieiiii s DE ... Yes.......
9.  District of Columbia .DC ... Yes.......
10.  Florida................ SFL e Yes.......
11. Georgia... JGA .. Yes.......
12.  Hawaii. SHE Yes.......
13.  Idaho.. LD Yes.......
14, linois.. sl e Yes.......
15, Indiana.......ccoovveininrneicinnncsnlN O [ Yes.......
16, 1OWaL...cociiiriccsee A [ Yes.......
17, Kansas.......coccsinininiscsissssss s KS [ Yes.......
18, Kentucky.......ccoovierinciicinisisnssscicsissssseeessseenn KY [ Yes.......
19, LOUISIANE. ..o LA [ Yes.......
20, MaiNe.....cocmininisnicicisissnscssssssssssssssees ME | Yes.......
21 Maryland.......ccoovencerinninnencessssseeesssneeee MD O Yes.......
22, MasSaChUSELS.........c.coovvierierirrisrisrississeneneseees MA |, Yes.......
23, MiChIgan.......coevenieneineireieisninsineseeenessssisesesenensnenneneee MU | Yes.......
24, MINNESOA........coorerierrrinrinrisriersnisienieniessenssnseenenes MN O |, Yes.......
25, MISSISSIPPi..eucerrerirneriercieesrinsinsineieeseesnssssssissssessesssneeneneens MS | Yes.......
26, MISSOUM.....ovvrririerireinrinrinrisrsnississsnsenssnssnsnneeneee MO |, Yes.......
27, MONtaNA.......ocvrieiinnensssessssssesseeMT s Yes.......
28, Nebraska..........ccovevmeniinrirninnrssnnnisnisnisnissisnsnesene NE - |, Yes.......
29, Nevada......evcincrneinsnsnssssssssssssnnnnne NV |, Yes.......
30. New Hampshire. NH ... Yes.......
31.  New Jersey.... NI Yes.......
32.  New Mexico NM | Yes.......
33, NeW YOrK...oovveieeeiniinenisnsnisnissississssesseseneee NY |, Yes.......
34, NOIh Carolin........cc.evueiiiieiireireineisesssessessinees NC ... Yes.......
35, North Dakota..........cccoervernrrinrieiicennerserserneississsee ND U |, Yes.......
36, ORNI0.....oirirrirreseerereseresesesssnnnnn OH |, Yes.......
37, OKIaNOMA.......ccvevireireirinrnrsrersrnnnnisnssnenenn OK | Yes.......
38, OFBYON.....coiiiirireieiereiererneencseenenensnsenesneneeneOR |, YeS.oo [ . 546,698 ............. 1,048,323 [ il 110,016 |
39, Pennsylvania..........oovenininineineineensinsnsnssenesneesennenen PA | Yes.......
40. Rhode Island.. SRE Yes.......
41.  South Carolina... .SC | Yes.......
42.  South Dakota. .SD [ Yes.......
43, TeNNESSEE.......cccoviririieiisisinsssisisssssssssssssssssssnen IN i Yes....... 184 335
A4, TEXS....iiiriiriirinrisriesisssssssse e X | Yes....... 4 030,405 ...102,910
45, UtaN....cooicrcissenenensssssssssssnnenn T |, Yes....... wAT282 |,
46, VEIMONt.......cccooeveicininninisssisssssssssssssssseesn V1 i Yes.......
A7, VIFGINIGL ..o VA | Yes.......
48. Washington WA . Yes.......
49, WESE VIFGINIA. ..o wv ... Yes.......
50, WISCONSIN......coiiiiiiicininresee s W . Yes.......
51 WYOMING....oivririrerreineinrinrisrisnssssenssnsensenssnssneeneen WY |, Yes....... .271,504
52.
53.
54.  Puerto Rico.... .PR
55.  US Virgin Islands... vl
56. Canada............... .CN
57.  Aggregate Other Alien...
58, SUDLOtAL.......ocvieiii s
90. Reporting entity contributions for employee benefit plans...
91. Dividends or refunds applied to purchase paid-up
additions and ANNUILIES. ..........c..evvererieneiniseeeeis
92. Dividends or refunds applied to shorten endowment or
Premium paying PEHOQ. ........vureeeererrneneeneeseeserssssseserisensnins | eee XXX ervvver v [ ernensneinesssinsnsns [ remesnsnseesssses || s
93.  Premium or annuity considerations waived under disability
or other contract Provisions...........couvevenevennensnecnensinnnnineine | eeene XXX [ o000 285,897 | ool 1751 | e 175,368
94.  Aggregate other amounts not allocable by State..........cccoovcvceees e XXX iiie [0 [0 | 0
95.  Totals (Direct BUSINESS).......cuerevrrererrencereanes .18,255,753
96.  Plus Reinsurance Assumed.. ...1,386,862
97. Totals (All Business)...... .19,642,615
98. Less Reinsurance Ceded.. ...5,661,028
99. Totals (All Business) less Reinsurance Ceded..........c.cocneureunenns 13,981,587
5701. Other alien.........cocvvvvevneinrineninriniininisnisnisnsssnisniienee [ oo XX | v 418,393 | 00 203,050 [ oo 3,696 [.ooieiiieis 4,901 (.o
5702, ooiieninererrerennnninnnssssnssnsnssssssnnnenns | e XKKein [ s [, [ [,
5703, e
5798. Summary of remaining write-ins for line 57 from overflow page.... |...... XXX
5799. Total (Lines 5701 thru 5703 plus 5798) (Line 57 above)......c.cee. [ XXX
9401.
9402.
9403.
9498. Summary of remaining write-ins for line 94 from overflow page.... |....XXX.......
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)......c.ccee |.veeee XXX

(@) Insert the number of yes responses except for Canada and Other Alien.

17




8T

Statement as of March 31, 2002 of the The Union Central Life Insurance Company

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

NONE



Statement as of March 31, 2002 of the The Union Central Life Insurance Company

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

EXPLANATIONS:

BAR CODE:

*80837200249000001*
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Statement as of March 31, 2002 of the The Union Central Life Insurance Company

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
2404. Mutual fund reCeIVADIE. ......c.cvuieieieeereeei it 623,392 | 514,952
2405. Prepaid EXPENSES........cviriiveercierieesnsinsiseeseresssssssisssssesssessssssssssssnssiesiesss | senssvnsnenenennennen D IR TA3 | el BTATAZ [0 |
2406. Retrospective premium 149,559
2407. Pension plan service fees due and uncollected ...569,998
2408. Other miscellaneous receivables.................. o e 18,000 | 18,000 [0 s
2498. Summary of remaining write-ins for Line 24.........ccccovvvvinninnsincninciciincs | evvnvnnisninneneennne 1,691,477 | 592,743 | . 1,098,734 ] e 1,234,509
Additional Write-ins for Liabilities:
1 2
Current December 31
Statement Date Prior Year
2504. Accounts payable - purchase of affiliate 468,752 | oo 462,410
2505. Investment reserve........ ...2,900,000
2598. Summary of remaining Write-inS fOr LINE 25.......c.iuiiiiiiiiiieiiiscisieisissssississssnsnssessessessnenssnssessessessssnsnssessssssssrenssnninnes | oonvssnsrsensssssennneenen 408,792 | iiiiisississiseisenens 3,362,410
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31

5304.  Prior year deferred Comp ADIIY...... ..ot
5305.  Additional minimum liability..................
5398.  Summary of remaining Write-inS fOr LINE 53.........oiiiiiiiitiitie ittt

20
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Statement as of March 31, 2002 of the The Union Central Life Insurance Company

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED During the Current Quarte!
4 5

1 Location 6 7 8
2 3 Expended for
Book/Adjusted Carrying Additions and
Date Amount of Value Less Permanent
Description of Property City State Acquired Name of Vendor Actual Cost Encumbrances Encumbrances Improvements
SCHEDULE A - PART 3
Showing all Real Estate SOLD During the Quarter, Including Payments During the Final Year on "Sales Under Contract
1 Location 4 5 6 7 8 9 10 11 12 13 14 15 16
2 3
Expended for
Increase Additions, Gross Income Taxes,
(Decrease) Permanent | Book/Adjusted Foreign Earned Repairs,
Increase by Foreign | Improvements Carrying Exchange Realized Total Less Interest and
Disposal (Decrease) Exchange |and Changesin| Value Less Amounts Profit (Loss) | Profit (Loss) | Profit (Loss) Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | by Adjustment [ Adjustment | Encumbrances [ Encumbrances| Received on Sale on Sale on Sale Encumbrances Incurred

NONE
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SCHEDULE B - PART 1
Showing all Mortgage Loans ACQUIRED During the Current Quarter

1 Location 4 5 6 7 8 9 10 11
2 3 Book Value/Recorded Increase (Decrease) Value of Date of Last
Loan Date Rate of Investment Excluding Increase (Decrease) by Foreign Exchange Land and Appraisal
Loan Number City State Type Acquired Interest Accrued Interest by Adjustment Adjustment Buildings or Valuation

Mortgages in Good Standing
Commercial Mortgages - All Other

4,990,000
...2,045,000
...1,990,000
...2,110,000
...3,345,000
...1,625,000
...5,000,000
4,330,000

LOS LUNAS.......cooinrinissssnsinin NM.iiiiiiiins [, WOL/1172002... [ 7.050 | .o 3,131,851
PARK CITY.. ...01/31/2002..... ..1.500 |. ...1,297,652
LAS VEGAS.... ...01/28/2002..... ...1.250 ...1,345,833
ALBUQUERQUE. ...01/10/2002..... ...1.250 1,467,263
ANAHEIM HILLS. ...01/17/2002..... ...1.200 ...913,286
...03/14/2002..... ...1.850 1,050,000
...03/18/2002..... ...1.250

ALTAMONTE SPRIN..
WEST COVINA

....02/21/2002. ..1.270

0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other. 255,435,000

0799999, Total - Mortgages in Good Standing 15,205,884

.25,435,000

9999999, TOMAS oo 15,205,884 S 25435000
Showing all Mortgage Loans SOLD, Transferred or Paid in Full During the Current Quarter
1 Location 4 5 6 7 8 9 10 11 12 13
2 3 Book Value/ Increase Book Value/
Recorded Investment Increase (Decrease) by | Recorded Investment Foreign Exchange Realized Total
Loan Date Excluding Accrued (Decrease) Foreign Exchange | Excluding Accrued Consideration Profit (Loss) Profit (Loss) Profit (Loss)
Loan Number City State Type Acquired Interest Prior Year by Adjustment Adjustment Interest at Disposition Received on Sale on Sale on Sale

Mortgages Closed by Repayment

(IR R I — 592,205 ... 592,205

0199999. Total - Mortgages Closed by Repayment e 617,478 ..592,205 .592,205

9999999, TOAIS......veieiiiiii e 617,478

..................... 592.005 [ 592,205
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SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets ACQUIRED During the Current Quarter

1 Location 4 5 6 7 8 9 10
2 3 Book/Adjusted Increase (Decrease)
Number of Units Name of Date Actual Amount of Carrying Value Increase (Decrease) by Foreign
and Description City State Vendor Acquired Cost Encumbrances Less Encumbrances by Adjustment Exchange Adjustment
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other
Morgan Stanley Capital Partners I, L.P..........cccocovererernininnee VaNIOUS. ..o Various.......... Morgan Stanley Capital Partners Ill, L.P..........cccccovviniunienee ..01/31/2002...
Doughty Hanson & Co.........cceeineincincieisiniineeneens Various... Various.......... Doughty Hanson & Co........c.ccceuennee. . |..02/28/2002... | .
Doughty Hanson & Co. Technology, L.P. Number Three. ... | Various... Various.......... Doughty Hanson & Co. Funds . |..02/28/2002... |..
EQT Northern EUrope LTD......ciiviininiiniieinciieisessissiseisenniaas Various Various . |EQT Northern Europe LTD..... . |..01/31/2002... | .
1099999. Total - Joint Venture or Partnership Interests That Have Underlying CharacteriStCS Of QNN ... .ccciiiiiiiiiis oottt sttt bbbttt
Any Other Class of Admitted Asset
Payday of AMerica, LLC..........ccccorurrminieniereirereieessesseseeseieenns Jacksonville.... [ Payday of America, LLC.........cccovumimenieneeeersierineiseeieeeens ..03/31/2002... 1,344,852 | oo [ e
MyBenefitSSOUrCe.CoM. ... Norcross. . | MyBenefitSource.com. ..03/31/2002... | .. e | ...19,475
1499999. Total - Any Other Class 0f ADMItEEd ASSEL.........c.eurrrriiaiiiiiieieesereri st 21,344,852 | 0 o 1,364,327
LS LT LT TP FTevvvvvmmvommooo 666,267 [ ..o [ 1,685,742
SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets SOLD, Transferred or Paid in Full During the Current Quarter
1 Location 4 5 6 7 8 9 10 11 12 13
Book/Adjusted Increase Book/
2 3 Carrying (Decrease) Adjusted Foreign
Value Less Increase by Foreign Carrying Value Exchange Realized Total
Number of Units Name of Purchaser or Date Encumbrances, | (Decrease) by Exchange |Less Encumbrances| Consideration | Profit (Loss) Profit (Loss) Profit (Loss)
and Description City State Nature of Disposition Acquired Prior Year Adjustment Adjustment at Disposition Received on Sale on Sale on Sale

Joint Venture or Partnership Interests That Have Underlying Characteristics of Other
Seaboard Capital Partners, L.P.. Various.... Various... | Various.... . |02/02/1998 ..........1,190,794
Francisco Partners, L.P........cccooiiiininninnnns VaNoUS. ..o Various... | Various 06/12/2000 ] ..........3,900,000
1099999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f Oher. ..o sesenssnssnsssessessnssnsnsnnes | coseeeeaas 5,090,794
Any Other Class of Admitted Assets
Interest Only Strip Various ....oceeeeveenerneeneineene VarioUS .. [VANOUS......c.coiririeiireeeiesieeiseise et 01/01/2001
Mineral Rights ... | Various ... Various .. | Various . 101/01/1989 ..
1499999. Total - Any Other Class 0f AdMItted ASSELS........ociiririreirririniiseisercsier s veeees
9999999, TOIS......cvvervvrereseeeseeeseeeeereseesi e eese s e e

..156,309 |...
. ..153,743 |.. .
................ 910,052

o (11,068) [ .
......... {167577)
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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
912827-5N-8......... US Treasury Nt 6.000% 08/15/09..........c.everrerrermrermeemerseeersesssessessnssssssssinsns | oeeens 02/28/2002...... 1PE....ccoivernn
912827-7L-0.......... US Treasury Nt 4.875% 02/15/12........cocoiiiiiniininniisiisisenissnssissisnsssisninnees | oonees 02/28/2002...... Lo,
0399999, [ Total - BONAS = U.S. GOVEINMENL..........covviveevieeriiieeeieteseteiesieteeiessetsiessesesisseessssessessssessessssessesssessess  esessessessssessessssessessssessessssessessssessessssessessssessessssessesssessesssessesssessesssessesessesssessesssessesssssssessssessessnsensessss | coevereerseierserees 813 10,370 | vevvrveriereriernenn 1,600,000 [vviviiviviennn.n 45,563 ... XXX.......
Bonds - Special Revenue and Special Assessment
United States
31385J-CQ-9......... FNCI PL 545579 4.500% 03/01/17.....c.eveeurerereresiesiesiseiesesessesssssssssesssssesessnss | oeva 03/15/2002...... | GOIAMAN SACNS........cevererierierieriesiseiesesssiesss et sesesssssssssnss | eriessessssssesessssessessssssesiesies | eesesessessesseens 9,300,000 | .overrrrerrnen. 10,000,000
31388W-W9-3....... FNCI PL 617272 6.000% OL/0L/17.....cooovviiiereieieresieeiseiesesesessssssssessenessensnss | oevan 01/30/2002...... 34,734,116 | oo 34,462,188
31389P-LB-4......... ENCI PL 631322 5.500% 02/0L/17......ooovoveeeerererereeeeeereeierereseeiesreerienienienes | eviaa 03/06/2002...... .39,458,551 ..39,831,976
[V .83,492,667 | ... ..84,294,164
United States 83,492,667 | .....ccccouu... 84,294,164
3199999. | Total - Bonds - Special REVENUE & SPECIAI ASSESSIMIENS. ... uuretsreeieeserisisasesteseeierseessmsasisessesserssiiase  fesetsesssssaessessesssesessaesstssessesseeseesseesetseeseEseEseLtsebseEseEeEseebeLEseb e seEeebeebsebseb et b enbenbsnbnenntsenentsnisnisenennsaninnes | eossiessassasessenn 83,492,667 | ...ccoviivinnnnns 84,294,164
Bonds - Public Utilities
United States
202795-HD-5......... Commnwith Ed Co Nt 6.150% 03/15/12.......c.ccvrrrereiererresiseieriesiesessssessesseniens | evens 03/06/2002...... SalomON/SMIth BAMEY.........c.cvrrerrereieireiseisesse e esssesssssesens 1,898,309 | ...ccooerverreernen. 1,900,000
264399-DW-3........ | Duke Energy Corp Nt 6.250% 01/15/12........cccovreerrenmrrnrinninriinsinsisssssnsesissieens | cevens 01/09/2002...... UBS Warburg ...4,986,400 ....5,000,000
805901-AQ-8......... Scana Corp MTN 6.250% 02/01/12........ouuiiemieiieniinsinsissisnississsisssssssssssines | v 02/28/2002...... VAHOUS. ...ttt teseseststeen e seesiesisstssssseseessesssssssssnssesessenions | oeviessssseesosssssessessesssssssaeses .10,051,700 ..10,000,000
[V S = .16,936,409 ..16,900,000
3899999, | TOtAl - BONAS = PUDIC ULIIHES. .........cvvcvoivoeveereeveivcieievertesiestestesesiesiesteeteesesseseessesesesseseessessesssssensees  etessessessessassessessessessessasssesssssessassassasssessessassassassssssessessessasssssessessessassnssnssessessessassansnsessessessasssnssessessosss | coeseeseesessessans 16,936,409 16,900,000

Bonds - Industrial and Miscellaneous
United States

00077B-B5-1......... AMAC 01-8 2M 6.272% 01/25/17....
00077B-B8-5......... |AMAC 01-8 2B2 6.272% 01/25/17.

