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sutementas of March 31, 2002 ot the CINCINNAti Equitable 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. ettt | bbbt B,ALL,TTT | oo | e 6,411,777 | v 6,593,341
2. Stocks:
2.1 Preferred StOCKS........cocvivviveinieieierscisenessesssesessessssssns e 95490 | | 94490 | 94,490
2.2 COMMON SEOCKS......coorierinrinriniiniisrienienisnisssnsiesissessssssessssssssnsinns | oorssnssnnsnnseenee 012,200 | i [ 3,012,206 |, 3,089,957
3. Mortgage loans on real estate:
3L FIISEENS. ... | e | it | e 0 [
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
4.2
43
5. Policy loans
6. Premium notes, including $
7. Cash($
8.  Other invested assets
9. RECEIVADIE fOF SECUMIES........vvuririiiicirie i issbas | sebiesbiesb bbbt | sesiesb s | ensbnsbnsb bbb 0 [
10.  Aggregate Write-ins for iNVESIE ASSELS........ciiueireiieieiieeie s | ersesssses s sstes st s ssssssesaees [0 OO 0 oo 0 i 0
11. Subtotals, cash and invested assets (LINES 110 10)........covereverereirireresienennns | evrerseressenenennns 10,365,131 | .ovocveierciieiesie e [0 10,365,131 |..cooovirririrnns 10,398,551
12.  Reinsurance ceded:
12,1 AmOUNts reCOVETable fromM FBINSUTETS.........c..ririeriiriiiiisisiississiesisiies | onsisssisss i esisesia | sesebise bbbttt | cosesises bbb 0 [
12.2  Commissions and expense allOWANCES QUE..........c..cuevrevrcurirerersieiersiieies | vevessesssessessssssesssssssesssssssess | sasesessssessssssesssssssesssssssasesns | asiessssesessssassessssesessssesesed 0 |
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 SOMWATE. ........c..cuiurireviriireiiieieiiienss | seveesssesessssessssessessssesessssesss | sesessessssessessssesssssesessssassess | ssesssssssesssssssessssesessssesesn 0 |
14.  Federal and foreign income tax recoverable and interest thereon
(including $.......... 0 net deferred taX @SSEL)......ciiecieierreeieeeesesessseseins | s 12,000 | ovoiveicieieneeeesnesenen | e 12,000 | oo 34,000
15.  Guaranty funds receivable Or ON GEPOSIL.........cceieieirieieieieictese s | sevessssesssssses s s sssesessssenss | sesessessssessessssesesssessessssassens | sssessssessesssassessssessessssessesan 0 |
16. Life insurance premiums and annuity considerations deferred and
uncollected on in force business (less premiums on reinsurance
ceded and less §.......... 010AGING). .. c.vveiriverieiier e | erssese e 9,832 [ oo [ s 9,832 | i 10,607
17.  Accident and health premiums du and UNPAIG............cceuiveieiiieieisieneesieieiens | sevessssesessssessssessessssesessssenss | sesessessssesessssesssssesessssassess | sssessssssesssssssessssessessssesesns 0 |
18.  Investmentincome due and BCCTUEM...........c.riiiiiniiniiniisiirisrsisii | e 83,867 [ ..o [ 83,867 | ..o 86,847
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.............cccovvereveieieriieieienn Levverveniieieiseienenen 284,112 | oo | e 284,112 [ 235,662
21.  Amounts receivable relating to uninsured accident and health PIANS..........cccccve. | veveieiieiieiieeeseesses | e | erssessesesseses e ssesesa 0 |
22, AMOUNES AUE fIOM AQENES.......oveviieeiieicieietesie sttt ssssssens | sebessessesesse s tes b sessessssassenns | sasessessssessesestessesessessssassassess | atsesessessessssessessssessessssessesan 0 |
23, Other aSSetS NONAUMILE. ..o eses | nsbsneb bbbt esba | Horebbe bbbt | sbsesb s 0 [
24,  Aggregate write-ins for other than iNVEStEd ASSELS...........cciiieieierieeriseiens | e ssessseeseead 0 o 0 oo 0 i 0
25. Total assets excluding Separate Accounts business (LiNes 1110 24)........cccccveews | vevererrirererrienn. 10,754,942 | ..o [0 10,754,942 |...ocoovvvriirnns 10,765,667
26.  From Separate ACCOUNES STAIEMENL..........civiiriieiriiiiinisiieeisieeee s sssebeseses | sessssssssessessassessssssssessssssasesass | nesesassssesessssssesessssssesessssesesass | nesesesssesesassssesessssnsasassssasas 0 |
27, Total (LiNeS 25 and 26).........ccccvevereririieriesieriessessssiesssesiessssssesssisssssssssssensns | svvssseissiensernnenrnnd0, 794,942 | ciivviicricisrieieisiisieininine0 | 10,754,942 | i 10,765,667
LO0L. e bt | Hene b st h bbbt ne | Hetbet bbbt er | ensee ettt 0 | o
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) (LIN€ 10 @D0VE).......ccceviiieriiiiierisiisiens | srersressesssiesssssssssssssssssenaa {01 OO [0 OO {01 OO 0
2401.
2402.
2403.
2498. Summary of remaining write-ins for Line 24 from overflow Page.........cccvceivevees | coverviveneinieiereseesessenns 0 | o 0 [ o (01 U 0
2499. Totals (Lines 2401 thru 2403 plus 2498) (LiNE 24 @DOVE).......cccveiiiereriiareissien | orerssssssesssessisssssesssssssassees 0 [ i [0 ORI {01 TR 0




sutementas of March 31, 2002 ot the CINCINNAti Equitable 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 $.......... Oless$....... 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 $
Contract claims:

............................. 1,519,542
124,675
....297,691

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 (including $.......... 0 MOOCO RESEIVE).....cocviiecreiiireieieeeesssss et
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 $..........0, accident and health $..
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 $.......... 0 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 $.....

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 $.......... 0 agents' credit balances
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 $.......... 0 and interest thereon $.......... (0 S
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

............................. 5,498,834

6,498,834

........................... 10,765,666

2501.
2502.
2503.
2598.
2599.

ReiNSUrance PremilmS PAY@DIE...........cccvviuiuiiiiieisieeie sttt b et b bbbt s s bbb ea bt n s nnn

Summary of remaining write-ins for Line 25 from overflow page
Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above).......

3101.
3102. .
3103.
3198.
3199.

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

3401.
3402. .
3403.
3498.
3499.

Summary of remaining write-ins for Line 34 from overflow page
Totals (Lines 3401 thru 3403 plus 3498) (Line 34 above)
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SUMMARY OF OPERATIONS

(Excluding Unrealized Capital Gains and Losses)

1
Current
Year to Date

2
Prior
Year to Date

3
Prior Year Ended
December 31

© N OA WD

10.
11.
12.
13.
14.
15.
16.
17.
18.

20.
21.
22.
23.
24,
25.
26.
27.
28.

30.
3L

33.

34.

35.

36.
37.
38.
39.
40.
41.
42.
43.
44.
45.
46.
47.
48.
49.
50.

51.

52.
53.
54.
55.

Premiums and annuity considerations for life and accident and health contracts.
Considerations for supplementary contracts with life contingencies
Net investment income
Amortization of Interest Maintenance Reserve (IMR)
Separate Accounts net gain from operations excluding unrealized gains or losses
Commissions and expense allowances on reinsurance ceded
Reserve adjustments on reinsurance ceded
Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees

TTOM SEPATAIE ACCOUNTS......c.cvivieireieiiseteiet ettt bbbttt a bbb s bbbt b s bbb s st s s

8.2 Charges and fees for deposit-type contracts.
8.3 Aggregate write-ins for miscellaneous income.
Totals (LINeS 110 8.3)....c.ceeriieieieeieecsseeess e
Death benefits
Matured endowments (excluding guaranteed annual pure endowments
Annuity benefits
Disability benefits and benefits under accident and health contracts
Coupons, guaranteed annual pure endowments and similar benefits
Surrender benefits and withdrawals for life contracts
Group conversions
Interest and adjustments on contract or deposit-type contract funds
Payments on supplementary contracts with life contingencies
Increase in aggregate reserves for life and accident and health contracts...
Totals (Lines 10 to 19)
Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).
Commissions and expense allowances on reinsurance assumed
General insurance expenses.
Insurance taxes, licenses and fees, excluding federal income taxes
Increase in loading on deferred and uncollected premiums...
Net transfers to or (from) Separate Accounts................
Aggregate Write-iNS fOr DEAUCHIONS. .........cccviveiriieiiicteit st b bbbt b e a b sea s s
TOLAIS (LINES 20 10 27)....ucviveiiiereieisere sttt ettt b bbb a b s s s b bbb bR bbb e s b b a bbb n et ena
Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)..
DivIdends 10 POIICYNOIABTS...........cueveviicecieri et bbb bbb st s s b b
Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)...........
Federal and foreign income taxes incurred (excluding tax on capital gains)..........ccccvveerivierereiees e
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).......ccceviviiiiiriieiiiereieiies s sssre s ss st snas
Net realized capital gains or (losses) less capital gains tax of $.....8,350

(excluding taxes of $

CAPITAL AND SURPLUS ACCOUNT

Capital and surplus, DECEMDET 31, PHIOE YEAI.........cvuiueirirririiesieisisessissse sttt bbbt s bbb n s sene

Net income (Line 35)
Change in net unrealized capital gains (losses).............
Change in net unrealized foreign exchange capital gain (l0ss).
Change in net deferred iNCOME taX........ccoevverevrienirnnens
Change in nonadmitted assets and related items
Change in liability for reinsurance in unauthorized companies
Change in reserve on account of change in valuation basis, (increase) or decrease..
Change in asset valuation reServe............ccovverevienenne
Change in treasury StoCK...........cccvuevevrreienns

Surplus (contributed to) withdrawn from Separate Accounts dUring PETIOU..........cceueviverererereiieeieseese e
Other changes in surplus in Separate Accounts Statement
Change in surplus notes
Cumulative effect of changes in accounting principles
Capital changes:

50.1 Paidin
50.2 Transferred from surplus (Stock Dividend)...
50.3 Transferred to surplus

Surplus adjustment:

51.1 Paidin
51.2 Transferred to capital (Stock Dividend).
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance
Dividends to Stockholders............cccueueerinivneencineinns
Aggregate write-ins for gains and losses in surplus.......
Net change in capital and surplus (Lines 37 through 53)...
Capital and surplus as of statement date (Lines 36 + 54)

..................... 388,278
21,495

2,767,529

.................. 8,085,222

63,597

..................... 110,611

..................... 273,004
.35,223

2,646,811

120,719 | ..