00077B-C9-2........

00209A-AE-6......... |AT&T Wireless Nt 7.875% 03/01/11..
008318-AD-9......... | Aftermarket Nt 12.000% 08/01/04....
009754-20-1 .. | Ameritech Cap Nt 6.250% 05/18/09...
060506-T2-8 .. |BOAMS 01-8 3B1 6.750% 08/25/31..
066050-CP-8......... |BankAmer Crp Nt 7.125% 03/01/09...

06606H-8D-2... .. BankBoston Nt 6.375% 03/25/08...
073914-WA-7..

075816-AE-S........

12669A-ZM-9........ CWHL 98-16 B3 6.750% 09/25/28..
134429-AQ-2......... | Campbell Soup Co Nt 5.500% 03/15/07

152314-ED-8........
152314-FA-3.........

16117P-BE-9......... Charter Comm Hidgs Nt 9.625% 11/15/09
16162T-H4-1......... |Chase Mtg Sec 02-S2 B1 6.000% 02/25/17..

16162T-H5-8........
16162T-H9-0.........
16162T-P9-1.........
16162T-Q2-5...

16162T-Q3-3......... Chase Mtg Sec 02-S5 B2 6.000% 03/25/17..
17248R-AD-8........ | Cingular Wireless Nt 6.500% 12/15/11......
172953-6B-2.......... CMSI 02-3 B1 6.167% 04/25/32.
172953-6C-0... CMSI 02-3 B2 6.167% 12/25/31.

172953-J3-6.... CMSI 01-8 B2 6.250% 05/25/16.....

17453B-AH-4

210371-AH-3......... Constellation Energy Nt 7.000% 04/01/12.
22237L-MD-1........ |Countrywide Cr Nt 5.500% 02/01/07......
23321P-XX-1......... |DLIMA 96-Q4 B1 7.250% 03/25/26...
25179S-AC-......... Devon Financing Nt 6.875% 09/30/11...
25247D-AB-T......... Dial Corp Nt 7.000% 08/15/06....
25468P-BW-5 Walt Disney Co Nt 7.000% 03/01,

I. AMAC 01-8 2B1 6.272% 01/25/17.....

'. BSMSI 97-6 B2 6.709% 03/25/31.......... .
Beckman Instruments Nt 7.450% 03/04/08............ccocoevvrieerererieieneresssieissiennns

I. CXHE 01-C M2 6.270% 10/25/32...... .
CXHE 02-B MF1 6.418% 04/25/32........cvumiiniirierierincrinesissss s,

. | Chase Mtg Sec 02-S2 B2 6.000% 02/25/17.. .
Chase Mtg Sec 02-S2 M 6.000% 02/25/17.........cuuvvuerirerinerineiniissiresresiresisesis
Chase Mtg Sec 02-S5M 6.000% 03/25/17.........cuuerverierinerineiniinissessesisesis
. | Chase Mtg Sec 02-S5 B1 6.000% 03/25/17..

Citizens Communications 7.625% 08/15/08..

Lehman
Lehman..
Lehman..
Various..............
CIBC Wood Gundy.
DB Alex Brown......
Bank of America....
Bank of America....
DB Alex Brown..
Bear Stearns.....
DB Alex Brown
UBS Warburg
UBS Warburg....
Bank of America
Bank of America
Salomon/Smith Barney
UBS Warburg
UBS Warburg
UBS Warburg
JP Morgan
JP Morgan.
JP Morgan............c....

Morgan Stanley Dean Witter.

Merrill Lynch..
Merrill Lynch..
Merrill Lynch......
Tax Free Exchange...
Salomon/Smith Barney
Bank of America........
Interest Capitalization
Tax Free Exchange...
DB Alex Brown......

JP Morgan

1,901,356
..483,877

.10,695,400
...2,045,000
...5,051,550
...2,822,008
.10,605,400
..6,718,219
...3,238,967
5,320,750
2,187,555
...9,581,206
..5,832,188
4,999,855
1,489,515
.. 174,663

490,890

...................... 1,916,629
...509,847
...638,546
..10,000,000
....2,000,000
....5,000,000
...2,823,331
..10,000,000
....6,570,000
....3,251,669
...................... 5,000,000
2,154,563
....9,625,000
....6,000,000
5,000,000
...................... 1,500,000
...805,236
...484,722
...................... 2,905,349
1,395,276
...498,313
...298,988
4,750,000
...6,912,000
2,404,180
...651,886
3,000,000
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Statement as of March 31, 2002 of the The Union Central Life Insurance Company

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)
25468P-BX-3......... Walt Disney Co Nt 6.375% 03/01/12........ccvivmmreemrrnerinsrenmrnnesiseseessesnsenine | evenne 03/05/2002...... Various 6,701,318
28368E-AE-6......... | El Paso Energy Nt 7.750% 01/15/32 [P IO 01/08/2002...... Bank of America.... ...4,710,575
291705-AF-8......... Empire Funding Home Loa 8.470% 06/25/18..........ccocovenenerveennesrneneneisnsienins | e 02/01/2002...... Interest CapitaliZation...........curereeceeieineineiseeieieisseesssnssnnnsiees | eresissineees s | e 7,191
3133T5-TD-5......... FHLMC 1740 E 0.000% 02/15/24...........ovceorivemirinecinerrsnisnesinseriseesserssenseiinne | 02/01/2002...... JP Morgan
36185N-SK-7 GMACM 02-J3 ML 6.000% 05/25/17......cooevernerierereernerinssessssssssssssesesnesenenes | oveeed 03/14/2002...... UBS Warburg
36185N-SL-5......... [GMACM 02-J3 M2 6.000% 05/25/17. e e 03/14/2002...... UBS Warburg
36185N-SM-3........ GMACM 02-J3 M3 6.000% 05/25/17......coorevernerierereeinerinssessssssssssssesssnssnenes | oveeed 03/14/2002...... UBS Warburg
36962G-XS-8........ General Electric Cap CO 5.875% 02/15/12........c.cocvineeneenernininiineinensrsissnsneens | evens 02/12/2002...... LEAMAN. ..ot
370334-AR-5......... General Mills Inc Nt 5.125% 02/15/07.........c.ouvvvneeernerinecenerinneeiseesersseisernnees | ovened 02/13/2002...... Barclays..... ..10,000,000
370334-AS-3......... |General Mills Inc Nt 6.000% 02/15/12..........ccrvveermevrmmriieermemieseserssesnesenssinese | 02/13/2002...... DB Alex Brown.. ..12,900,000
370425-RT-9......... GMAGC Nt 6.750% 01/15/08.........cceemrrrmecrercrereesineesseriseessesssesissesssnsssessssnnnes | oveees 01/23/2002...... DB Alex Brown
38141G-AD-6........ Goldman Sachs Group InC 7.350% 10/01/09..........ccouuereurevreenmenrnineneiieessiisninsines | evens 03/19/2002...... DB Alex Brown
38141G-BU-T........ Goldman Sachs Group InC 6.600% 01/15/12..........ccovuneuneureenmemrneneneiiessiissiniines | evend 01/03/2002...... Goldman Sachs.
438516-AK-2......... Honeywell International 7.500% 03/01/10..........coeumerneenivneermemeninsenseseineriesssinnene | eeean 01/08/2002...... DB Alex Brown..
45254T-KV-5......... [IMSA 02-1 M2 7.000% 04/25/32........ccoveriervnerimeriseeinerinseessseserissesssssssnsnes | e 01/30/2002...... Bear Stearns.....
459506-AB-7......... |Intl Flavors & Fragranc 6.450% 05/15/06...........cccoueeneererneenmemineneinessnsrisiinsinnes | v 01/10/2002...... DB Alex Brown..
524908-CV-0......... |Lehman Brothers Hidgs N 7.000% 02/01/08...........ccccoeereurermmrmrmeneneenensriniiniiniens | e 03/06/2002...... JP Morgan.....
55265K-CE-7 MASTR 01-3 B1 6.014% 01/25/32.......ccovvrimrirnerimiriieisnerisessssesessssessssnssine | e 01/30/2002...... UBS Warburg
55265K-CF-4......... IMASTR 01-3 B2 6.014% 01/25/32........covurimrremerimeriririsnsrseessssessssssessssneseine | 01/29/2002...... UBS Warburg
55265K-CG-2 MASTR 01-3 B3 6.014% 01/25/32.......cccvvvirrrnerineriiecsneriseesssesessssessssnssins | 01/30/2002...... UBS Warburg
55265K-CS-6 MASTR 02-1 B1 6.000% 03/25/17.......ccoverimriererimerisecsnerisessssssesisssessssnssine | e 02/12/2002...... UBS Warburg
55265K-CT-4......... IMASTR 02-1 B2 6.000% 03/25/17.......ccoovvrirrrenerineriirisnsrisessssessssssesssnnesene | e 02/12/2002...... UBS Warburg
55265K-CU-1........ [IMASTR 02-1 B3 6.000% 03/25/17.......ccovvrirrvenerirerieisnsrseesssesssisssesssssnesine | e 02/12/2002...... UBS Warburg
573284-AG-1......... |Martin Marietta Materia 6.875% 04/01/11..........ccocovemininenerrenniineneneneiessninnens | e 03/27/2002...... UBS Warburg....
590188-JK-5.......... [Merrill Lynch Nt 6.375% 10/15/08...........ccommeveeriremmmecenerieesncnisesissesserssnnnns | e 01/29/2002...... DB Alex Brown.............
617446-HB-8......... |Morgan Stanley DW Nt 5.800% 04/01/07........cccoueriereereeremmimerneeneiseerereisssnsnsnees | e 03/27/2002...... Morgan Stanley Dean Witter.
617446-HC-6......... |Morgan Stanley DW Nt 6.600% 04/01/12..........cocvvureereererninenseneireirereinsnsnenees | e 03/27/2002...... Morgan Stanley Dean Witter.
61744A-AD-2 Morgan Stanley Tracer N 7.187% 09/15/11........cccounereenmrneneneiseirensrsessnssenees | e 01/08/2002...... Morgan Stanley Dean Witter.
63534P-AC-1 National City Bank Nt 6.200% 12/15/11.........ccvevermevimecrnerineeineenernssesssrnneiene | e 03/20/2002...... DB Alex Brown.............
68389C-AS-0 OONIM 02-SA CFTS 8.830% 06/26/32.........ccoervrerirerirciineriserinseesernssisseinee | e 03/21/2002...... Bank of America.
740540-AD-1......... | Six Flags Inc Nt 9.250% 04/01/06...... P [ 02/28/2002...... Various..........
743315-AK-9......... Progressive Crp Nt 6.375% 01/15/12.........couveeumimeneineineineisissssinsiseesenesssienes | oee 03/12/2002...... MEDONAI. ...ttt
760972-MM-8........ RFMSI 98-S1 B1 6.500% 01/25/13.......ccvvvimrrererimerirneesneriseessssssesisssessssnssiene | e 02/13/2002...... UBS Warburg
760972-RM-3........ RFMSI 98-S6 M2 6.750% 03/25/28.........cccnvveirmmeeiieriresnesieriseesnersssseninne | e 03/04/2002...... UBS Warburg....
76110F-4P-5......... RALI 00-QS2 M3 7.750% 02/25/30.........cccummrmmevernrrineriinesenmnsesisesissssesinennees | e 03/07/2002...... Bank of America.
76110F-P6-4......... RALI 99-QS6 M2 6.500% 05/25/29.........cccmurmmeverrrieriiresensneesisssssssnesnennees | e 03/08/2002...... UBS Warburg
76110F-W2-5........ RALI 99-QS10 M2 7.250% 08/25/29.........cvvvumeveirrnerinieesessnssesssisssnesinennees | e 03/08/2002...... UBS Warburg
761113-KN-3......... RFMSI 01-528 M1 6.000% 12/25/16.........ccovveomerrreceierinninineriseriseessernseeinennne | e 01/07/2002......
76111J-KP-8......... |[RFMSI 01-S28 M2 6.000% 12/25/16..... v e 01/07/2002......
76111J-KQ-6......... RFMSI 01-528 M3 6.000% 12/25/16.........cocveermreceeerinininssiseriseessersseseeinnes | e 01/07/2002......
76111J-LW-2......... RFMSI 02-S2 M1 6.000% 01/25/17.......ovvverrermermmeeeserissesiesesensssessserssessennne | e 02/11/2002...... UBS Warburg
761113-PZ-1......... RFMSI 02-S4 M1 6.250% 02/25/32.........cccmiveeerrneeerneeinsesnesiseriseessersseseeinnes | e 03/07/2002...... Bear Stearns..
829903-AC-7......... | Premier Parks Inc Nt 8.875% 04/01/06............ccccovverrrvirniriniriniisiiensersesiseiinees | e 03/01/2002...... Lehman.............
852060-AM-4 Sprint Cap Corp Nt 6.000% 01/15/07.........ccorrureremriniineineieessrssnsiseseiseesssisnnsens | erees 03/07/2002...... Tax Free Exchange...
852060-AP-7......... | Sprint Cap Corp Nt 8.375% 03/15/12.......ccovuverrrrniriinerieissisineseiseisesssiesinsinnes | e 03/08/2002...... Salomon/Smith Barney.
852060-AQ-5......... | Sprint Cap Corp Nt 8.7500 03/15/32.........cuvumveerermeririrernrsinessssenssesnesinssiness | e 03/08/2002...... UBS Warburg............
863572-ZC-0......... |FNT 99-1 1B1 6.250% 02/25/14.........ovvvmivermrrerinerirnnenncrisessseessesisssssensenns | 02/13/2002...... Lehman.........ccoveveene.
87969N-AB-1 Telstra Corp LTD Nt 6.375% 04/01/12........coovuninineireieirinineneisesesssssseneies | evend 03/26/2002...... Salomon/Smith Barney.
90331V-AZ-5......... |US Bank NA Minnesota Nt 6.300% 07/15/08..........cccovuuneureenmemrneneineencnsriniiniiniens | e 01/30/2002...... Salomon/Smith Barney.
911760-BG-0......... [VENDE 92-2 Z' 7.250% 09/15/22........ccommuvererimmrmneeerncrirseesncsiserissesissssssnsseinne | e 03/06/2002...... JP Morgan.........c...... .
92344S-AC-4 Verizon Wireless Nt 5.375% 12/15/06............ovuvreeerermevneremersnecsserseesennnee | evenne 01/09/2002...... JP Morgan..... ...3,981,920 ....4,000,000
929771-AL-7.......... Wachovia Corp Nt 5.625% 12/15/08...........comevenerimerereesnimneesnseesssssssnesneees | evenne 03/13/2002...... Advest Securities... ..8,947,736 | ... ....9,200,000
94977L-AB-1......... WFMBS 01-22 A2 6.000% 10/25/31......ccoorrvrerieririecineriseesssnsssnssesssnesenens | evenne 01/18/2002...... Ml LYNCR. oo 8,980,512 | ..ccorrrririninne 10,201,505
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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)
94977L-AB-1......... WFMBS 01-22 A2 6.000% 10/25/31........cveirrirreieierieresissiseiseiesesssssssssessssissienss | veeree 03/01/2002...... Interest Capitalization
94978A-AU-2 WFMBS 02-2 B2 6.500% 02/25/32........coomveerrereeiieiieresesissieeseisssssssssssssssssissiess | eeree 02/07/2002...... UBS Warburg
94978A-AV-0......... WFMBS 02-2 B3 6.500% 02/25/32........comveerrireireiierissesissiesiseissssssssssssessssissiess | eenee 02/07/2002...... UBS Warburg
94978G-AG-0........ WFMBS 02-6 B1 6.000% 01/25/17.....cccvmieerrereieieriesesissiesseissessessssssessssissiens | veeeee 02/28/2002...... UBS Warburg
94978G-AH-8........ WFMBS 02-6 B2 6.000% 01/25/17.....c.cvmreirireieieriesesissisessesissesssssssssessssiesiens | veeree 02/28/2002...... UBS Warburg
94978G-Al-4........ WFMBS 02-6 B3 6.000% 01/25/17 R P 02/28/2002...... UBS Warburg
969457-BF-6......... Williams Co Nt 7.125% 09/0L/11.......coevirererreereiierese et sesesisssssiesenns | veeree 01/23/2002...... UBS Warburg
98157D-AJ-5......... Worldcom In¢ Nt 7.500% 05/15/11........c.vvoireereereererrrereresseeereeresreerensnieeeeiee | e 02/07/2002...... JP Morgan
United States
Canada
00207Q-AG-8........ AT&T Canada Inc Nt 7.625% 03/15/05.........ccvveerreererereressssessessesessssssssssees | veeree 01/10/2002...... DB AIBX BIOWN......ocvuiveitriciseriesessesiesissis s ssessessss s s ssesses s nes
633072-AA-1......... National Bank of Canada 7.750% 11/01/09.........c.ccccnumeninmrneermensrneneneiisneienins | cve 02/15/2002...... UBS WaTDUG......cvoieieieireieieissieiseie bbbt
87970C-AA-4......... Tembec Fin Crp St Nt 9.875% 09/30/05...........ooveiemeennererineiineriseineinsissiissinnens | eved 03/26/2002...... Various.......
87971M-AC-7 Telus Corp Nt 8.000% 06/0L/11........cvviieiiieiiniiniiisiiisissississiseiseiseississsssnens | ave 03/07/2002...... JP Morgan. .
(O TS oo o2 N KT A [ I 459,471
Foreign
22541L-AB-9......... Credit Suisse FB USA I 6.125% 11/15/11.........cccoerereevererieresesseseisessesienienies | eveens 03/06/2002...... DB Alex Brown 7,903,280 | ...ccoceeeeeerennnnn8,000,000 | oo 170,139
35177P-AK-3......... |France Telecom Nt 7.750% 03/01/11........ccceuverrervererererserseserieresessssesssesienens | ovie 02/15/2002...... Tax Free Exchange....... .10,267,409 ....353,056
92857T-AG-2......... Vodafon Airtouch Nt 7.750% 02/15/10........cccovininincnsininininsssssnisssisssscnees | 200.01/31/2002...... Morgan Stanley Dean WItter. ........coceriiininsisisisnssississrerssssnsnnens | arssississiesssssesse s ...5,503,750 ....182,986
Foreign JES e I 23,674,439 ....706,181
4599999. | Total - Bonds - Industrial & ...447,301,060 4,334,714
6099997. | Total - Bonds - Part 3 ...566,100,511 4,642,498
6099998. [ Total - Bonds - Summary Item for Bonds Bought and Sold This QUarter.........cccocuanininensiisinsnsins ...117,374,089 . .1,329,988
6099999, [ TOAI - BONGS...........cvoeveivereereeeieteveeiteveesteeteteeseesestesteeesteesessessesseessetsessessessessesssssessessessensansessesessess  ssessesssssssssessessassassssssessessessassssssssessessessasssssessessessessassanssessessessessassnssesessessessasssnsnsessessessessenssnssesessesses | eveereesessesses 683,474,600 | ..............682,494,437 | ......ccuun...... 5,972,486
Preferred Stocks - Banks, Trust and Insurance Companies
United States
002927-AA-9......... Abbey Natl Cap Tr | PS [......03/12/2002...... 6,864,540 [..coovrorereiieiiiecerieiies | e 112,038 |PlL.............
UNITEA STAIES. ......vvveveceetecveveseesteetetet e seeste sttt essessesb et es st estn st bsessessentesssssessessessessas ...6,864,540 ...112,038 |.......... XXX.......
Foreign
65555R-AA-0......... NOFADANKEN PS........cvovevieveeeeeves ettt nisn s seenaa [......03/12/2002...... [DB AIEX BIOWN.......coovvrevreerrrssrssricsssisssisssnsssssssssssssessssssssssssssssssssssians Jererserennnrnnnnd0,000,000.000 oo, 11,243,900 [.oovvoreerereeiececeiercenie | oo 305,792 |PIlA..........
Foreign .11,243,900 .. ...305,792 |......... XXX.......
6299999 | Total - Preferred StOCKS - BANKS, TIUSE & INS. COS..........cviveiuieereeesiieietsserieteseteetesesesssesesssenssiesee euesessssessessssessesassessessssessessssessessssessessssessesessessesessessesessessessssessssssessssessessssessessssessessssessessssessesssessessssesses | aveerseieriersserns 18,108,440 | ...cccooveerevvrveiiiiiaie0 [ 417,830 |.......... XXX.......
Preferred Stocks - Industrial and Miscellaneous
United States
90262P-AA-6......... UBS PR FUNG TIPSttt seenienineaees [......03/12/2002...... [DB AIEX BIOWN.......ovvverrierirssrsssisssisssesssssssnsssnsssssssssssssssssssssssssssnssoass | evenserennnnnsn2,000,000.000 [ oo 5,5682,800 Jovoiiioiiioiiieccieciceniienies. [ evveessssesrisssiennns 196,390
United States JEE o (vt v Lo Lo N oo o N IO 196,390
6399999. | Total - Preferred Stocks - Industrial & MiSCEIIANEOUS..............c.veeveeereerrereriereieriereeiesereesieiesisseensieneas 196,390
6599997. | Total - Preferred Stocks - Part 3 .23,691,240 ....614,220
6599999, [ TOAI - PTEFEITEA SEOCKS. ......v.vvveeveivveev ettt s seeseeesseenessseessssensessssessessssssarees  etessessessessssessessssessessssessesassessesessessesessessesssssssesassessesassesssessessssessessssessessssessessssassessssessesssessessssessesnsesess | wosreeisseessssseen 23,691,240 614,220

Common Stocks - Public Utilities

United States

78387G-10-3......... SBC COMMUNICALIONS INC.....oovrirrririieicieieiieeeeissiseese e ssiseiseesenesssnsinses | erees 01/15/2002...... MEITITLYNCR. ..ottt
92343V-10-4......... Verizon COMMUNICAIONS. ..........cvveveerrieerieiiierieissiesereseerseresesserenensesnseniersneereens | ovinsd 03/25/2002...... Prudential...
United States............cccoucvennenes .
6699999. [ Total - CommOn StOCKS - PUDIC ULIHIES...............cveevieerieiieiieseiceieece e

Common Stocks -
United States

Banks, Trust and Insurance Companies

46625H-10-0.........
792860-10-8..........

JP Morgan Chase CS..
St. Paul Companies CS...

Sanford C. Bernstein.
Paine Webber........

United States

6799999.

Total - Common Stocks - Banks, Trust & Ins. Cos

Common Stocks -
United States

ndustrial and Miscellaneous
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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)
00209A-10-6.......... ATET WIFEIESS CS...ocovvieeeceie s ssessss s sessessss s ssssssesesenss | eeree 03/25/2002...... VAHHOUS. c...cvecvaeieiiesiessete et ssesses s ssessesssssssssssssensenens | aeessiesssssssesss 4
013817-10-1 w JAICOA INC CSo s | s 02/12/2002...... Various... .
032511-10-7.......... Anadarko PetroleUm COrp.........oureeiniireineieesesssesseseisesessssssissisessessssssinsins | veees 01/30/2002...... JEMfTIES .t | e
110122-10-8.......... Bristol Meyers SQUIDD C.........cuuieeiiniinsineneiesissneiseisesssssssissiseesesssnsiens | e 03/13/2002...... AUITANEL. ..t bbb
200300-20-0.......... |ComCast COrp Cl A SPECi........covuuriureereenriniineiniieiseierieesssissisessssssessssisssssnenienss | oeid 03/28/2002...... Merrill Lynch..
260543-10-3 .. | DOW ChemiCal CS........c.coeuviriiisisicissieieissestese s sssessesssesensnies | aveens 03/18/2002...... Various.......
313586-10-9.......... Fannie Mae CS........coivieieeeeese e sssssessssensessssensssessenssssneniess | e 03/26/2002...... PrUAENLIAL. ......cvvcverieiciietceie et .
345370-86-0.......... Ford Motor Company CS.........coueininieieisessissiseiessessssssssssessesssssssnsnsenss | oee 02/12/2002...... VAHOUS. ...ttt sttt sensnsssninnnsnns | aeenesesnssssineins 18,300.000
369604-10-3.......... |General EIeCtriC CO. CS......coovvieieceiieisceeisse e ssssssssssesssssssessseseninees | aveees 03/25/2002...... Various... ..9,500.000
406216-10-1 .. |Halliburton Co CS.......uvieieieieressee e siessss s sessesssssesens | eeree 01/08/2002...... Various... 15,000.000
565849-10-6.......... Marathon Oil COrp CS.......vueeiininiineineeseessiesississississesssssssssssssessessssssssnsssens | oee 03/27/2002...... JEMfTIES .t | e 7,200.000
580135-10-1.......... MCDONAIAS CrP CS....ooieieiieiieiieiie et ssssssssssssinsnns | oeeens 03/28/2002...... AUTANEL. ..ottt ssesssssssssesessesssssnseesens | oeeveesiesesessssens 3,200.000
589331-10-7....ccce. |MEICK & CO CS...cvvtciei ettt ssessesssssssssenies | oev 03/13/2002...... Autrangt............. 2,100.000
590188-10-8 v [ MErTIllLYNCR €Sttt [ e 03/11/2002...... Sanford C. Bernstein. 7,700.000
620076-10-9 . [MOtOr0Ia INC CS..oce st sesssnsssesseenee | v 01/02/2002...... Autranet 9,200.000
98389B-10-0 XCEL ENErgy INC CS...oioiiiiiiiisisi it seisseissisnisnssnssnssnsssnsssnssssssssnnnse | ave 02/01/2002...... Various... 4,500.000
UNIEEA STAIES........cvvecveveeveete ettt eten s s aesiesessensessssnsessssssesesessensessniensnse aesres
6899999. | Total - Common Stocks - Industrial & MISCElANEOUS...............c.verevevrereiierisieesreeereiseen e

Common Stocks - Parent, Subsidiaries and Affiliates

United States

142143-77-5..........
142143-78-3
142143-79-1
142143-79-1
142143-80-9
142143-87-4
866167-76-0
30700#-10-6 .
69353#-10-4..........

SMFI Apex S&P 400 INdEX........ocvrevvrierierirerireiinens

.. | SMFI Pinnacle Nasdaq 100 Index...
.. | SMFI Pinnacle Russell 2000 Corp..
.. | SMFI Pinnacle Russell 2000 Corp......
.. | SMFI Apex Lehman Agg Bond Index..
.. | SMFI Apex Russell 2000 Fd Corp.......
.. | SMFI Apex EAFE International Index.
. | Family Enterprise Institute

Direct
Direct..

{11t U

Basis Adjustment Hedge Accounting...

Basis Adjustment Hedge Accounting...
Basis Adjustment Hedge ACCOUNING.........cuueerrrrrrnernieeieeseesissiseiseneenas

Capital Contribution.........

Capital Contribution...

6999999.

Total - Common Stocks - Parent, Subsidiaries and Affiliates

7099997.

Total - Common Stocks - Part 3

7099998.

7099999.

Total - Common Stocks - Summary Item for Common Stocks Bought and Sold This Quarter.................
Total - COMMON SEOCKS. ... .

7199999.

Total - Preferred and Common Stocks

7299999.

Total - Bonds, Preferred and Common Stocks...

(a) For all common stock bearing the NAIC designation "U™ provide: the number of such issues:.....9.
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the Company During the Current Quarte
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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 (@

Bonds - U.S. Government
36202B-UQ-6... [ GNMA 11 1491 10.500% 10/20/20...........coccnveenee. 03/01/2002[ PaydOown..........cccrververienniiniriesiierierienines
362093-AN-6... [ GNMA 60313 11.500% 05/15/13... 03/01/2002( Paydown.
36214W-DV-4.. [GNMA 118116 13.500% 08/15/14..... 03/01/2002( Paydown.
36214W-XZ-3.. [GNMA 11 118696 13.000% 12/20/14.. 03/01/2002( Paydown.
36219S-WM-7.. [ GNMA 258152 10.500% 08/15/18..... 03/01/2002( Paydown.
36220S-HD-1... [ GNMA 286528 11.000% 05/15/05..... 03/01/2002( Paydown.
36221K-H2-1... [GNMA GPM 908349 9.750% 12/15/16 03/01/2002[ Paydown..........ccovvnrvnriiniiniinisnieniniinns [ eerenieninninniens [ ervnriveniennn998 [ 998 [ 1,004 [ 998 [ iiiiieca(B) [ Jereeneiieiiciinns [
912827-5N-8.... [US Treasury Nt 6.000% 08/15/09..... 02/12/2002[ Various................... e 12,856 | ...
912827-6T-4.... [US Treasury Nt 5.000% 02/15/11. 01/09/2002[ Salomon/Smith Barney...........cccccevcvrcene [ eovricvrivrcniiinninns [ 225,206,318 | .......5,250,000 | .......5,534,238 | .......5,529,817 |....c.ccccs(845) | vrvvrrrmrrrrnns | v | e (323,498)
912827-7B-2.... |US Treasury Nt 5.000% 08/15/11. 01/09/2002[ VAIOUS.........occrverieriirrrinnisiissisniiesienine [ evvrevnisnisniisneens | 19,073,496 | .....19,250,000 | .....19,270,313 | ....19,269,452 |....ccccccec.. 7T | vrirmrrmrvnrcnns | verrerreineiinns | e (195,955)
912827-7G-1.... [US Treasury Nt 3.000% 11/30/03. 01/07/2002[ DB AleX BIOWN........ccoviniiniinniinniniiniinns [ eonnisnisnicsncsniens | 24,980,469 | .....25,000,000 | .....24,904,297 | .....24,906,058 |.......1 219 |..ciiinn | | oo

0399999. [ Total - Bonds - U.S. GOVEIMMENL..........coviiiiiiiiiisiisiienisenissisessssssssissessssssssssssssnsssssssssssssssssssssssssnssssessessssnessnessssee | 200,007,384 ] .....59,5602,960 | .....60,396,075 | ....60,379,572 | ........(8,080) [....occocc...0 [0 [

Bonds - Special
United States

Revenue and Special Assessment

31283K-C5-5... |FHLMC G10992 6.000% 12/01/13...........c.ccconnce. 01/30/2002[ BEAr StEAMS.........covuevermererecercriseriseeine | wreneeesserrnessinenenns | 031,574,178 | .....31,021,606 | .....29,145,768 | ..... 29,291,652

31283K-C5-5... |FHLMC G10992 6.000% 12/01/13... 02/01/2002[ Paydown...........ccveeeeremmerincrinmrseeinees [ errseevneinserinienns | 0000:2,021,120 | .......2,021,120 | .......1,898,905 | ....... 2,021,120

313401-3J-1..... |FHLMC 170023 12.750% 02/01/10... 03/01/2002( Paydown. .

31340M-VW-2..| FHLMC 181529 12.750% 08/01/10....... ... |03/01/2002| Paydown.

31342M-BJ-1... |FHLMC TPM 730041 9.500% 04/01/05.............. 03/01/2002( Paydown

31342M-C2-7... | FHLMC TPM 730089 10.000% 05/01/05............. 03/01/2002( Paydown

31342M-C9-2... | FHLMC TPM 730096 10.000% 07/01/05.. 03/01/2002( Paydown.

31342M-CK-7.. | FHLMC TPM 730074 10.000% 05/01/05.. ... |03/01/2002| Paydown.

31342M-CM-3.. |FHLMC TPM 730076 9.500% 06/01/05.............. 03/01/2002( Paydown

31342M-DJ-9... | FHLMC TPM 730105 10.000% 07/01/05............. 03/01/2002( Paydown

31343C-EC-4... |FHLMC 271931 9.750% 10/01/10........ 03/01/2002( Paydown.

31347X-T3-8.... | FHLMC 539570 10.000% 09/01/19 ... |02/01/2002| Paydown.

31350Q-R4-7... |FHLMC TPM 735007 9.500% 01/01/05.............. 03/01/2002( Paydown

31350Q-RY-1...|FHLMC TPM 735003 9.500% 12/01/04.............. 03/01/2002( Paydown

31350Q-SC-8...| FHLMC TPM 735015 10.000% 06/01/05.. 03/01/2002( Paydown. 1.

31350Q-SM-6.. | FHLMC TPM 735024 9.500% 01/01/06... 03/01/2002( Paydown. 1.

31359T-7K-8.... |FNR 99-20 A3 84.550% 04/25/29..... 03/25/2002( Paydown. 1.

313627-BY-6.... | FNMA 80155 10.000% 08/01/10... 03/01/2002( Paydown. 1.

31363C-MD-8.. | FNMA 84956 10.500% 11/01/04... 03/01/2002( Paydown. 1.

31363T-SS-2... | FNMA 98629 12.000% 07/01/05... 03/01/2002( Paydown.... 1.

31364H-J8-1.... |FNS 265-2 9.000% 03/01/24.... 03/06/2002( JP Morgan.. 1.