...120,495
..... 36,650

..................... 471,425
....................... 40,731

.................. 6,168,061
..................... 480,856

.(321,683)| ...

5,846,378

DETAILS OF WRITE-INS

08.301.
08.302.
08.303.
08.398.
08.399.

Coupons Left to Accumulate.

Summary of remaining write-ins for Line 8.3 from overflow page
Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above).

2701.
2702.
2703.
2798.
2799.

Change in Reinsurance Premiums Payable
Payment on Dividend & Coupon ACCUMUIALION. .........ccvcviriieiriieteieer ettt renns
Change in Reserves for Dividend & Coupon Accumulation....
Summary of remaining write-ins for Line 27 from overflow page
Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above).......

5301.
5302.
5303.
5398.
5399.

Summary of remaining write-ins for Line 53 from overflow page
Totals (Lines 5301 thru 5303 plus 5398) (LiNE 53 @0VE).......ccciiiiiiiieiiiiiiietees ettt sns s,
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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 7,705,274
2. Charges and fees for deposit-type contracts....
3. Considerations for supplementary contracts with life contingencies...
4, NELINVESIMENTINCOME. ... .cueiveviieiseiereieiere ettt s s8R n s st anr s
5. Commissions and expense allowances on reinsurance ceded
6. Fees associated with investment management, administration and contract guarantees from Separate Accounts....
7. Aggregate write-ins for miscellaneous income 1,630,401
8. Total (Lines1to7) 2,758,619 .9,686,094
9. Death benefits.... 60,000 ....116,525
10, MALUIEA ENAOWIMENES. ... uevuieireesireeseesieeeseessseesetesessessess s sse s ss e es et st ses et e s e s b s8R a8 s e s bt bbb easensesansansesns | Hantessessssessnsnssessnsnssessnsassessesansess | wesesssessesnsessesnssessnsnssessesansessnsns
11.  Annuity benefits
12. Disability benefits and benefits under accident and health contracts 5,054,944
13.  Coupons, guaranteed annual pure endowments and similar benefits 0840 [ 15,784
14.  Surrender benefits and withdrawals for life contracts.. 1,221 .. .22,532
15, GIOUD CONVETSIONS. ...cvvvueeieesssisesessssesesssssesessssssesessssasesessssesessssssesesssesesesseseses s s s s e b s s e b et e s se s e s e b s st et s s b et s s Ae b e b s se b et e s s sebesessesesesanseses | Hestesesssnsesesssesesessnsesessnsetesesnans | sessesesessesesassteses s e tesessneaebanes
16. Interest and adjustments on contract or deposit-type contract funds
17. Payments on supplementary contracts with life contingencies
18. Total (Lines 9to 17) 1,923,370 | .ocveereeeeeee 5,209,785
19. Commissions on premiums, annuity considerations and deposit-type CONtract fUNGS............c.ccceriirereiiieesieeeeee s | oo 641,479 | .o 1,867,537
20. Commissions and expense allowances on reinsurance assumed .
21, GENETAl INSUFANCE BXPENSES. ....vvuvuivrrsisesetissesesessssesesessssesesessssesessssesesessssesesassssesesassst et s s seseses s ebe b s s s s et s s ss b et s s ebebessnsesesessntesessnnses. | srssesessssesessssnsetessssesetanas 76,972 | oo 265,745
22. Insurance taxes, licenses and fees, excluding federal income taxes 10,728
23. Net transfers to or (from) Separate Accounts
24,  Aggregate write-ins for deductions.
25. Total (Lines 1810 24)..........ccccuue.e.
26. Dividends paid to policyholders.............cccc.......
27. Federal income taxes (excluding tax on capital gains)
28. Total (Lines 25 to 27)
29. Net cash from operations (LiNE 8 MINUS LINE 28).........cccceuiiireieiiiereeiiiessssesessssssste s ese s ss et ssse bbbt s s s s s esesanes
Cash from Investments
30. Proceeds from investments sold, matured or repaid:
301 BONGS.....cvuiiisiiiieiciesie ettt sttt bbbt bR AR AR ARttt
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 proceeds
30.8 Total investment proceeds (LINES 30.1 10 30.7).....ccuevieiiieieieieisiseisieseisstes ettt sttt b st snbensa | sressessssessessstessssessenas 1,157,864 | ..cvvveierrierereinnas 2,262,173
31. Nettax on capital gains (losses)
32. Total (Line 30.8 minus Line 31)
33.  Cost of investments acquired (long-term only):
33.1 3,593,907
33,2 SHOCKS....cvurieieciciscie ettt bbbttt bbbttt ettt ssessentes s sessensentensa | enreessenestenssnssnssessensenses 031820 | crreereerieieriesesressesenes 696,912
33.3 Mortgage loans
33.4 Realestate...........
335 OHNET INVESIEU GSSELS......vuivrveisiiesieiiiei ettt s sttt bbb bbb bbb s bbb s s bbb b st bbb s bbb n s b tns, | nebnses e bes e b st e s et s bbb s s s s sensenes | Htessbesses st es e b st s bbb s aes
33.6 Miscellaneous applications..................
33.7 Total investments acquired (lines 33.1to 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)
Cash from Financing and Miscellaneous Sources
36. Cash provided:
36.1 Surplus notes, capital and SUIPIUS PRI iN.......cccrvrvireiicerieee ettt b e s s b ssseaessnsnses | esessssesesessesesesassesessssnsesesassnnd 0
36.2 Borrowed money $.
36.3 Capital notes $..........
36.4 Deposits on deposit-type contracts funds and other liabilities without life or disability contingencies
36.5 Other cash provided....
36.6 Total (Lines 36.110 36.5).........ccccuue.
37. Cash applied:
37.1 Dividends to stockholders paid
37.2 Interest on indebtedness
37.3 Withdrawals on deposit-type contract funds and other liabilities without life or disability
37.4 Other applications (net) 236,169
37.5 Total (Lines 37.1t0 37.4)......cccccevnne. 236,169
38. Net cash from financing and miscellaneous sources (Lines 36.6 MINUS LINE 37.5)........cccccvuieriiiieeiniieenieeeeseesssssee s | ooserssssssssssssssessssssssesenas [CYE) | (226,924)
RECONCILIATION OF CASH AND SHORT-TERM INVESTMENTS
39. Net change in cash and short-term investments (Line 29, plus Ling 35, PIUS LINE 38)........ccoiiiirieiiiniieeisiessieseissesssssssssesssenies | svesesssssssssssssessssesesnnns 224,147 | oo 70,519
40. Cash and short-term investments:
40.1 Beginning of year. 1556,688 | .. 486,169
40.2 End of period (Line 39 plus Line 40.1).........c.cccccevneee. ....780,835 556,688
0701. Transfer of A&H business from Affiliate...........ccccoovvvrerirrenne 1,626,683
0702. Change in Commission Payable....... 3,718
0703.
0798. Summary of remaining write-ins for Line 7 from overflow page
0799. Total (Lines 0701 thru 0703 plus 0798) (Line 7 above)....... L0 .1,630,401
2401. Payments on Div & Coupon Accumulation....... ..103
2402. Increase in Reserves for Div & Coupon Accumulations..
2403. Increase in Reinsurance Premium Payable
2498. Summary of remaining write-ins for Line 24 from overflow page....
2499. Total (Lines 2401 thru 2403 plus 2498) (Line 24 above)
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EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year
Ended December 31