31364H-J8-1.... | FNS 265-2 9.000% 03/01/24.... 02/25/2002( Paydown. 1.

31369H-2U-5... |FNMA 211487 6.500% 04/01/23.. 03/01/2002( Paydown.... 1.

31384V-KX-9... |FNCI 535010 5.000% 07/01/14.... 03/06/2002[ UBS Warburg. 1.

31384V-KX-9... |FNCI 535010 5.000% 07/01/14....... 03/01/2002( Paydown.... 1.

31387C-U3-3... |FNARM PL 580302 6.193% 07/01/31.. 03/01/2002( Paydown. 1.

31388K-H3-9... | FNCL PL 606950 6.500% 10/01/31.. 03/01/2002[ Paydown. 1
[V [ ...2,933,204 | ....2,933,204 | ....1,019,237 [....c.cococere0 [
United States ..2,933,204 [...2,933,204 |....1,019,237 |......ocoecee.0 |

3199999. | Total - Bonds - Special Revenue & Assessment.. ..2,933,204 [...2933,204 |....1,019,237 |....c.ocoecee.0 |
Bonds - Public Utilities
United States

271790-AD-9... | East Coast Power Sec Nt 7.066% 03/31/12........ 01/08/2002[ Redemption ~ 100.0000..........cccemremmerens [ ererereremmemrnirrne | coreens 1,320,000 |....... 1,320,000 |....... 1,294,273 | ....... 1,320,000 |........ 22,158 [ oo [ v | | e (O (4,404) .o 2PE..........

59753#-AB-7.... | Midland Fdg Nt 11.000% 07/23/02.............crevenn. 01/23/2002[ Redemption  100.0000..........ccccrvevrmerins [ errmmrermermmerricns [ cervnenns 490,077 | .ovvenee 490,077 | .o 535,605 | .......... 490,077 |...c.... (4,531) [ v [ e [, 0 | 26,954 ..o, 2o

697927-AA-9.... | Panda-Rosemary 1st Mtg 8.625% 02/15/16....... 02/15/2002[ Redemption ~ 100.0000..........ccommrvmeeine | eormerermmmineeinerinne | veevenerenne 79,176 | .. 79,176 | .. 79,176 | .. 79176 | [errerrenineins [erminciincns [onee [, (I I 1,708 ..o T

805901-AP-0.... | Scana Corp MTN 6.875% 05/15/11..........ccnevenn. 02/28/2002[ VATIOUS........oonvverrirerireiiniriseiiisernsenniee | ernssesennnessnsninns | e 5,288,150 | ....... 5,000,000 | ....... 5,002,575 | ...... 5,002,522 |...ccooven (34) | oo | veeevniineeiinine | 200,285,628 | ... 285,628 | ........ 105,035 |[..ovvererererinnns 1PE..........
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the Company During the Current Quarte
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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 (@
UNIEO SEALES. .ttt bbbttt snnsnnsnisenes | enveas 7,177,403 | ... 6,889,253 | ...... 6,911,629 |...... 6,891,775 | ... 17,593 | 0 [ 0 [... 285,628 | ....... 285,628 | ........ 129,293 .. 0 [... XXX..
3899999. [ Total - BONdS - PUBIC UHIIHES.......cvoiiiiiiiiiiieieni s senssessssssnissnssenisens | convens 7,177,403 | ... 6,889,253 | ...... 6,911,629 |...... 6,891,775 | ... 17593 | 0 [ 0 [... 285,628 | ....... 285,628 | ........ 129,293 ..o 0 [... XXX..

Bonds - Industrial and Miscellaneous

United States

00077B-GD-9...
00077B-GE-7...
00077B-GF-4...
00077B-LK-7....
00077B-LM-3...
00077B-LN-1...
00077B-WR-0..
00105H-AD-8...
00105H-AH-9...
001920-AE-7....
00755W-DN-3..
023551-AJ-3....
023654-AA-4....
023654-AB-2....
023654-AW-6...
023778-AA-1....
030287-AG-1...
03215P-DP-1...
03215P-DP-1...
035229-BK-8....
048395-AA-5....
049164-AK-2....
055240-GE-9...
05535D-AB-0...
05946X-AX-1...
05946X-AY-9...
05946X-AZ-6...
05947U-AL-2...
059784-AB-4....
060505-AG-9...
060506-2E-1....
060506-2F-8....
060506-2G-6....
060506-4D-1....
060506-4E-9....
060506-E8-1....
060506-E9-9....
060506-F2-3....
060506-FC-1...
060506-FD-9...
060506-FE-7....
060506-JK-9....
060506-JL-7....
060506-JM-5...
060506-NR-9...
060506-PD-8...

AMAC 99-2 IIM 6.234% 03/25/14............cooevnee.
AMAC 99-2 1IB1 6.234% 03/25/14...
AMAC 99-2 11B2 6.234% 03/25/14...
AMAC 99-7 M 6.500% 11/25/14...
AMAC 99-7 B1 6.500% 11/25/14.
AMAC 99-7 B2 6.500% 11/25/14.
AMAC 01-5 2M 6.600% 09/25/16.
AFC 93-4B 2A2 7.423% 12/25/23....
AFC 94-1B 2A2 7.611% 04/25/24............
Lyondell Chemical (Argo 9.375% 12/15/05..
AMLT 97-2 B1 8.050% 06/25/27..............
Amerada Hess Corp Nt 7.300% 08/15/31
America West Air Pass T 6.850% 07/02/09.
America West Air Pass T 6.930% 01/02/08.
America West Air Nt 7.930% 01/02/19
Amer Airln Eqpt Tr Ctf 9.710% 01/02/07............
Amer Trans Air 97-1 1A 6.990% 01/15/16..........
AMRES 98-1 M1F 7.000% 01/25/28........
AMRES 98-1 M1F 7.000% 01/25/28....
Anheuser Busch Nt 6.750% 11/01/06.................
Atlantic Coast Airlines 7.200% 01/01/14............
Atlas Air EETC's 7.380% 01/02/18
BAMS 98-3 2M 6.500% 07/25/13.....
BCF 96-R1 B2 7.750% 09/25/26..........ccccrurnennee
BAFC 00-1 2B1 6.750% 11/20/32.........cccceurerne
BAFC 00-1 2B2 6.750% 11/20/32....
BAFC 00-1 2B3 6.750% 11/20/32
BACM 00-1 F 7.735% 11/15/09....
Banc Tec Bonds 7.500% 06/01/08.......
Bank of America Corp Nt 7.400% 01/15
BOAMS 01-9 2B1 6.500% 09/25/16.....
BOAMS 01-9 2B2 6.500% 09/25/16.
BOAMS 01-9 2B3 6.500% 09/25/16.
BOAMS 01-10 2B1 6.250% 10/25/16...
BOAMS 01-10 2B2 6.250% 10/25/16...
BOAMS 01-6 2B1 6.250% 06/25/16.
BOAMS 01-6 2B2 6.250% 06/25/16.
BOAMS 01-6 2B3 6.250% 06/25/16.
BOAMS 99-6 B1 6.250% 07/25/14...
BOAMS 99-6 B2 6.250% 07/25/14...
BOAMS 99-6 B3 6.250% 07/25/14...
BOAMS 99-10 B1 6.500% 09/25/14.
BOAMS 99-10 B2 6.500% 09/25/14.
BOAMS 99-10 B3 6.500% 09/25/14.
BOAMS 00-4 B3 8.000% 08/25/30.....................
BOAMS 00-5 B2 7.750% 10/25/30............covec..

03/01/2002
03/01/2002
03/01/2002
03/01/2002
03/01/2002
03/01/2002
03/01/2002
03/01/2002
03/01/2002
03/15/2002
03/01/2002
01/28/2002
01/02/2002
01/02/2002
01/02/2002
01/02/2002
01/15/2002
03/14/2002
03/01/2002
02/28/2002
01/01/2002
01/02/2002
03/01/2002
03/01/2002
03/01/2002
03/01/2002
03/01/2002
03/07/2002
03/28/2002
03/04/2002
03/01/2002
03/01/2002
03/01/2002
03/01/2002
03/01/2002
03/01/2002
03/01/2002
03/01/2002
03/01/2002
03/01/2002
03/01/2002
03/01/2002
03/01/2002
03/01/2002
03/01/2002
03/01/2002

Paydown.........ccvvuneeneeeieiieneee s
Paydown.
Paydown.
Paydown.
Paydown.
Paydown.
Paydown.
Paydown.
Paydown.
Autranet..
Paydown....
UBS Warburg.
Redemption  100. .
Redemption  100.0000..
Redemption  100.0000..
Redemption
Redemption

Bear Stearns
Paydown................
Salomon/Smith Barmey.........cccc.oevenieneenee
Redemption  100.0000
Redemption  100.0000..
Paydown...........cccou..
Paydown.........ccviueeriinineee s
Paydown.........ccviueeriinineee s
Paydown.
Paydown..........ccocurieenn.

Bank of America.
Paydown....
Paydown.
Paydown.
Paydown.
Paydown.
Paydown.
Paydown.
Paydown.
Paydown.
Paydown.
Paydown.
Paydown.
Paydown.
Paydown.
Paydown.........ccviueniiseee s
Paydown.........ccviueeriieseee s

10,633,500
..10,086
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060506-RH-7... [BOAMS 00-7 B2 7.750% 12/25/30...........c.cocuc... 03/01/2002[ PaydowN..........coerierieiiiiiiriiniieriesienines
060506-S7-8.... [BOAMS 01-8 IIB1 6.500% 08/25/16. 03/01/2002( Paydown.
060506-S8-6.... [BOAMS 01-8 11B2 6.500% 08/25/16. 03/01/2002( Paydown.
060506-S9-4.... [BOAMS 01-8 I1B3 6.500% 08/25/16. 03/01/2002( Paydown.
060506-XG-2... [BOAMS 01-4 2B1 6.750% 04/20/31. 03/01/2002( Paydown.
06423J-AJ-3.... [BOAMS 01-3 B2 7.000% 04/25/31....... 03/01/2002| Paydown....................
073906-C#-4.... | Beatrice Leas Coll Tr N 7.500% 02/25/02 02/25/2002 Redemption  100.0000..
079860-AB-8.... | Bellsouth Corp Nt 6.000% 10/15/11..... 01/28/2002( Various...
085790-AA-1.... [ Berry Plastics Sr Sb Nt 12.250% 04/15/04... 01/07/2002 BNP................
093662-AA-2.... | Block Financial Comp 6.750% 11/01/04....... 03/19/2002( Salomon/Smith Barney...........cccceeereereenes
09774Q-AA-5... | Bombardier Capital Nts 6.000% 01/15/02 01/15/2002 Maturity............cccceuee. 0
126671-BX-3....| CWL 98-13 B2 6.750% 08/25/28...... 03/01/2002( Paydown. .0
126691-5U-4.... [INMC/RAST/CWHL 97-A6 B1 7.250% . 103/01/2002| Paydown. .0
126691-5V-2.... | INMC/RAST/CWHL 97-A6 B2 7.250% 09/25/12. |03/01/2002| Paydown. .0
126691-5W-0... | INMC/RAST/CWHL 97-A6 B3 7.250% 09/25/12. |03/01/2002| Paydown. .0
12669A-5T-7.... | CWHL 99-A2 B1 6.250% 03/25/14..................... 03/01/2002( Paydown. .0
12669A-5U-4... [CWHL 99-A2 B2 6.250% 03/25/14... 03/01/2002( Paydown. .0
12669A-5V-2....| CWHL 99-A2 B3 6.250% 03/25/14... 03/01/2002( Paydown. .0
12669A-G4-0... [CWHL 98-17 M 6.500% 11/25/13. ... |03/01/2002| Paydown. .0
12669A-SN-5... [CWHL 98-9 M 6.500% 07/25/13..........ccccnevererenee 03/01/2002( Paydown 0
12669A-SP-0... [CWHL 98-9 B1 6.500% 07/25/13..........c.cocvunen. 03/01/2002( Paydown 0
12669A-22-3.... | CWHL 98-20 B2 6.750% 12/26/28........... ... |03/01/2002| Paydown. .0
12669B-AV-4... | Countrywide Home Loans 6.250% 05/25/14...... 03/01/2002( Paydown. .0
12669B-AW-2.. | Countrywide Home Loans 6.250% 05/25/14...... 03/01/2002| Paydown 0
12669B-CW-0.. | Countrywide Home Loans 6.250% 07/25/14...... 03/01/2002| Paydown 0
12669B-CX-8... | Countrywide Home Loans 6.250% 08/25/14...... 03/01/2002( Paydown. .0
12669B-CY-6... | Countrywide Home Loans 6.250% 08/25/14...... 03/01/2002( Paydown. .0
12669B-EZ-1... | Countrywide Home Loans 6.500% 09/25/14....... 03/01/2002| Paydown 0
12669B-LK-6.... | Countrywide Home Loans 8.000% 01/25/30....... 03/01/2002f PaydOWN........c.vvrirrinrereireirereinisnnenenes | vrveneieissnineine | eveeeeennn 38,494 |10 38,494 [ 1000039,697 [ 38,494 | it d(L186) [ vviiieinins [ [ | 0
12669B-LV-2.... | Countrywide Home Loans 7.500% 01/25/29...... 03/01/2002( Paydown. .0
12669B-N7-3... | Countrywide Home Loans 6.919% 04/25/31...... 03/01/2002( Paydown. .0
12669B-RR-5... | Countrywide Home Loans 8.000% 07/25/30 03/01/2002( Paydown. .0
149123-BG-5... | Caterpillar Inc Nt 7.250% 09/15/09.......... 02/28/2002[ VAIOUS.........ovorverieriirriririsirsisniesieiine [ eerienienisniisneens | 2000.8,199,975 | .......7,500,000 | .......7,585,105 | .......7,570,677 | ...c.cc..(1,224) | vvvviriviinions | | v 629,298 .629,298
16162T-AK-2... | Chase Mtg Sec 98-S5 B1 6.500% 09/25/1 03/01/2002( Paydown. .0
16162T-FH-4... | Chase Mtg Sec 99-S3 M 6.250% 03/25/14, 03/01/2002( Paydown. .0
16162T-FJ-0.... | Chase Mtg Sec 99-S3 B1 6.250% 03/25/14 03/01/2002( Paydown. .0
16162T-FK-7... | Chase Mtg Sec 99-S3 B2 6.250% 03/25/14........ |03/01/2002| Paydown. .0
16162T-JR-8.... | Chase Mtg Sec 99-S6 M 6.250% 04/25/14......... 03/01/2002( Paydown. .0
16162T-JT-4.... | Chase Mtg Sec 99-S6 B2 6.250% 05/25/14 03/01/2002( Paydown. .0
16162T-KA-3... | Chase Mtg Sec 99-S7 M 6.250% 06/25/14, 03/01/2002( Paydown. .0
16162T-KB-1... | Chase Mtg Sec 99-S7 B1 6.250% 06/25/14........ |03/01/2002| Paydown. .0
16162T-LB-0.... | Chase Mtg Sec 99-S9 M 6.250% 07/25/14......... 03/01/2002( Paydown. .0
16162T-LC-8... | Chase Mtg Sec 99-S9 B1 6.250% 07/25/14........ |03/01/2002| Paydown. .0
16162T-LD-6... | Chase Mtg Sec 99-S9 B2 6.250% 07/25/14........ 03/01/2002( Paydown. .0
16162T-QG-4...| Chase Mtg Sec 99-S13 B1 6.500% 10/25/14...... 03/01/2002( Paydown. .0
16162T-XD-3... | Chase Mtg Sec 01-S1 B1 7.250% 02/25/31........ 03/01/2002( Paydown. .0
16162T-XN-1... [ Chase Mtg Sec 01-S3 M 6.500% 07/25/16......... 03/01/2002( Paydown. .0
16162T-XP-6... | Chase Mtg Sec 01-S3 B1 6.500% 07/25/16........ |03/01/2002| Paydown. .0
16162T-XQ-4... | Chase Mtg Sec 01-S3 B2 6.500% 07/25/16........ 03/01/2002[ Paydown..........c.coevvrvnrinivnieninnieninninns [ evvnivnienicnsinniinns [ evveniennnen 0030 [ ,003 [ L9400 [ 1,003 [ B2 [ i i [ | 0
172921-TD-0... |CMSI 92-1 B 8.000% 01/25/22 03/25/2002[ Paydown..........cccovvnrvnrvniiniinisnicsinsinns [ evvrivnivnissisiinns | o 482,109 | 10000 482,109 | ..........491,148 | ......... 482,109 | .........(2,387) [ .covvriniiniins | [ | 0
172921-WG-9.. | CMSI 92-13 B 7.500% 07/25/07 03/01/2002[ Paydown..........ccvvvnrenriniinisisnicsisniinns [ evvnivniessssisninns | e 268,015 | .......268,015 | ..........260,351 | .........268,015 [ ......... 2,989 | ..o | | |, 0
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€603

172953-F4-8.... |CMSI 01-6 B1 6.500% 05/25/29..........cnvererrenne. 03/01/2002[ Paydown...........cvvvrererieereerirerinesinenes
172953-H9-5.... | CMSI 01-8 M 6.250% 05/25/16.... ... |03/01/2002( Paydown.

172953-J2-8.... |CMSI 01-8 B1 6.250% 05/25/16... 03/01/2002( Paydown.
172953-P4-7.... |CMSI 01-11 M 6.250% 06/25/16.. 03/01/2002( Paydown.
172953-P5-4.... |CMSI 01-11 B1 6.250% 06/25/16. 03/01/2002( Paydown.
172953-P6-2.... | CMSI 01-11 B2 6.250% 06/25/16. 03/01/2002( Paydown.
172953-PE-5....|CMSI 99-6 M 6.468% 09/25/14.... 03/01/2002( Paydown.
172953-PF-2.... |CMSI 99-6 B1 6.468% 09/25/14... 03/01/2002( Paydown.
172953-PX-3....|CMSI 99-7 B1 7.000% 09/25/29... 03/01/2002( Paydown.
172953-ZR-5... |CMSI 01-3 M 6.750% 03/25/16.... 03/01/2002( Paydown.
172953-ZS-3.... |CMSI 01-3 B1 6.750% 03/25/16... ... |03/01/2002( Paydown.
172953-ZT-1.... |CMSI 01-3 B2 6.750% 03/25/16....... ... |03/01/2002( Paydown............
17453B-AE-1... | Citizens Communications 7.625% 08 .... | 03/15/2002| Tax Free Exchange...
178780-AQ-5... | CITYSCAPE 97-3 M2 7.840% 07/25/18.............. 03/01/2002[ Paydown............
200505-AA-3.... | Commemorative Brands Sr 11.000% 01/15/07.... |03/22/2002| Various...
21075W-EG-6.. | Contimortgage 1997-1 M2 7.670% 03/15/28....... 03/15/2002{ Various...
210805-AM-9... | Contl Airlns Pass Thru 6.940% 10/15/13........... [01/15/2002| Various...
210805-AN-7... | Contl Airlns Pass Thru 7.820% 04/15/15 01/15/2002| Various...............

210805-BV-8.... | Contl Airlns 97-4B 6.900% 07/02/18.... 01/02/2002[ Redemption ~ 100.0000..........c..eererneene.

cooooooooocoooo

(371,269) |

221643-AA-7.... | Cott Beverages Nt 8.000% 12/15/11.................. 02/11/2002[ LENMAN........oeveiviiiriierreseseeseis
22540A-PQ-5... [WAMU 99-WM2 1M1 6.250% 11/19/14.............. 03/01/2002[ PaydOWN..........overierieriiriinniinsiesierienines
22540A-PR-3... [WAMU 99-WM2 1M2 6.250% 11/19/14... ... [03/01/2002[ Paydown.
22540A-PU-6... [WAMU 99-WM2 2M1 7.000% 11/19/14... ... [03/01/2002[ Paydown.
22540A-PV-4... [WAMU 99-WM2 2M2 7.000% 11/19/14.............. 03/01/2002[ PaydOwWN..........ocerierieiiiniiierieiienierienines
231907-FT-8.... | Disney Tr Certs 96-403 7.200% 01/10/07........... 01/10/2002[ Redemption ~ 100.0000...........ccceverrennec.
23321P-XX-1... [DLIMA 96-Q4 B1 7.250% 03/25/26..... ... |03/01/2002| Paydown
23323C-BU-8... [DLIMA 00-D A 11.552% 09/25/30.... ... |03/01/2002| Paydown
23333R-AA-8... [DTE Burns Harbor  6.570% 01/30/03................ 01/30/2002[ Redemption  100.0000...........ccceverrennee.