Lo INAUSEAL . .evuveveeerieisciseieei e

2. Ordinary life INSUIANCE.........ccoereveieieiieiesee et

3. Ordinary individual annUILIES............cccvvereeiesenieeeseeenins

4. Credit life (group & individual)............ccoevverereierieeneicsises

5. Group life INSUFANCE.......ccevevicrererieeesie e

6. GIOUD ANNUILIES. .....vvveveiveiicvcieie sttt ettt nas

T A&H - grOUD.....ciieces e

8. A&H - credit (9roup & iNAIVIAUAI..........civeiiirerieiiieieiseiei et bnns

9. AGH - Other. ...
10. Aggregate of all other lines of bUSINESS..........ccccvvvererrinierininn.
11, SUBLOAL.....oouieii s
12.

13.

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

SECTION A

1. Summary of Significant Accounting Policies
A. Accounting Practices

The financial statements of Cincinnati Equitable Life Insurance Company are presented on the basis of accounting
practices prescribed or permitted by the Ohio Insurance Department.

The Ohio Insurance Department recognizes only statutory accounting practices prescribed or permitted by th stat of
Ohio for determining and reporting the financial condition and results of operations of an insurance company, for
determining its solvency under the Ohio Insurance Law. The National Association of Insurance Commissioners
(NAIC) Accounting Practices and Procedures manual, version effective January 1, 2001, (NAIC SAP) has been
adopted as a component of prescribed or permitted practices by the state of Ohio. The state of Ohio has not adopted
prescribed or permitted practices that differ from NAIC SAP.

B. Use of Estimates in the Preperation of the Financial Statements
The preparation of financial statements in conformity with Statutory Accounting Principles requires management to
make certain estimates and assumptions that effect the reported amounts of assets and liabilities. It also requires
disclosure of contingent assets and liabilities at the date of the financial statements and the reported amounts of
revenue and expenses during the period. Actual results could differ from those estimates.

C. Accounting Policy
Premiums are earned over the terms of the related insurance policies and reinsurance contracts. Unearned premium
reserves are established to cover the unexpired portion of premiums written. Such reserves are computed by pro rata
methods for direct business and are based on reports received from ceding companies for reinsurance.
Expenses incurred in connection with acquiring new insurance business, including such acquisition costs as sales
commissions, are changed to operations as incurred. Expenses incurred are reduced for ceding allowances received or
receivable.
In addition, the company uses the following accounting policies:
(1) Short-term investments are stated at amortized cost.
(2) Bonds not backed by other loans are statedat amortized cost using the interest method.

(3) Common Stocks at market except that investments in stocks of uncombined subsidiaries and affiliates in which
the Company has an interest of 20% or more are carried on the equity basis.

(4) Preferred strocks are generally stated market value.

(5) Mortgage loans on real estateare stated at the aggregate carrying value less accrued interest.

(6) Loan-backed securities are stated at either amortized cost or the lower or amortized cost or fair market value. The
retrospective adjustment method is used to value all securities except for interest only securities or securities
where the yield had become negative, that are valued using the prospective method.

(7) The Company has no investments in Subsidiaries.

(8) The Company has no interest in Joint Ventures.

(9) All derivatives, if any, are stated at fair value.

(10) The Company does not anticipates investment income as a factor in the premium deficiency calculation.

(11) Unpaid losses and loss adjustment expenses include an amount determined from individual case estimates and
loss reports and an amount, based on past experience, for losses incurred but not reported. Such liabilities are
necessarily based on assumptions and estimates and while management believes the amount is adequate, the
ultimate liability may be in excess of or less than the amount provided. The methods for making such estimates

and for establishing the resulting liability are continually reviewed and any adjustments are reflected in the period
determined.
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11

12

2.1

2.2

31

3.2

51
5.2

7.1

7.2

7.3

7.4

8.1

8.2

GENERAL INTERROGATORIES

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

PART 1 - COMMON INTERROGATORIES
GENERAL

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

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

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

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

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

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

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

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

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

1 2
Name of Entity NAIC Company Code

3
State of Domicile

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

If yes, attach an explanation.

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

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

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

By what department or departments?..........c.cccovvvevveeennnens Ohio

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

If yes, give full information:

Yes[ ] No[X] NAT[ ]

Yes[ | No[X]
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GENERAL INTERROGATORIES (continued)
INVESTMENT
(Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)

9.1
9.2

Has there been any change in the reporting entity's own preferred or common stock? Yes[ ]

10.1 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[ ]

10.2 Ifyes, give full and complete information relating thereto:

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

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

13.1
132

Does the reporting entity have any investments in parent, subsidiaries and affiliates?

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

Current Quarter
Statement Value

No[X]

No[X]

1321
13.22
13.23
13.24
13.25
13.26

Bonds
Preferred Stock
Common Stock
Short-Term Investments
Mortgages, Loans or Real Estate
AIEOTNET ...t R 8RRt

13.27
13.28
13.29

Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 13.21 to 13.26)
Total Investment in Parent included in Lines 13.21 to 13.26 above

Receivable from Parent not included in Lines 13.21 to 13.26 above
14.1
14.2

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?
If no, attach a description with this statement.

15.  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

No[ ]

15.2

Name of Custodian(s)

Custodian Address

Fifth Third Bank

Cincinnati, Ohio

U.S. Bancorp

Cincinnati, Ohio

For all agreements that do not comply with the require

ments of the NAIC Financial Condition Examiners Handbook, provide the

name, location and a complete explanation.

1 2
Name(s) Location(s)

3
Complete Explanation(s)

153
15.4

Have there been any changes, including name changes, in the custodian(s) identified in 15.1 during the current year? Yes[ ] No[X]

If yes, give full and complete information relating thereto:

1 2
Old Custodian New Custodian

3
Date of Change

4
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
Central Registration Depository Name(s)

3
Address

U.S. Bancorp John Melville of Foster & Motley Cincinnati, Ohio
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General Interrogatories-Part 2
NONE

Sch. A-Verification
NONE

Sch. B-Verification
NONE

Sch. BA-Verification
NONE

10, 11



StatememasofMarch31,20020flheCinCinnati EQUItab|e L|fe 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

4"