235863-AA-5.... | Danbury Bldg Accpt Crp  7.860% 11/01/02......... 02/01/2002| Various
247367-AS-4.... | Delta Airlns 01-1 6.619% 03/18/11 ... |03/18/2002{ Redemption ~ 100.0000.............vererurenn.
24763L-FY-1.... | DELHE 99-3 M1 7.600% 01/15/30 ... |03/14/2002[JP Morgan..........
25243E-AA-1... | Diageo Capital PLC Nt 7.250% 11/01/09............ 01/09/2002( DB Alex Brown...
252567-AA-0.... | Diamond Cable Commun Co 13.250% 09/30/04.. | 01/31/2002| Various...
25500P-AE-6... | DITECH 97-1 M1 7.250% 01/15/24...........cccn.... 03/01/2002( Paydown.
25500P-AP-1... | DITECH 98-1 M1 7.250% 10/15/20.. 03/15/2002( Paydown....
260543-BP-7....| Dow Chemical Nt 5.750% 12/15/08..... 01/10/2002( Bank of America.
26439X-AD-5... | Duke Energy Field Svcs 6.875% 02/01/11......... [01/23/2002| UBS Warburg.....
26441Y-AD-9... | Duke-Weeks Realty Corp 6.950% 03/15/11....... 03/07/2002| DB Alex Brown...
291701-AR-1... |Empire Funding 97-2 M2 8.030% 09/25/23......... |03/01/2002| Paydown....
291701-BC-3... | Empire Funding 97-3 B1 7.750% 04/25/23.. 03/01/2002( Paydown.
291701-BX-7....| Empire Funding 97-5 B1 8.490% 04/25/24.. 03/01/2002[ Paydown....................
33632*-UE-5.... | Baker Hughes Pass-Thru 8.036% 09/28/15 03/28/2002| Redemption
33762S-AA-5... |FPLUS 1998-A 8.500% 04/15/28............. 03/15/2002[ Paydown....................
337925-BQ-3... |FPLUS 97-2 B1 7.930% 04/10/23.... 03/01/2002( Paydown.
337925-CP-4... |FPLUS 97-4 M2 7.330% 09/11/23.... 02/15/2002f Lehman..
337925-CP-4... |FPLUS 97-4 M2 7.330% 09/11/23 02/01/2002( Paydown....
360922-AA-6....|FAST 96-1 A 8.000% 10/28/33..... 02/21/2002| Bear Stearns..
360922-AA-6.... | FAST 96-1 A 8.000% 10/28/33..... ... [02/20/2002( Paydown....
36157N-FY-5... |GECMS 00-5 M 7.250% 04/25/15...........ccoonvvenn. 03/01/2002[ Paydown...........cvvemreeerirrerierireniineeinenes
36157N-FZ-2... |GECMS 00-5 B1 7.250% 04/25/15..........cconvvenn. 03/01/2002[ PaydOWN..........ovvvemrererireerineriserineiinenes | ereeeesenssesseenenns
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36157N-GA-6... [ GECMS 00-5 B2 7.250% 04/25/15............coeeen.e. 03/01/2002( Paydown
36157N-HV-9... [GECMS 00-8 M 7.500% 06/25/15.... 03/01/2002( Paydown.
36157N-HW-7.. [ GECMS 00-8 B1 7.500% 06/25/15... 03/01/2002( Paydown.
36157N-HX-5... [GECMS 00-8 B2 7.500% 06/25/15... 03/01/2002( Paydown.
36157N-LS-1... [GECMS 00-10 B2 7.750% 09/25/30. 03/01/2002( Paydown.
36157N-MD-3.. [GECMS 00-12 M 7.250% 10/25/15.. 03/01/2002( Paydown.
36157N-ME-1.. [GECMS 00-12 B1 7.250% 10/25/15. 03/01/2002( Paydown.
36157N-MF-8.. [ GECMS 00-12 B2 7.250% 10/25/15. 03/01/2002( Paydown.
36157R-4H-5... [GECMS 99-16 M 6.500% 07/25/14.. 03/01/2002( Paydown.
36157R-4J-1.... [GECMS 99-16 B1 6.500% 07/25/14. 03/01/2002( Paydown.
36157R-4K-8... [ GECMS 99-16 B2 6.500% 07/25/14. 03/01/2002( Paydown.
36157R-4S-1... [GECMS 99-19 M 6.500% 10/25/14.. 03/01/2002( Paydown.
36157R-4T-9... [GECMS 99-19 B1 6.500% 10/25/14. 03/01/2002( Paydown.
36157R-4U-6... [ GECMS 99-19 B2 6.500% 10/25/14. 03/01/2002( Paydown.
36157R-6P-5... [GECMS 99-21 M 6.750% 11/25/14.. 03/01/2002( Paydown.
36157R-6Q-3... [ GECMS 99-21 B1 6.750% 11/25/14. 03/01/2002( Paydown.
36157R-6R-1... [ GECMS 99-21 B2 6.750% 11/25/14. 03/01/2002( Paydown.
36157R-C5-2... [ GECMS 99-4 B1 6.250% 03/25/14... 03/01/2002( Paydown.
36157R-P2-5... [GECMS 99-10 M 6.250% 04/25/14.. ... |03/01/2002( Paydown.
36157R-P3-3... [GECMS 99-10 B1 6.250% 04/25/14................... 03/01/2002( Paydown
36157R-P4-1... [GECMS 99-10 B2 6.250% 04/25/14. 03/01/2002( Paydown
36157R-SP-1... [GECMS 98-16 B2 6.500% 10/25/13. 03/01/2002( Paydown.
36157R-WL-5.. [GECMS 98-22 M 6.000% 11/25/13.. ... |03/01/2002( Paydown.
36157R-WM-3. [GECMS 98-22 B1 6.000% 11/25/13................... 03/01/2002( Paydown
36157R-X5-9... [GECMS 99-12 M 6.250% 07/25/14.................... 03/01/2002( Paydown
36157R-X6-7... [ GECMS 99-12 B1 6.250% 07/25/14. 03/01/2002( Paydown.
36157R-X7-5... [GECMS 99-12 B2 6.250% 07/25/14.... ... |03/01/2002| Paydown.
36157R-XV-2... [ GECMS 1998-26 B2 6.250% 02/25/14............... 03/01/2002( Paydown
36185N-CZ-1... [GMACM 00-J2 M3 7.750% 08/25/30.................. 03/01/2002( Paydown
36226M-AD-5.. [GRMT 01-1A A4 7.300% 05/20/20.......... ... |03/05/2002| Goldman Sachs.........
368841-AA-0.... [ Gen Amer Trns Ser 91 14 9.180% 03/11/11....... |03/11/2002| Redemption ~ 100.0000..........cccorvvrrerece ,
370425-RW-2.. [GMAC Nt 6.125% 09/15/06............cccevenee 01/23/2002[ VAFIOUS.........overivrieriinriieiinsisnisrisissiins | cnrinrississinnionn | e 10,001,100 | ..... 10,000,000
373872-AC-4... [GACC 97-1 A 7.950% 08/28/30.........c0cevenee ... |03/01/2002| Paydown 366,975 [ ..........366,975
38141G-AA-2... | Goldman Sachs Group Inc 6.650% 05/15/09...... 03/08/2002( BNP........
408625-AA-9.... [ John Q Hammons Hotels 1 8.875% 02/15/04..... 03/11/2002 BNY Capital....
438516-AN-6... | Honeywell International 6.125% 11/01/11........... [01/08/2002| DB Alex Brown...
44472#-AB-9.... | Huish Detergents 1st Mt 9.267% 04/01/10......... |03/01/2002( Various...
44926M-BH-2.. [ICIFC 97-2 B1 8.000% 07/25/28..........cccovvvune. 03/01/2002( Paydown.
45254S-AF-3... [IMPAC Secured Assets CM 7.580% 07/25/25.... |03/01/2002| Paydown....................
477122-AC-9... Jet Egpt Tr B1 144A 10.910% 06/15/06 01/11/2002 Redemption  100.0000..
49228R-AC-7... [Kern River Funding Nt 6.676% 07/31/16. 03/31/2002 Various...............
49337E-AA-8... [Keyspan Gas East Nt 7.875% 02/01/10 ... |02/28/2002| UBS Warburg.........
524908-CK-4... | Lehman Brothers Hidgs N 8.250% 06/15/07....... 02/28/2002( Salomon/Smith Barney..
52518R-AU-0... [LSSC 00-2 A 7.500% 10/25/19 ... |02/01/2002| Paydown....................
53184N-AM-8.. [ Life Financial 97-3 M1 7.760% 04/25/24.. 03/01/2002( Paydown.
546347-AA-3.... | Louisiana Pacific Nt 8.500% 08/15/05.. 03/06/2002| Various...
55265K-BB-4... [MASTR 01-2 B1 6.250% 11/25/16... 03/01/2002( Paydown.
55265K-BC-2... [MASTR 01-2 B2 6.250% 11/25/16... 03/01/2002( Paydown.
55265K-BD-0... [MASTR 01-2 B3 6.250% 11/25/16.........cccconvvnnee 02/01/2002[ PaydOWN..........ocerierieriiriiriesienieiieninns
55337*-AA-6.... | Mobil Producing Nigeria 8.625% 02/02/06.......... 02/02/2002| Redemption  100.0000.........ccceermermrinees | eermermeeneireereneenns
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57634N-AK-9... | Master Financial Asset 7.800% 01/20/29............ 03/01/2002[ Paydown...........cvvvrererieereerirerinesinenes 907,101 | .o 907,101 | .covoneee 885,132 | .ovvvneee 907,101 0
57634N-AW-3.. | Master Financial Asset 7.540% 04/20/29. 03/01/2002( Paydown. ..573,720 |.........573,720 |.........573,464 |..........573,720 .0
585166-AW-1...|MEGO 97-3 M2 7.670% 08/25/23........ 03/01/2002( Paydown. ...514,709 ....514,709 514,628 .0
585166-BE-0....|MEGO 97-4 CTFS 7.950% 09/25/23 03/01/2002( Paydown. .0
589929-ET-1.... |MLMI 92-MH1 B 7.690% 03/25/19... 03/01/2002( Paydown. .0
589929-MK-1... |MLMI 96-C2 1.781% 10/25/26...... 03/01/2002( Paydown. .0
589929-PK-8....|MLMI 98-G1 M1 7.630% 02/25/27....... 03/01/2002( Paydown. .0
598135-AL-5.... | Midway Airlines EETC 7.140% 01/02/15. 03/28/2002{ Various... .0
617446-GL-7....|Morgan Stanley DW Nt 6.100% 04/15/06 01/29/2002{ Various... 82
63857R-DG-4.. INMFC 98-5 B3 6.000% 11/25/13............. 03/01/2002| Paydown.................... .0
64038#-AA-6.... NISCO Ser A Sr SF Nt 8.330% 09/30/04. 03/31/2002| Redemption .0
655844-AQ-1... | Norfolk Southern Nt 7.250% 02/15/31..... 02/14/2002 Various............... 529,409
667294-AB-8....|NWA 96-1 B Pass Thru 8.070% 01/02/15 01/02/2002 Redemption  100.0000.. .0
667294-AC-6... INWA 96-1 C Pass Thru 8.970% 01/02/15... 01/02/2002 Redemption  100.0000.. .0
667294-AE-2....|NWA 97-1 A Pass Thru 7.068% 07/02/17 01/02/2002 Redemption  100.0000.. .0
667294-AM-4... INWA Nt 7.575% 03/01/19 03/01/2002 Redemption  100.0000.. .0
66937N-T2-4... INSCOR 98-14 B3 6.500% 06 . 03/01/2002| Paydown.................... .0
66937N-VR-6... INSCOR 97-20 M 6.750% 12/25/12...... ... |03/01/2002( Paydown. .0
66937R-H5-1... | Norwest Asset Securitie 6.500% 09/25/14... 03/01/2002( Paydown. .0
66937R-H6-9... | Norwest Asset Securitie 6.500% 09/25/14........... 03/01/2002[ PaydOwWN........c.ceeevnirneeneireerernininsnenenns | vriveneseeirnnineine | eeneeneeneenn 9,660 | 9,660 [ o915 [ 9,660 | oiiiecnt02 [ s [ [ | 0
66937R-H7-7... | Norwest Asset Securitie 6.500% 09/25/14........... 03/01/2002| Paydown 0
66937R-Q5-1... | Norwest Asset Securitie 6.750% 12/25/14... 03/01/2002( Paydown. .0
66937R-Q6-9... | Norwest Asset Securitie 6.750% 12/25/14... 03/01/2002( Paydown. .0
66937R-Q7-7... | Norwest Asset Securitie 6.750% 12/25/14........... 03/01/2002| Paydown 0
66937R-UX-5... | Norwest Asset Securitie 6.250% 06/25/14........... 03/01/2002| Paydown 0
66937R-UY-3... | Norwest Asset Securitie 6.250% 06/25/14... 03/01/2002( Paydown. .0
66937R-XT-1... | Norwest Asset Securitie 6.250% 07/25/14... 03/01/2002( Paydown. .0
66937R-XU-8... | Norwest Asset Securitie 6.250% 07/25/14........... 03/01/2002| Paydown 0
66937R-XV-6... | Norwest Asset Securitie 6.250% 07/25/14........... 03/01/2002| Paydown 0
66988D-AA-6... INCAPS 01-C1 A 7.250% 01/26/31 03/26/2002( Paydown. .0
670670-AG-3... INYCTL 99-R A 8.211% 08/10/07......... 02/10/2002| Paydown.................... .0
677555-RT-3... | Ohio Enterprse Fd 93-5 7.540% 06/01/13.. 03/01/2002 Redemption  100.0000.. .0
677871-AA-3....| Oil Enterprises Bonds 6.239% 06/30/08.. 03/31/2002] Various... .0
69348L-Y9-4.... |PNCMS 98-9 2AM 6.393% 09/25/13........... ... |03/01/2002( Paydown. .0
69348R-EP-7... | PNC Mortgage Sec Corp 9 6.250% 02/25/14...... 03/01/2002( Paydown. .0
69348R-EQ-5... | PNC Mortgage Sec Corp 9 6.250% 02/25/14...... 03/01/2002( Paydown. .0
69348R-ER-3... | PNC Mortgage Sec Corp 9 6.250% 02/25/14...... 03/01/2002( Paydown. .0
69348R-MP-8.. | PNC Mortgage Sec Corp 9 6.887% 07/25/29...... 03/01/2002( Paydown. .0
69360Q-AM-3.. |PSWHI 97-2 M2 7.940% 11/20/23............... ... |03/01/2002| Paydown. .0
69573C-CN-3.. |PMAC 99-4 1B3 6.799% 07/28/24... 03/01/2002( Paydown. .0
69573C-DR-3.. |PMAC 00-1 B2 7.750% 09/25/30............. 03/01/2002[ Paydown.................... .0
72817#-AA-6.... | Plaza Drive Prop (Lucen 6.700% 09/01/20.. 03/01/2002| Redemption .0
743315-AG-8... | Progressive Crp Nt 6.600% 01/15/04... 03/12/2002[ McDonald................... .193,380
743946-AQ-8... |PHMS 93-K 2B 6.452% 12/28/08..... 03/01/2002( Paydown. .0
74434T-HB-6... |PHMS 93-B 1B1 7.587% 04/28/23... 03/01/2002( Paydown. .0
74434U-QE-7...| PHMS 95-C B3 5.730% 09/25/03. 02/01/2002( Paydown. .0
74434U-YA-6... |PHMS 96-3 M 6.750% 03/25/11... 03/01/2002( Paydown. .0
74436J-BR-7... |PSSF 93-5 B4B 7.820% 04/30/24..... ... |03/01/2002| Paydown. .0
760972-4M-8... | RFMSI 1998-S29 M2 6.250% 12/25/13.............. 03/01/2002[ Paydown...........cvvemreeerirrerierireniineeinenes 0
760972-4N-6.... | RFMSI 1998-S29 M3 6.250% 12/25/13.............. 03/01/2002[ Paydown...........ceveevenermmrerncrimernerinees [ eronseevsnimsnninininne [ eerrineeenn 19,259 | 1i0000019,259 |10 18,041 [ 100 19,259 | 793 [ e e Lo [, 0
760972-5Z-8.... |RFMSI 98-S31 M3 6.500% 12/25/28.................. 03/01/2002[ Paydown..........vvveevereremrerncrimennceiinenes | erneeevsnnnssinsninne | conrerineene8,2868 | 8,286 | i 7,079 [ 1iiiii8,286 | 1,039 | eoincine e Lo |, 0
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760972-6H-7.... |RFMSI 99-S1 M1 6.250% 01/25/14..........ccnvvenn. 03/01/2002( Paydown 0
760972-6J-3.... |RFMSI 99-S1 M2 6.250% 01/25/14.. 03/01/2002( Paydown. .0
760972-6K-0.... |RFMSI 99-S1 M3 6.250% 01/25/14.. 03/01/2002( Paydown. .0
760972-6T-1.... |RFMSI 99-S6 M1 6.250% 02/25/14.. 03/01/2002( Paydown. .0
760972-6U-8.... |RFMSI 99-S6 M2 6.250% 02/25/14.. 03/01/2002( Paydown. .0
760972-6V-6.... |RFMSI 99-S6 M3 6.250% 02/25/14.. 03/01/2002( Paydown. .0
760972-7G-8....|RFMSI 99-S22 m1 6.500% 10/25/14... 03/01/2002( Paydown. .0
760972-7H-6.... | RFMSI 99-S22 M2 6.500% 10/25/14... 03/01/2002( Paydown. .0
760972-7J-2.... |RFMSI 99-S22 M3 6.500% 10/25/14... 03/01/2002( Paydown. .0
760972-YF-0.... |RFMSI 98-S16 M3 6.500% 07/25/13... 03/01/2002( Paydown. .0
76110F-4Z-3.... |RALI 00-QS4 M2 7.500% 03/25/15.. 03/01/2002( Paydown. .0
76110F-6V-0.... |RALI 00-QS6 M3 7.750% 05/25/30.. 03/01/2002( Paydown. .0
76110F-H6-3... |RALI 99-QS4 M2 6.250% 03/25/14.. 03/01/2002( Paydown. .0
76110F-H7-1... |RALI 99-QS4 M3 6.250% 03/25/14.. 03/01/2002( Paydown. .0
76110F-S4-6.... |RALI 99-QS8 M1 6.500% 06/25/14.. 03/01/2002( Paydown. .0
76110F-S5-3.... |RALI 99-QS8 M2 6.500% 06/25/14.. 03/01/2002( Paydown. .0
76110F-S6-1.... |RALI 99-QS8 M3 6.500% 06/25/14.. 03/01/2002( Paydown. .0
76110F-VE-0... | RALI 98-QS10 M1 6.750% 06/25/28 03/01/2002( Paydown. .0
76110G-AR-2... | RALI 00-QS7 M3 8.000% 06/25/30...... ... |03/01/2002| Paydown. .0
76110G-DJ-7... |RALI 00-QS11 M1 7.500% 09/25/15...........c.ccce... 03/01/2002( Paydown 0
76110G-DK-4...|RALI 00-QS11 M2 7.500% 09/25/15...........c.ccc.... 03/01/2002( Paydown 0
76110G-DL-2... | RALI 00-QS11 M3 7.500% 09/25/15.... 03/01/2002( Paydown. .0
76110G-KG-5.. |RALI 01-QS6 M1 6.500% 05/25/16.. ... |03/01/2002| Paydown. .0
76110G-KH-3...|RALI 01-QS6 M2 6.500% 05/25/16............c.cc.n. 03/01/2002( Paydown 0
76110G-KJ-9... |RALI 01-QS6 M3 6.500% 05/25/16...........cconc.n. 03/01/2002( Paydown 0
76110G-PB-1... |RALI 01-QS13 M1 6.500% 09/25/16.... 03/01/2002( Paydown. .0
76110G-PC-9... | RALI 01-QS13 M2 6.500% 09/25/16.... 03/01/2002( Paydown. .0
76110G-PD-7...|RALI 01-QS13 M3 6.500% 09/25/16 03/01/2002( Paydown 0
76110G-UV-1...|RALI 01-QS19 M1 6.000% 12/25/16................... 03/01/2002( Paydown 0
76110G-UW-9.. | RALI 01-QS19 B2 6.000% 12/25/16.... 03/01/2002( Paydown. .0
76110G-UX-7...|RALI 01-QS19 B3 6.000% 12/25/16........ 03/01/2002( Paydown 0
76110W-MG-8. | Residential Asset Sec C 6.860% 09/25/31.. 03/06/2002| Morgan Stanley Dean Witter. 177,325 ..121,675 75
76110Y-3P-5.... | Residental Funding Mrg  6.500% 06/25/16.. 03/01/2002( Paydown. ..29,826 ..29,826 . 0
76110Y-3Q-3... | Residental Funding Mrg  6.500% 06/25/16.. 03/01/2002( Paydown. 29,944 | 9,764 |, 9,944 .0
76110Y-3R-1... | Residental Funding Mrg 6.500% 06/25/16.. 03/01/2002[ Paydown...........vvveevereremerncrinerneeinenes [ erneeevsnnesninieinns [ o 3,944 | 9,944 | 9473 | .0
76110Y-6X-5.... | Residental Funding Mrg  6.500% 07/25/16.. 03/01/2002( Paydown. .0
76110Y-6Y-3.... | Residental Funding Mrg  6.500% 07/25/16.. 03/01/2002( Paydown. .0
76110Y-6Z-0.... | Residental Funding Mrg  6.500% 07/25/16.. 03/01/2002[ Paydown...........ccveeveneremmerncrnenineiineres [ erneeevenrnnerinieinns [ ernreineeene3, 730 | v 3,730 {3,584 [ i .0
76110Y-7H-9... | Residental Funding Mrg 6.500% 08/25/16.. 03/01/2002( Paydown. .0
76110Y-7J-5.... | Residental Funding Mrg  6.500% 08/25/16.. 03/01/2002[ Paydown...........ceveereeeremmerncrinerneineres [ erneeevsnrnnsninieinns [ onrerineneene3, 748 | v 3,746 | i 3,749 | .0
76110Y-A9-3.... | Residental Funding Mrg  7.000% 11/25/15.. 03/01/2002( Paydown. .0
76110Y-B2-7.... | Residental Funding Mrg  7.000% 11/25/15.. 03/01/2002[ Paydown...........ceveereeerenmerncrineniineeineres [ erneeevenrnssninseinns | onreineeen 3577 | i 3,577 | i 5,427 | s .0
76110Y-B3-5.... | Residental Funding Mrg  7.000% 11/25/15.. 03/01/2002( Paydown. .0
76110Y-E8-1.... | Residental Funding Mrg  7.500% 12/25/30.. 03/01/2002[ Paydown...........coveerereremerncrinerneeinees [ erneeessninseninininns [ o 5,185 | 5,115 5,102 [ .0
76110Y-EW-8.. | Residental Funding Mrg  6.250% 03/25/14.. 03/01/2002( Paydown. .0
76110Y-EX-6... | Residental Funding Mrg  6.250% 03/25/14.. 03/01/2002( Paydown. .0
76110Y-EY-4... | Residental Funding Mrg  6.250% 03/25/14.. 03/01/2002( Paydown. .0
76110Y-FF-4... |Residental Funding Mrg  6.250% 04/25/14.. 03/01/2002( Paydown. .0
76110Y-FG-2... | Residental Funding Mrg  6.250% 04/25/14......... 03/01/2002[ Paydown...........veveeveererererncrimerncrinenes [ ernseevsninnsninininne [ oneerinereen 55839 | i 7,839 i 7,854 [ 7,839 00206 [ ceocncine e [ [, 0
76110Y-FH-0... | Residental Funding Mrg  6.250% 04/25/14......... 03/01/2002[ Paydown..........vvveeveeneremrerncrimennceineres | ernseensnnnssinsnnne | eonrerineneen 5839 | v 7,839 v 7,231 [ 7,839 | 829 | e Lo |, 0
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76110Y-H3-9... | Residental Funding Mrg  7.000% 01/25/16 03/01/2002( Paydown 0
76110Y-H4-7... | Residental Funding Mrg  7.000% 01/25/16.. 03/01/2002( Paydown. .0
76110Y-H5-4... | Residental Funding Mrg  7.000% 01/25/16.. 03/01/2002( Paydown. .0
76110Y-KR-2... | Residental Funding Mrg  6.250% 06/25/14.. 03/01/2002( Paydown. .0
76110Y-KS-0... | Residental Funding Mrg  6.250% 06/25/14.. 03/01/2002( Paydown. .0
76110Y-KT-8... | Residental Funding Mrg  6.250% 06/25/14.. 03/01/2002( Paydown. .0
76110Y-MF-6... | Residental Funding Mrg  6.500% 07/25/14.. 03/01/2002( Paydown. .0
76110Y-MG-4.. | Residental Funding Mrg  6.500% 07/25/14.. 03/01/2002( Paydown. .0
76110Y-MH-2.. | Residental Funding Mrg  6.500% 07/25/14.. 03/01/2002( Paydown. .0
76110Y-N7-3... | Residental Funding Mrg  6.750% 03/25/16.. 03/01/2002( Paydown. .0
76110Y-N8-1... | Residental Funding Mrg  6.750% 03/25/16.. 03/01/2002( Paydown. .0
76110Y-N9-9... | Residental Funding Mrg  6.750% 03/25/16.. 03/01/2002( Paydown. .0
76110Y-PG-1... | Residental Funding Mrg  6.500% 09/25/14.. 03/01/2002( Paydown. .0
76110Y-PH-9... | Residental Funding Mrg  6.500% 09/25/14.. 03/01/2002( Paydown. .0
76110Y-PJ-5.... | Residental Funding Mrg  6.500% 09/25/14.. 03/01/2002( Paydown. .0
76110Y-R3-8... | Residental Funding Mrg  7.000% 03/25/31.. 03/01/2002( Paydown. .0
76110Y-SC-7... | Residental Funding Mrg  6.750% 12/25/14.. 03/01/2002( Paydown. .0
76110Y-SD-5... | Residental Funding Mrg  6.750% 12/25/14.. 03/01/2002( Paydown. .0
76110Y-SE-3... | Residental Funding Mrg  6.750% 12/25/14.. 03/01/2002( Paydown. .0
76110Y-T5-1.... | Residental Funding Mrg  7.000% 03/25/31......... 03/01/2002( Paydown 0
76110Y-TZ-5... |Residental Funding Mrg  7.000% 03/25/15......... 03/01/2002( Paydown 0
76110Y-UA-8... | Residental Funding Mrg  7.000% 03/25/15.. 03/01/2002( Paydown. .0
76110Y-UB-6... | Residental Funding Mrg  7.000% 03/25/15.. 03/01/2002( Paydown. .0
76110Y-V6-6.... | Residental Funding Mrg  7.000% 04/25/31......... 03/01/2002( Paydown 0
76110Y-VK-5... | Residental Funding Mrg  7.750% 05/25/30......... 03/01/2002( Paydown 0
76110Y-VU-3... | Residental Funding Mrg  7.250% 06/25/15.. 03/01/2002( Paydown. .0
76110Y-VV-1... | Residental Funding Mrg  7.250% 06/25/15.. 03/01/2002( Paydown. .0
76110Y-VW-9.. | Residental Funding Mrg  7.250% 06/25/15......... 03/01/2002( Paydown 0
76110Y-X5-6.... | Residental Funding Mrg  6.750% 04/25/31......... 03/01/2002( Paydown 0
76110Y-YX-4... | Residental Funding Mrg  7.250% 09/25/15.. 03/01/2002( Paydown. .0
76110Y-YY-2... | Residental Funding Mrg  7.250% 09/25/15.. 03/01/2002( Paydown. .0
76110Y-YZ-9... | Residental Funding Mrg  7.250% 09/25/15.. 03/01/2002( Paydown. .0
76110Y-ZQ-8... | Residental Funding Mrg  7.750% 10/25/30......... 03/01/2002( Paydown. .0
76111J-BS-2.... |RFMSI 01-S21 M1 6.250% 09/25/16....... 03/01/2002( Paydown. .0
76111J-BT-0.... |RFMSI 01-S21 M2 6.250% 09/25/16... 03/01/2002( Paydown. .0
76111J-DQ-4... |RFMSI 01-S22 M1 6.750% 09/25/31... 03/01/2002( Paydown. .0
76111J-DR-2... |RFMSI 01-S22 M2 6.750% 09/25/31... 03/01/2002( Paydown. .0
76111J-FP-4.... |RFMSI 01-S23 M2 6.691% 10/25/31... 03/01/2002( Paydown. .0
76111J-GA-6... |RFMSI 01-S25 M1 6.250% 10/25/16... 03/01/2002( Paydown. .0
76111J-GB-4... |RFMSI 01-S25 M2 6.250% 10/25/16... 03/01/2002( Paydown. .0
76111J-GC-2... |RFMSI 01-S25 M3 6.250% 10/25/16... 03/01/2002( Paydown. .0
76111J-GX-6... |RFMSI 01-S24 M2 6.750% 10/25/31... 03/01/2002( Paydown. .0
78400K-AB-3... | SBFT2 99-3 D1 8.500% 06/27/29........ 03/01/2002( Paydown. .0
80927G-AG-1.. | Scotia Pacific Holdings 6.550% 01/20/07 01/20/2002] Various... .0
81376@-AF-1.. | SMART 97-3 8.570% 12/15/10......... 02/13/2002( Paydown. . .0
81414E-AJ-8.... | Security Cap Pacific No 7.250% 10/15/04... 03/19/2002| Morgan Stanley Dean Witter. . USSR DUUTUROURRROTI IO 8,579
82047L-AA-4....| Shawmut Bank NA Nt 8.625% 02/15/05...... 02/12/2002( DB Alex Brown.................. ceereneee(9792) [ [ | e 594,686
843597-AF-2.... | So Pac Trns Pass Thru C 8.020% 07/02/12....... [01/02/2002| Redemption  100.0000.. ..er.(28,876) |.
844741-AL-2.... | Southwst Air Ser 94 A3 8.700% 07/01/11.......... 01/01/2002[ Redemption ~ 100.0000..........ccccrmvrmmerers [ ermmerrmeimmeinirirns [ v 123,011 | 10000122,020 {122,010 [ 228,020 e [ [,
84760T-AH-3... | Spectrasite Holdings In 10.750% 03/15/10.......... 02/11/2002 VANOUS......c.ocvverrrereeereierreisensiseineinerinies | evevseessrsssssinsinees | eeeeenn845,900 ] .......1,800,000 | .......1,800,000 | .......1,800,000 |..ccvormrimrmrne | errmrmererreirens | erereenineineins
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852060-AL-6.... [ Sprint Cap Corp Nt 6.000% 01/15/07................. 03/07/2002[ Tax Free Exchange..........c.ccoouevnicvnrcines [ wovnivricvsicniiniinns | .....8,360,656 | .......8,400,000 | ....... 8,359,176 | ....... 8,360,656 | ........1,082 [..coooiiirviins e | |, 0