Statemelnt Value Acquiéitions Dispoiitions Non-Tradi‘:\g Activity StatemeSnt Value Stateme6nt Value Stateme7nt Value Stateme8nt Value
Beginning During During During End of End of End of December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
Lo ClASS Luiiiiiciiciei ittt ennnnene | e 6,502,154 | ..o 1,263,664 | ..o 1,256,503 | ..oovieiceee (0K I 6,503,212 .o [ e | e 6,502,154
2. ClASS 2ottt | e 347,428 | .o [ | e 61 [ 347,490 | [ | 347,428
30 ClASS B | e 149,475 | 165,375 [0 200,000 | 1,058 | 215,907 [ [ e | 149,475
A, ClASS Aottt | e [ s | s | s || || .
B CIASS Buovi s | e [ s [ s | | | || .
8. ClASS B..oovvecc s [erennn s | s | s | s snnssnsesnsssnsesnsenes || oo sessnsns | oo senssnssssnssnes | s
7. TOtAl BONGS.......coieieriiiiiiieicirciciectiseeneiee st ssissiseienennsnnine | e 6,999,057 | ...cooviririnis 1,429,039 |..cooinvrirnn. 1,356,503 | ..cooviiiiicins (4,984) | .o 7,066,609 | ..ooooiiriiiniic 0 | (U 6,999,057
PREFERRED STOCK
8. ClASS Lo | e [ s | e | | e | | | .
9. ClASS 2.ttt [ s 46,790 [ [ e | e | 46,790 [ [ | 46,790
10, ClASS 3.ttt | et AT700 [ [ e | e | AT700 [ [ | 47,700
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..........coviiiinsesessssnnsrssissssssssnniie [ eirisssissnissississisnees 94,490 [ 0 [ 0 [ 0 [ 94,490 [ 0 [ 0 [ 94,490
15.  Total Bonds and Preferred StOCK..............ocriuriirienininciiesninincncieisiiniines | v, 7,093,547 .o 1,429,039 |..cooinvrirnn. 1,356,503 | ..cooviiiriiiicn (4,984) | .o 7,161,099 .o 0 | (U 7,093,547
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SCHEDULE DA - PART 1

Short-Term Investments Owned End of Current Quartet

Book/Aldjusted ‘ Ac?ual Amount :f Interest Paid forSAccrued
Carrying Value Par Value Cost Received Current Quarter Interest
8099999. TOtalS.......covvriereriiriririinies [ v 654,831 |...cccoovnnnns XXX voviinininine | e, 656,948 | ..o 844 |
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.........ccccevennecnecnnins [ vevneneneeieiisinis 405,716 | coveeeeireeineeee s 0 [ e 0 [ 456,735
2. Cost of short-term iNVeStMEnts aCQUINEd............vereereereeneernrinineneieieins | cvrineineineeeseessinees 539,263 [ [ e | e 1,005,344
3. Increase (decrease) by adjUSIMENL..........cocveriurenrenrnininiienrnininiies | e (991) [ [ e | (1,126)
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.ccceee | eovrnininiiniininnins 289,156 [ || s 1,055,237
7. Book/adjusted carrying value, CUrrent PEriod.........courerermeniniineineinens | eovrireireiseesesnesseinens 654,832 | oo 0 [ e 0 [ 405,716
8. Total valuation AllOWANCE...........ccevmiriiiriirinrinriesiesnssssierinins e | srsssesssssssess e | srensensess e | s
9. Subtotal (LINES 7 PIUS 8)......cuuevurerrerrriniriiniiseinsieiseiseiseiseisssssnsssnsiens | covsinsiseineesesesssseees 654,832 | .o 0 | e 0 o 405,716
10.  Total nonadmitted @MOUNES..........ccurveiieiieiierieierserserssinssssnienes | | snsssnsssnssssssonnss | | oiessesssess s ssssnnes
11. Statement value (LIN€S 9 MINUS 10)........ccvuereermereemenrninineiensrisnnsiniins | oo 654,832 | oo 0 [ o 0 [ 405,716
12, Income collected dUriNg PErIOG..........ocueeeerevnirnerniireireensrninsnessneisriens | erireiseieeesssssiseenenens (L4B) [ [ e | s 16,875
13.  Income earned dUring PETIOQ. ............weeeeeerrerrniineeieereersieinineieieierine | eeereienissnsinereessnnsinss 2,501 oo L | 15,621

13
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Sch. DB-Part F-Section 1
NONE

Sch. DB-Part F-Section 2
NONE

Sch. S
NONE

14, 15, 16
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SCHEDULE T - PREMIUMS AND ANNUITY 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
Lo AlADAMAL ..o AL
2. Aaska..... .AK
3. Arizona.... .AZ
4. Arkansas
5. CalifOmMia. ... CA
6. Colorado »
7. COMNECHCUL. ..veceeeecicee it CT
8. DElAWArE. ..o DE
9.  District of Columbia.
10.  Florida.......c.cco....
11. Georgia...
12.  Hawaii.
13.  Idaho..
14.  lllinois..
15. i SN[ Yes.. ...11,788
16.
17.
18.
19.
20.

21.  Maryland
22.  Massachusetts...
23.  Michigan
24, MINNESOLA. ......cvviverrericiirerieiie et ses
25.  Mississippi..
26.  Missouri..

30. New Hampshire.
31.  New Jersey....
New Mexico

Pennsylvania..
Rhode Island..
41, South Carolina...
42, South Dakota.

46, VEIMONL.......oiiriiisicicr s
47.  Virginia
48. Washington .
49, WESE VIFGINIA. ..o

50, WISCONSIN.....ucvuivirieiiteieisies ettt
51.

52.

53.

54. Puerto Rico....

55.  US Virgin Islands...

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 PEriOQ. .......ccveieeeveereereereiiesinsiseeseeerseesssesens
93.  Premium or annuity considerations waived under disability

or other CONtract ProVISIONS........c.ccueveiiiniereireiieieeseiseiseseieenas
94.  Aggregate other amounts not allocable by State...........cccocneuneee
95.  Totals (Direct BUSINESS).......cuerevrrererrencereanes
96.  Plus Reinsurance Assumed..
97. Totals (All Business)......
Less Reinsurance Ceded..

5701.
5702.
5703.
5798. Summary of remaining write-ins for line 57 from overflow page....
5799. Total (Lines 5701 thru 5703 plus 5798) (Line 57 above)...............

9401.
9402.
9403.
9498. Summary of remaining write-ins for line 94 from overflow page....
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)...............

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

17
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Sch. Y-Part 1
NONE

Supplemental Exhibit & Sch. Interrogatories
NONE

Overflow Page
NONE

Sch. A-Part 2
NONE

Sch. A-Part 3
NONE

Sch. B-Part 1
NONE

Sch. B-Part 2
NONE

Sch. BA-Part 1
NONE

Sch. BA-Part 2
NONE

18, 19, 20, EO1, EO2, EO3
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SCHEDULE D - PART 3

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

1 2 6 7 8 9
CUsIP Date Number of Paid for Accrued NAIC
Identification Description Acquired Name of Vendor Shares of Stock Actual Cost Par Value Interest and Dividends | Designation (a)
Bonds - U.S. Government
912827 3X 8.......... U.S. Treasury Note 420,922 | oo 400,000
0399999. [ Total - Bonds - U.S. Government.... 420,922 | . 400,000

Bonds - Industrial and Miscellaneous

United States

36962G XS 8.........
780153 AB8.........

General Electric Capital

Royal Caribbean

Mesirow Financial, Inc

Schwah

United States

4599999.

Total - Bonds - Industrial & Miscellaneous.

6099997.

Total - Bonds - Part 3

6099999.

Total - Bonds

Common Stocks -
United States

ndustrial and Miscellaneous

14149Y 108.......... Cardinal Health INC.........ocvviiiiiiiiinirirrssese s | cve 02/19/2002...... Schwab L

143658 10 2.......... |CAMNIVAI COMP..vvriverrirrireceierieesseeierisecs s sssessssssssessnenss | evenns 01/09/2002...... Schwab.. 12,352 L.
17275R 10 2 . [ CISCO SYSIEMS.....oovvirrirceirieers st | e 01/09/2002...... Schwab.. ..8,660 L.
256669 10 2.......... | Dollar GENEral COMP......cvieiueerreerniiniineiseieisesssssssissiseesessessssssssssisesssssesssssnsinsens | oeend 02/19/2002...... Schwab.. 2,914 L.
26816Q 10 1........ DYNEGY INC.vrrvrrrirrirerierisesessiessseseseessesssensssesssesssssssssssessssssssnsssnsnss | 01/09/2002...... Schwab.. 2,685 L.
438092 108.... HON INAUSETES. ...t | 01/09/2002...... Schwab.. 8,741 L.
458140100 INEEI COMP.vvriririeieiriseceri it nsssesissnne | 01/09/2002...... Schwab.. .1,316 L.
51843910 4 EStEE LAUTET CO....vvvvvvvrrireienieeiesisesiesisessseessesissssssssssessssssssnssssnsnens | 01/09/2002...... Schwab.. .6,720 L.
589331107 METCK & CO0.evvvvireiernrircrirecieriseises st ssssesss s sssesesssessssessssessnensens | 01/09/2002...... Schwab.. .5,978 L.
681919 10 6.......... |OMNICOM GIOUP INC...vvvvrveiriiiieieieieisinsieiseseeeessissiseesesesesssssssissisesenneniens | oei 01/09/2002...... Schwab.. . .8,979 L.
89151E 10 9.......... | TOtAl FINA Elf...cvoniiiciciicscesccenesscnisesisecissnisessssessesissssssssssinss | 02/19/2002...... Schwab.. .220.000 15,732 L.
902124 106.......... Tyco INternational LTD........ouveireeiimssinessressnnesssessensseesssenssensssessssnssssssssnsnssnnss | ooeees 02/19/2002...... Schwab.. .400.000 11,104 L.

United States 93,819

6899999. | Total - Common Stocks - Industrial & Miscellaneous 93,819
7099997. | Total - Common Stocks - Part 3................couuee. 93,819
7099999. | Total - Common Stocks................... ....93,819
7199999. | Total - Preferred and Common Stocks....... ....93,819
7299999. [ Total - Bonds, Preferred and Common Stocks... JE 983596 [....cce.... XXXooriiorieies [l 1791 |

(a) For all common stock bearing the NAIC designation "U™ provide: the number of such issues................ .
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SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of by the Company During the Current Quarte
2 5 8 9 10 I 2