861832-A*-4.... [ Stonehenge Capital Fund 9.840% 12/15/11........ |03/15/2002| Redemption ~ 100.0000.. . ..48,656 ...48,656 .0
863571-AA-3.... [ SANT 96-1 A1 7.156% 10/30/03.............. 03/28/2002| Paydown.................... .341,897 .0

86358K-AA-0... [ SANT 98-1 A1 6.650% 09/28/05.............. 03/01/2002( Paydown. .248,536 .0

866165-AD-5... [ Summit Mortgage Trust 0 6.138% 12/28/1 03/01/2002[ Paydown............ccoeveueee ..31,435 .0
90211E-AG-0... [ABFC 01-AQ1 M1 6.863% 05/20/32 03/14/2002[ Morgan Stanley Dean Witter. .116,458

90332U-AJ-2... [US Airways Pass-Thru Tr 8.110% 02/20/17 02/20/2002 Redemption  100.0000...... .0
907821-N6-5.... [ Union Pacific RR Pass T 7.750% 07/01/12......... |01/01/2002| Redemption ~ 100.0000.. .0

929771-AH-6... [Wachovia Corp Nt 6.250% 08/04/08................... 03/13/2002| Advest Securities............... 418
93105*-AF-6.... | Wakefern Food Crp Sr SF 7.300% 03/15/04........ 03/15/2002 Redemption  100.0000.. .0
939335-QJ-7.... [WAMU 01-S8 1B1 6.500% 08/25/16 ... |03/01/2002( Paydown.................... .0

939335-QK-4... [WAMU 01-S8 1B2 6.500% 08/25/16.... 03/01/2002( Paydown. .0
93933R-AW-7.. [WAMU 01 WM2 M2 7.217% 03/21/31. 03/01/2002( Paydown. .0

949754-AD-7... [WFMBS 00-3 B1 7.250% 08/25/15...... 03/01/2002( Paydown. .0
949754-AE-5.... [WFMBS 00-3 B2 7.250% 08/25/15.. 03/01/2002( Paydown. .0
949754-AF-2.... [WFMBS 00-3 B3 7.250% 08/25/15.. 03/01/2002( Paydown. .0
94975W-AQ-6.. [WFMBS 00-2 1B2 7.750% 06/25/30 03/01/2002( Paydown. .0
94975X-AL-5.... [WFMBS 00-5 B3 7.750% 09/25/30...... 03/01/2002( Paydown. .0

94976F-AH-2... [WFMBS 00-11 B1 7.250% 11/25/15.... ... |03/01/2002| Paydown. .0
94976F-AJ-8.... [WFMBS 00-11 B2 7.250% 11/25/15................... 03/01/2002[ Paydown..........ccvvenrvnivmimiinisnicninniinns [ evvnivnieninsinniinn [ evvenieneen8,027 [ riiiinecn8,627 [ 8473 [ 8627 [ il 139 [ | [ [, 0

94976F-AK-5... [WFMBS 00-11 B3 7.250% 11/25/15 03/01/2002( Paydown 0
94976G-AD-9... [WFMBS 01-14 B1 6.500% 08/25/16.... 03/01/2002( Paydown. .0
94976G-AE-7... [WFMBS 01-14 B2 6.500% 08/25/16.... 03/01/2002( Paydown. .0

94976G-AF-4... [WFMBS 01-14 B3 6.500% 08/25/16 03/01/2002( Paydown 0
94976J-AP-6.... [WFMBS 00-14 B2 7.500% 01/25/31 03/01/2002( Paydown 0

94976L-AD-8... [WFMBS 01-2 B1 7.000% 02/25/16.. 03/01/2002( Paydown. .0
94976L-AE-6.... [WFMBS 01-2 B2 7.000% 02/25/16.. ... |03/01/2002| Paydown. .0
94976L-AF-3.... [WFMBS 01-2 B3 7.000% 02/25/16..................... 03/01/2002( Paydown 0
94976M-AE-4... [WFMBS 01-3 B2 7.000% 02/25/31..........cccoouun. 03/01/2002( Paydown 0

94976N-AT-9... [WFMBS 01-4 B2 7.000% 02/25/31.. 03/01/2002( Paydown. .0

94976V-AD-6... [WFMBS 01-8 B1 6.750% 04/25/16.. 03/01/2002( Paydown. .0

94976V-AE-4... [WFMBS 01-8 B2 6.750% 04/25/16.. 03/01/2002( Paydown. .0

94976V-AF-1... [WFMBS 01-8 B3 6.750% 04/25/16.. 03/01/2002( Paydown. .0

94977C-BJ-3... [WFMBS 01-21 B1 6.750% 12/25/31.... 03/01/2002( Paydown. .0

94977C-BK-0... [WFMBS 01-21 B2 6.750% 10/25/31.... 03/01/2002( Paydown. .0

94977K-AK-3... [WFMBS 01-20 B1 6.250% 09/25/16.... 03/01/2002( Paydown. .0
94977K-AL-1....[WFMBS 01-20 B2 6.250% 09/25/16.... 03/01/2002( Paydown. .0
94977K-AM-9... [WFMBS 01-20 B3 6.250% 09/25/16.... 03/01/2002( Paydown. .0
94977M-AF-0... [WFMBS 01-23 B1 6.250% 10/25/16.... 03/01/2002( Paydown. .0

94977M-AG-8.. [WFMBS 01-23 B2 6.250% 10/25/16.... 03/01/2002( Paydown. .0

94977R-AP-7... [WFMBS 01-24 B2 6.750% 11/25/31.... 03/01/2002( Paydown. .0

94977S-AH-3... [WFMBS 01-33 B1 6.250% 12/25/16.... 03/01/2002( Paydown. .0
94977S-AJ-9.... [WFMBS 01-33 B2 6.250% 12/25/16.... 03/01/2002( Paydown. .0

94977S-AK-6... [WFMBS 01-33 B3 6.250% 12/25/16.... 03/01/2002( Paydown. .0

94977T-AV-0... [WFMBS 01-26 B2 6.500% 11/25/31.... 03/01/2002( Paydown. .0

94977W-AF-8.. [WFMBS 01-29 B1 6.000% 12/25/16.... 03/01/2002( Paydown. .0
94977W-AG-6.. [WFMBS 01-29 B2 6.000% 12/25/16.... 03/01/2002( Paydown. .0

94977W-AH-4.. [WFMBS 01-29 B3 6.000% 12/25/16.... ... |03/01/2002| Paydown. 0 |
961548-AY-0.... [ Westvaco Corp Nt 7.950% 02/15/31.................. 03/27/2002[ VArOUS........covoririinisiisinssisnisnisnisnins [ e | 10,451,500 | .....10,000,000 | .......9,934,945 |......9,936,057 [........B4d | | | o 515443 | ... 515443 | ... 501,292

UNIEEA STAIES........cvoevveeeseeeiet ettt ettt sttt es et tetesseeesess et et esseessees et estessesessessesessessssessessesassessesassessssessessssessesan

...275,095,983 | ...273,200,648

...1,485,177

..... 7,485,177

..... 7,518,080

Canada
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Statement as of March 31, 2002 of the The Union Central Life Insurance Company

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of b
7 5 7 8

the Company During the Current Quarte
9 10 I 2

1 2 3 6 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 (@
00207Q-AC-7... |AT&T Canada Inc Nt 7.650% 09/15/06............... 01/10/2002[ DB AleX BIOWN...........ccvverveiviniriniiieiieninas 1,880,000 ..(2,108,375) | ....(2,108,375) | ........ 102,000
130910-AG-7... | Call-Net Enterprises Sr 9.375% 05/15/09 02/27/2002| Morgan Stanley Dean Witter. ...885,000 .
130910-AH-5... | Call-Net Enterprises Sr 0.000% 05/15/09........... |02/27/2002 Morgan Stanley Dean Witter. ...470,000
59169Y-AE-8... | Metronet Communications 12.000% 08/15/07...... 02/22/2002( DB Alex Brown... .......587,000
63306X-AA-4... [Natl Bk of Canada Sh Nt 8.125% 08/15/04.. 02/15/2002[ UBS Warburg. .5,487,900
Canada 9,309,900 (4, 429, 791 | ...(4, 429, REN] 499,736
Foreign
22541L-AA-1.... [ Credit Suisse FB USA In 5.875% 08/01/06......... 01/08/2002[ Bank of AMeriCa.........c.coevvrerrirniieriniirns .....8,169,440 | .......8,000,000 | .......7,986,240 |.......7,987,388 |....ccccccc. 70 [ errvrrvivirnan [rvrvrviinns [ s .182,052 214,111
25156P-AA-1... [ Deutsche Telekom Fin Nt 7.750% 06/15/05 01/09/2002( JP Morgan...... 4,309,040 |.......4,000,000 |.......4,252,800 |......4,234,840 |.........(2,243) [ ..covoovrvirireene [eommimiiniiiins | v ...74,200
25156P-AB-9... [ Deutsche Telekom Fin Nt 8.000% 06/15/10........ |03/11/2002| VATIOUS..........cccovvrerirmirminninrinnissiiniiinies | eriverivesnsiisniinnens | e 1,406,910 | .......7,000,000 | .......7,239,650 | .......7,223,634 |.........(3,926) [ ...ocoovermernens [ [ e
35177P-AB-3... [France Telecom Nt 7.750% 03/01/11................. 02/15/2002( Various...
500750-AB-0.... [KPNQWEST BV Sr Unsub Nt 8.125% 06/01/09.. | 03/22/2002| CSFB..........
65555R-AC-6... [Nordbanken Nt 7.250% 11/12/09............cccoouun. 03/12/2002( DB Alex Brown...
780097-AC-5... [Royal Bk of Scotland Nt 7.375% 04/01/06... 03/12/2002( Various...............
780097-AH-4... [Royal Bk of Scotland Nt 7.648% 09/30/31... 03/12/2002( DB Alex Brown...
780153-AH-5... [Royal Caribbean Bd 6.750% 03/15/08..... 03/15/2002( Autranet......
90262W-AA-1.. [UBS Pref Funding Trust 7.247% 06/26/11.. 03/12/2002| Various...
FOrQIgN....cvcveciisci e
4599999. | Total - Bonds - Industrial & Miscellaneous
Bonds - Credit Tenant Loans
United States
92929U-AA-6... [WLM Retail Tr Sec SF Nt 9.370% 01/01/13........ [03/01/2002] VANOUS. ....cvvevecvveeseresssrresserrssssressssereriss | enseeesssseesssseeeeens
United States......covunmniininieieinnens
4699999. | Total - Bonds - Credit Tenant Loans
6099997 [ TOtAl - BONAS - PAM 4.tttk ..487, 250 542 | ...490, 463 050 | ...480, 362 470 | ...480, 773 651
6099998. | Total - Bonds - Summary Item for Bonds Bought and Sold This Quarter... ...117,677,140 | ...116,048,159 | ..117,374,089 | ...117,392,318
6099999, [ TOMAI - BONMMAS. ...tttk ...604,927,682 | ...606,511,209 [ ...597,736,559 | ...598,165,969
Common Stocks - Public Utilities
United States
018802-10-8.... [Alliant Energy Corp CS........cccovevvevnerniirniirenins 02/12/2002[ VAriOUS.........ccorverierieerinerinirsiiesiiesierine | v 6,400.000 FECIZT FT I 181,747 |.......... 194,304
023608-10-2.... [ Ameren Corporation CS. 01/14/2002( Various... crreenenn300.000 | 12,952 .11,876 ...12,690
80589M-10-2.... [ Scana Corp CS... 01/08/2002f VArIOUS........cvverieiiisiisninniniisissiissisnins | onnens 11,162.000 307,003 .291,536 .310,638
UNItEd SEALES. ..o ...509,696 485,159 |. 517,632
6699999. [ Total - Common StockS - PUBIC ULIIHIES. .......ivuiiiieiieiiei e 509,696 |..... XXX [ 485159 | ... 517,632
Common Stocks - Banks, Trust and Insurance Companies
United States
025816-10-9.... | American Express Co CS........cccovvvinerneereereenens 03/26/2002[ Sanford C. Bernstein...........cccocvevvvveenees | cvveneene 4,200.000 | .......... 168,784 135,248 |.......... 149,898
171232-10-1.... | Chubb Corp CS 03/01/2002[ Various.................. 4,600.000 ..341,727
UNItEd SEALES. ..o ..510,511
6799999. | Total - Common Stocks - Banks, Trust & INSUrANCE COMPANIES. ... cuiuiurerirrarssiesieseeseessrseesssesesssesee e sse e seeenssnssseees 510,511

Common Stocks - Industrial and Miscellaneous

United States

002896-20-7....
037411-10-5....
079860-10-2....
160903-10-0....
172474-10-8....
247361-10-8....
31428X-10-6....

Abercrombie & Fitch Co.........cccovevrevieirerrieienns
Apache Crp CS......
Bellsouth Corp C
Charter One Finl Inc CS.
Cinergy Corp CS........
Delta Airlines CS

Fedex Corporation CS..........ccoenvnrnerneenerreeneens

03/22/2002
03/27/2002
03/15/2002
03/11/2002
03/25/2002
03/04/2002

Prudential..........ccoovevererenienesieiieienens
Prudential...
Various...
Various...
Various...
AULTANEL. ...

03/05/2002

AULTANEL. ...

............ 700.000
1,600.000
....6,800.000 .
....9,600.000 .248,266
....7,900.000 .251,271
......... 1,800.000 e 44177
............ 700.000 crnennn 28,131

259,420
260,640
264,097
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Statement as of March 31, 2002 of the The Union Central Life Insurance Company

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of b
7 5 7 8

the Company During the Current Quarte
9 10 I 2

1 2 3 6 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
450911-10-2.... [ITT Industries INC CS.........cccovvrimrinrinriniinnens 03/18/2002[ VAIOUS.........ccoorrverierieirinnrineissisnieiieiine [ v 3,500.000 113,358 176,750
594918-10-4.... [Microsoft Corp CS.. 03/20/2002( Various... ....1,600.000 ..88,050 .106,000 .
713448-10-8.... [Pepsico Inc CS... 03/26/2002| Various... 3,100.000 .150,939 L.
784635-10-4.... [SPX Corp CS............. 01/02/2002( Autranet.. ...200.000 L.
785905-10-0.... | Sabre Holdings Corp C 01/15/2002] Various... 3,545.000 L.
812387-10-8.... [Sears Roebuck & Co CS... 01/11/2002 Prudential... sernern. 100.000 L.
844741-10-8.... [Southwst Air CS......... 02/08/2002| Various... ..12,900.000 L.
United States..... .1,663,821 | ......1,854,460 |....(190,641)]......cccc....0 .0 .....308,751 |.......308,751 [0 [ 8375 |

6899999. [ Total - Common 1,663,821 |.....1,854,460 |....(190,641)|................0 ].oiiin0 1.....308,751 |.......308,751 [0 8375 ],
Common Stocks - Parent, Subsidiaries and Affiliates
United States
142143-60-1.... | SMFI Pinnacle S&P MidCap 400 Index............... 01/31/2002[ VArIOUS.........occorierierieriiririeiisiieriieniieiene | ovees 167,741.000 2,267,713 uz
142143-77-5.... | SMFI Apex S&P 400 Index................ 01/04/2002[ DIFECL.......covvvrrererierireirrisrisrisrisrisiiiens [ v 4,897.000 uz...
142143-78-3.... | SMFI Pinnacle Nasdaq 100 Index. 03/28/2002[ DIFECL........oocvvrevierireireinierressesreiseiines | e 28,500.000 uz...
142143-79-1.... | SMFI Pinnacle Russell 2000 Index.... 03/28/2002[ VArIOUS.........occrrerieriieiiniiesiesieniesieine | v 214,600.000 uz...
142143-80-9.... | SMFI Apex Lehman Agg Bond Index 03/25/2002( VaNIOUS.......cvurerrrerrnieniereereersreissssinenens | veinees 74,150.000 uz...
142143-87-4.... | SMFI Apex Russell 2000 Index..... 03/28/2002[ DIFECL........oocverevierircireinrirerrenseireineiines | v 29,000.000 uz...
866167-76-0.... [ SMFI Apex EAFE Intl Fd........ 03/22/2002| Direct uz...
142143-85-8.... | SMFI Apex Nasdaq 100 Index... .. |03/31/2002| Basis Adjustment Hedge Acctg. . uz...
142143-78-3.... | SMFI Pinnacle Nasdaq 100 IndeX.......c.ccocrevrenas 03/31/2002| Basis Adjustment Hedge Acctg........cc.c...... UZ...........