1 2 3 6 7 13 14 15 16 17
Increase
Book/Adjusted (Decrease) Foreign Interest Dividends
Number of Carrying Increase by Foreign | Exchange Realized Total on Bonds on Stocks NAIC
CUSIP Disposal Shares of Value At (Decrease) | Exchange | Gain(Loss) | Gain (Loss) | Gain (Loss) Received Received  [Designation
Identification Description Date Name of Purchaser Stock Consideration Par Value Actual Cost | Disposal Date [y Adjustment| Adjustment | on Disposal | on Disposal | on Disposal | During Year | During Year (@
Bonds - U.S. Government
36204Y BL 6.... [ GNMA P00l #383543X........occviemrierriinrinrieniiennens 03/15/2002[ PRIN RCPT.......eviririreineinriinirsirsiiniins | covrisnissiissiinsionn | vevinenins 13,599

36205B YU 0... | GNMA Pool #386023X... 03/15/2002( PRIN RCPT....
36207J LY 7.... |GNMA Pool #433343. .. [03/15/2002( PRIN RCPT....
36207X L5 9.... |GNMA Pool #445048..... .. [03/15/2002( PRIN RCPT....
36209A EN 6... | GNMA Pool #465541X... 03/15/2002( PRIN RCPT....
36210N MM 8.. | GNMA Pool #497264x... 03/15/2002( PRIN RCPT....
362170 SY 9.... | GNMA Pool #208535x 03/15/2002[ PRIN RCPT...............
912810 BX 5.... |U.S. Treasury Bond.... 02/15/2002 CALLED@100.0000000...........0conrrverrernec
912827 4D 1.... |U.S. Treasury Note..... .. |03/01/2002[ Schwab..........cccccenene.

912833 LF 5.... |U.S. Treasury Securities............ .. 101/09/2002] Schwab...

..668,627

0399999, Total - Bonds - U.S. Government..... ~....609.1%5

Bonds - Industrial and Miscellaneous
United States

298,720

T4740F FA 9.... [Quaker 0ates Co.......cvcvevvererrirereisrienseierienenas 02/26/2002| Mesirow Financial, INC.........cccovveveieiveieiies [ everveivieieisiieieins | cveveennns 302,130 [ ..o 295,000
.. .100,000

94106L AA 7.... [ Waste Management Inc. 02/01/2002[ MATURITY...... ...100,000 ....100,000

United States.......ccoveinisisiisnieninas ...402,130 ....395,000 .398,720

4599999. | Total - Bonds - INdustrial & MISCEIANEOUS...............covveveevereiriieieeieeveieteseeetese et tesieseetsseseessstesesssteneseeessesseens ...402,130 ....395,000

5099997, | Total - Bonds - Part 4. 101325 [ ... 1,440,334 1067347 |ond2 | 0T 0 s — — n 0 XXX...

8009999 | TOTAT - BONIS. oo 110,325 [.....1,440,334

S03

Common Stocks - Industrial and Miscellaneous

United States

205887 10 2..... | Conagra FOOdS INC..........ccverrenieneereieieisiinienes 01/09/2002( Schwab
580645 10 9..... |McGraw Hill Compani€s.............ccoeeevernirneeneenes 01/09/2002( Schwab

654902 20 4..... | Nokia Corp
76026T 20 5.... |Repsol YPF..... 02/19/2002[ Schwab...
872540 10 9..... | TIX Companies, Inc... .. 101/09/2002[ Schwab...
879369 10 6..... | TEIEflEX INC...ovvvvvererriericereeieerinnne 01/09/2002( Schwab
879664 10 0..... | Tellabs INC......vvvrvercrireririirerireeeieeerieennns 01/09/2002( Schwab
V7780T 10 3.... |Royal Carribian Cruises Ltd... 01/09/2002f Schwab...

02/19/2002( Schwab

United States

6899999. | Total - Common Stocks - Industrial & Miscellaneous..

7099997. | Total - Common Stocks - Part 4

7099999. | Total - Common Stocks.................

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................ 0.




StatememasofMarch31,20020flheCinCinnati EQUItab|e L|fe Insurance Company

Sch. DB-Part A-Section 1
NONE

Sch. DB-Part B-Section 1
NONE

Sch. DB-Part C-Section 1
NONE

Sch. DB-Part D-Section 1
NONE

EO6, EO7



StatememasofMarch31,20020flheCinCinnati EQUItab|e L|fe Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
1 2 3 4 Book Balance at End of Each 8
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 5 6 7
of Received During|  at Current
Depository Interest [ Current Quarter | Statement Date | First Month | Second Month| Third Month | *
Open Depositories

U.S. BANCOMP....oucuueireriinieeieieeeesseieiseeeraeessseees Cincinnati, Ohio
Fifth Third Bank. .. Cincinnati, Ohio..
0199999. Total OpEN DEPOSILONES. .....cvrerrerrrirsieeeseeseresrsssessesee e ers e eeas
0399999. Total Cash on Deposit
0599999. Total Cash

EO8



Life Accident and Health Supplement for the Quarter Ending March 31, 2002 of the U. S. Branch of\Ci nc | nn at' Eq u |ta.b I e L | fe I nsurance CO m p an y

Trusteed Surplus Statement-Title Page
NONE

Trusteed Surplus Statement-Assets
NONE

Trusteed Surplus Statement-Liabilities
NONE

Trusteed Surplus Statement-Overflow Page
NONE

TSS-1, TSS-2, TSS-3, TSS-4
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