United States 10, 923 294 [....5015,033 [....423291 |.....ccccee..0 [0 |...(424,900) | .......(424,900) [ ..o [ 123,542 | XXX...

6999999. [ Total - Common Stocks - Parent, Subsidiaries and Affiliates.. ...10,923,294 | ......5,015,033 [....423291 [.......0 [oiinn0 [...(424,900) [ .......(424,900) |....coocoeenn0 [ 23542 [ XXX...

7099997. [ Total - CommOon StOCKS - Part 4. | oeby491,174 [ XXX | ....13,5613,904 | .......7,854,423 | .....174,508 |.......co0 [0 [o(22,73D) [ 22,73D) [0 ] 40,366 e XXX...

7099998. | Total - Common Stocks - Summary Item for Common Stocks Bought and Sold This Quarter..........ccoovevecnincniniciinine | e 172,629 [ XXX |00 169,447 1000241266 . [ e 10,213,182 .00 13,182 o [ 800 [ XXX...

7099999. [ Total - COMMON SEOCKS.......oiiiiiiiiiisiisiniisisi s | aress 13,003,803 | everese XXX evrennes | 12..13,673,351 | .......7,995,689 | ..... 174,508 |......coce.0 [0 (9549 [ ..o (9549) [0 [ 41,166 [ XXX...

7199999. [ Total - Preferred and CommON SEOCKS........oiiiiiiiininininissississnssssssssensesssensssnssssssssssssssensssssssssssssnssnses | a000e 18,003,803 [ everese XXXeiionne | ....13,673,351 | .......7,995,689 | .....174,508 |.......oce..0 [0 (9549 [ ..o (9549) [0 [ 41,166 [ XXX...

7299999. [ Total - Bonds, Preferred and COMMON SEOCKS. ... ...618,591,485 ...611,409,910 ...606 161 658 ...6, 752 165 ..13,479,668 | ........41,166 |...... XXX...

(a) For all common stock bearing the NAIC designation "U™ provide: the number of such issues:..... .
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Statement as of March 31, 2002 of the The Union Central Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing All Options, Caps, Floors and Insurance Futures Options Owned at Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14
Number of Date of Strike Year to Date Used to Other
Contracts or | Maturity, Price, Date Cost/ Increase/ Adjust Basis Investment/
Notional Expiry, or Rate or of Exchange or Option Book Statement Fair (Decrease) of Hedged Miscellaneous
Description Amount Settlement Index Acquisition Counterparty Premium Value * Value Value by Adjustment Item Income
Call Options - Hedging Transactions
S&P 500 Index ..04/01/2002... [ ......o.... 1,160.33 [04/02/2001... | Deutsche Bank Securities 741,902 (274,145) [ cvoevvcnernieiins [ v
S&P 500 Index.... ..05/02/2002... .1,266.45 |05/01/2001... | Deutsche Bank Securities. 503,686 ..(80,097) |..
S&P 500 Index.... ..05/31/2002... .1,260.67 |06/01/2001... | Deutsche Bank Securities. 374,400 ...(60,539
S&P 500 Index.... ..06/28/2002... .1,224.38 |07/02/2001... | Deutsche Bank Securities. 532,703
S&P 500 Index.... ..08/01/2002... .1,215.93 |08/01/2001... | Deutsche Bank Securities. 316,499
S&P 500 Index.... ..08/30/2002... ...1,133.6 |09/04/2001... [ Deutsche Bank Securities. 484,499
S&P 500 Index.... ..10/01/2002... .1,038.55 [10/01/2001... | Deutsche Bank Securities. 787,502
S&P 500 Index.... ..11/01/2002... ..1,084.1 [11/01/2001... [ Deutsche Bank Securities. 285,580
S&P 500 Index.... ..12/30/2002... .1,139.45 [12/03/2001... | Deutsche Bank Securities. 277,350
S&P 500 Index.... ..12/31/2002... .1,148.08 [01/02/2002... [ Deutsche Bank Securities.
S&P 500 Index.... ..01/31/2003... ..1,122.2 {02/01/2002... | Deutsche Bank Securities.
S&P 500 Index. ..02/28/2003... | ........... 1,131.78 |03/01/2002... | Deutsche Bank Securities

0199999. Subtotal - Call Options - Hedging Transactions

0499999. Subtotal - Call Options........ccocvueriereriernrnnns

2599999. Total - Hedging Transactions

9999999. Totals

SCHEDULE DB - PART B - SECTION 1

Showing All Options, Caps, Floors and Insurance Futures Options Written and In-Force at Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14
Number of Date of Strike Date Year to Date Other
Contracts or | Maturity, Price, of Increase/ Used to Investment/
Notional Expiry, or Rate or Issuance/ Exchange or Consideration Book Statement Fair (Decrease) Adjust Miscellaneous
Description Amount Settlement Index Purchase Counterparty Received Value * Value Value by Adjustment Basis Income

NONE




Statement as of March 31, 2002 of the The Union Central Life Insurance Company

SCHEDULE DB - PART C - SECTION 1

Showing All Collar, Swap and Forwards Open at Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Date of Strike Date of Year to Date Used to Other
Maturity, Price, Opening Cost or Increase/ Adjust Basis Investment/
Notional Expiry, or Rate or Position or Exchange or (Consideration Book Statement Fair (Decrease) of Hedged Miscellaneous Potential
Description Amount Settlement | Index Rec (Pay) | Agreement Counterparty Received) Value * Value Value by Adjustment Item Income Exposure
Swaps - Hedging Transactions
BaSIS SWaP......ccocveereiineineneinininsneseneies | e 6,936,050 |04/30/2002.. [Russell 2000...... 03/31/2002... | Deutsche Bank.............cocueenienieneenens
Basis Swap... ...1,089,255 |04/30/2002.. |Nasdaq 100....... 03/31/2002... | Deutsche Bank.............cocueenienieneenens
Basis Swap... ...1,586,600 |[04/30/2002.. | Russell 2000...... 03/31/2002... | Deutsche Bank............ccccuvenienieneenen.
BaSIS SWaAP. ... ...9,696,714 | 04/30/2002.. 03/31/2002... | Deutsche Bank.........ccocoevviniiniencennens
05999999. Subtotal - SWaps - HEAgiNG TrANSACHONS. ... vuiurirrisieaissit sttt
08999999. Subtotal - SWaPS.......ccovverreneene
25999999. Subtotal - Hedging Transactions...
99999999. Total

03

SCHEDULE DB - PART D - SECTION 1

Showing All Futures Contracts and Insurance Futures Contracts at Current Statement Date

1 2 3 4 5 6 7 8 9 Variation Margin Information 13
10 11 12
Date of Used to
Number of Maturity Original Current Variation Opening Exchange or Cash Adjust Basis Potential
Description Contracts Date Value Value Margin Position Counterparty Deposit Recognized of Hedged Item Deferred Exposure

NONE




Statement as of March 31, 2002 of the The Union Central Life Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3

1 4 Book Balance at End of Each 8
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 5 7
of Received During|  at Current
Depository Interest [ Current Quarter | Statement Date | First Month | Second Month| Third Month | *
Open Depositories
State Street Bank and Trust............ccccervvrniinnene Boston, Massachusetts..........ccccceceeice | evervverineveins [ evveinenennn 345 [ [ +0..351,950 [ ........138,284 | .........51,726 [......
Provident........cooviiniiniiniininsnsnsssnsnnes CINCIANGL, ORIO.cciiciiciciiiiins [ [ ,838 | | 100....852,004 ] ........495,176 | ........862,688 |......
0199999. Total Open DepOSItONieS. ....c.vvrverrrrereniesieseieeees ...19,128,696 | .....9,334,970 |........ XXX
0399999. Total Cash on Deposit....... ..19,128,696 | ..... 9,334,970 | ........ 442,381 [XXX
0499999. Cash in Company's OffiCe.......cccoviiiiiiiiniiiisinsnnsnsssssnssssnsnssesnsnees oo XKKueeer [ erennnees KKK iionn [erennnesne XX o 25284 | ... 20,608 | ... 45,489 [XXX
0599999. Total Cash ..19,153,980 | ..... 9,355,578 | ........ 487,870 [XXX

EO8




Life Accident and Health Supplement for the Quarter Ending March 31, 2002 of the U. S. Branch ofThe Union Central Life Insurance Company

*80837200249000101*

Trusteed Surplus Statement
AFFIDAVIT OF U.S. MANAGERS, GENERAL AGENTS OR ATTORNEYS

being duly sworn, says that he/she is the of the

, a corporation organized under the laws of ,

entered to transact business in the United States through the State of , that this trusteed surplus statement together with its related

schedules appended hereto is a true statement of the trusteed surplus of said corporation, that the several items of assets, as hereinafter enumerated, are the absolute property
of said corporation, free and clear from any liens or claims thereon, except as hereinafter stated, and that each and all of the hereinafter mentioned assets are held in the United
States by Insurance Departments and Officers of the various States of the United States and Trustees as hereinafter indicated, and that the assets, liabilities and deductions

therefrom reported in this statement are in accordance with the instructions accompanying this statement.

Subscribed and sworn to before me this day of A.D, 2002

AFFIDAVIT OF TRUSTEE - SCHEDULE B

being sworn, say that this is the Trustee of the , a corporation organized under the laws of

, entered to transact business in the United States through the State of , located at

, that the assets listed in Schedule B of the following statement are held by it as such Trustee

within the United States, and that the said assets are subject to no other claims than those of policyholders and creditors within the United States.

Subscribed and sworn to before me this day of P I 6 P I E 72002

AFFIDAVIT OF TRUSTEE - SCHEDULE C

being sworn, say that this is the Trustee of the , a corporation organized under the laws of

, entered to transact business in the United States through the State of , located at

, that the assets listed in Schedule C of the following statement are held by it as such Trustee

within the United States, and that the said assets are subject to no other claims than those of policyholders and creditors within the United States.

Subscribed and sworn to before me this day of A.D, 2002

AFFIDAVIT OF TRUSTEE - SCHEDULE D

being sworn, say that this is the Trustee of the , a corporation organized under the laws of

, entered to transact business in the United States through the State of , located at

, that the assets listed in Schedule D of the following statement are held by it as such Trustee

within the United States, and that the said assets are subject to no other claims than those of policyholders and creditors within the United States.

Subscribed and sworn to before me this day of A.D, 2002

TSS-1



Life Accident and Health Supplement for the Quarter Ending March 31, 2002 of the U. S. Branch ofThe Union Central Life Insurance Company
Trusteed Surplus Statement (Continued)
Assets

Schedule A - Deposits with State Officers (Excluding Special Deposits’

Line
Number

2

Description

3

Admitted Asset Value

Par Value

Fair Value

1.01
1.02

1.03].

1.04
1.05
1.06
1.07
1.08
1.09
1.10
111
112

1.13].

1.14
1.15
1.98
1.99

Accrued Investment Income..
TOMAIS. ...ttt

Schedule B - Deposits with United States Trustee

1
Line
Number

Description

3

Admitted Asset Value

Par Value

Fair Value

2.01
2.02
2.03
2.04
2.05
2.06
2.07
2.08
2.09
2.98
2.99

Mortgage Loans on Real Estate
REAIESIALE. ... ..cvvieiecieitie ittt bbb
SHOM-TErM INVESIMENTS. .....ocviireieieiriiere et
Other Invested Assets
Miscellaneous Assets not included in any of the above categories...........,
Accrued Investment Income
Totals

Schedule C - Deposits with United States Trustee

1
Line
Number

Description

3

Admitted Asset Value

Par Value

Fair Value

3.01
3.02
3.03
3.04
3.05
3.06
3.07
3.08
3.09
3.98
3.99

Mortgage Loans on Real Estate
Real Estate
SHOM-TErM INVESIMENTS.......ocvciiieieirieese ettt enees
Other INVESTEA ASSES.......cuuieriuiriiiieireie ettt
Miscellaneous Assets not included in any of the above categories............ccocvevrrieneeen.
Accrued INVEStMENE INCOME. ..ot

Schedule D - Deposits with United States Trustee

Line
Number

Description

3

Admitted Asset Value

Par Value

Fair Value

4.01
4.02
4.03
4.04
4.05
4.06
4.07
4.08
4.09
4.98
4.99

Preferred Stock...
COMMON SEOCK. ..ttt
Mortgage Loans 0N REAI ESLALE..........cccvurrieiiniieieiieiiseieseteieeestssi e stesssiees
Real Estate
Short-Term Investments
Other INVESTEA ASSES.......cuuieriuiriiiireireie ettt bbbt
Miscellaneous Assets not included in any of the above categories............ccocerrieneenen.
Accrued INVEStMENE INCOME. ..ot
TOALS s

TSS-2




Life Accident and Health Supplement for the Quarter Ending March 31, 2002 of the U. S. Branch ofThe Union Central Life Insurance Company

Trusteed Surplus Statement (Continued)

Liabilities and Trusteed Surplus

Lo TOtAI TIADIIHES. . .v.vvcvecvvecii ettt bbb s bbbttt

ADDITIONS TO LIABILITIES:

2. Aggregate write-ins for additions 10 ADIIHIES. ..........c.urviurririiieiirce et

3. TOLAIS (LINES L+ 2)...ueriiieiieescieeeiseissess et bs bbbt b bbb bbb bbbt

DEDUCTIONS FROM LIABILITIES:

4. Amounts Recoverable From Reinsurers:
41
4.2

AUNONZEA COMPANIES. ...vuvuerrrieetseteteee s ssse bbb bbb bbb

Unauthorized Companies

5. Special State Deposits, not exceeding net liabilities carried:
5.1
5.2

Special State Deposits (SUDMIt SCHEAUIE)..........c.iuiuriciieiie bbb

Accrued interest 0N SPECIAl STALE BEPOSIES. .......vurvrrrrririiieeireiieiseeisi ittt bbbt
6. Life insurance premiums and annuity considerations deferred and UnColleCted...........cuveivniireereenerneneineiseseseieeeis
7. Accident and health premiums dug and UNPAIG............cceeruriiiiniineieiesei bbbt
8. Policy loans and premium notes:

8.1

8.2

Policy loans not exceeding reserves carried 0n SUCH PONICIES. .........c.cuririiniiriiniieieieiee e

PrEMIUM NOES. ..ottt a st s bbbt b bbb bbb bbb s st

1

Current Year

0201.

0202.

0203.

0298. Summary of remaining write-ins for Line 2 from OVerflow Page. ...t

0299. Totals (Lines 0201 thru 0203 plus 0298) (LINE 2 @D0VE).......cuiurerereriiiisiesieseeseierisis e enees

0901.

0902.

0903.

0998. Summary of remaining write-ins for Line 9 from OVErflow PagE...........vwieriiriiiniinereie e

0999. Totals (Lines 0901 thru 0903 plus 0998) (LINE 9 @H0VE).......uiuieieririeiieiesieseiseier st

INTERROGATORIES (To be completed by Fraternal organizations only)

1.1 Have there been any changes made to any of the trust indentures during the Period?..........cccovreriinininieneneeneieenenees

1.2 Ifyes, has the domiciliary or entry state approved the ChANGE?.........ccvuuiiririiee e

TSS-3
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Life Accident and Health Supplement for the Quarter Ending March 31, 2002 of the U. S. Branch ofThe Union Central Life Insurance Company
Overflow Page for Write-Ins

TSS-4



	Jurat
	Jurat
	Assets
	Liabilities, Surplus & Other Funds
	Summary of Operations
	Cash Flow
	Exhibit 1
	Notes
	General Interrogatories-Part 1
	General Interrogatories-Part 1
	General Interrogatories-Part 2
	Sch. A-Verification
	Sch. B-Verification
	Sch. BA-Verification
	Sch. D-Part 1B
	Sch. DA-Part 1
	Sch. DA-Part 2-Verification
	Sch. DB-Part F-Section 1
	Sch. DB-Part F-Section 2
	Sch. S
	Sch. T
	Sch. Y-Part 1
	Supplemental Exhibit & Sch. Interrogatories
	Overflow Page
	Overflow Page
	Overflow Page
	Sch. A-Part 2
	Sch. A-Part 3
	Sch. B-Part 1
	Sch. B-Part 2
	Sch. BA-Part 1
	Sch. BA-Part 2
	Sch. D-Part 3
	Sch. D-Part 3
	Sch. D-Part 3
	Sch. D-Part 3
	Sch. D-Part 4
	Sch. D-Part 4
	Sch. D-Part 4
	Sch. D-Part 4
	Sch. D-Part 4
	Sch. D-Part 4
	Sch. D-Part 4
	Sch. D-Part 4
	Sch. D-Part 4
	Sch. D-Part 4
	Sch. D-Part 4
	Sch. DB-Part A-Section 1
	Sch. DB-Part B-Section 1
	Sch. DB-Part C-Section 1
	Sch. DB-Part D-Section 1
	Sch. E
	Trusteed Surplus Statement-Title Page
	Trusteed Surplus Statement-Assets
	Trusteed Surplus Statement-Liabilities
	

