LIFE AND ACCIDENT AND HEALTH COMPANIES - ASSOCIATION EDITION

*88064200220100102*

QUARTERLY STATEMENT

NAIC Group Code..... 838,
(Current Period) (Prior Period)

As of June 30, 2002

of the Condition and Affairs of the

Cincinnati Equitable Life Insurance Company

NAIC Company Code..... 88064

Employer's ID Number..... 35-1452221

Organized under the Laws of Ohio State of Domicile or Port of Entry Ohio Country of Domicile ~ US
Incorporated..... October 19, 1977 Commenced Business..... July 11, 1978
Statutory Home Office 525 Vine Street, Suite 2100 O.. Cincinnati ..... OH ..... 45202

(Street and Number) (City or Town, State and Zip Code)
Main Administrative Office 525 Vine Street, Suite 2100 O.. Cincinnati ..... OH ..... 45202 513-621-1826

(Street and Number) (City or Town, State and Zip Code) (Area Code) (Telephone Number)
Mail Address P.0. BOX 3428 O.. Cincinnati ..... OH ..... 45202-3428

(Street and Number or P. O. Box) (City or Town, State and Zip Code)
Primary Location of Books and Records 525 Vine Street, Suite 2100 O.. Cincinnati ..... OH ..... 45202 513-621-1826

(Street and Number)

Internet Website Address
Statement Contact

Gregory Allen Baker
(Name)

(E-Mail Address)

Policyowner Relations Contact O

(City or Town, State and Zip Code)

(City or Town, State and Zip Code)

(Area Code) (Telephone Number)

513-621-1826
(Area Code) (Telephone Number) (Extension)

(Fax Number)

(Area Code) (Telephone Number) (Extension)

OFFICERS

President ..... JAMES WESLEY KETRING Treasurer ..... GREGORY ALLEN BAKER
Secretary ..... CATHERINE WINSTEAD McARTHUR Actuary .....

VICE PRESIDENTS
KENNETH ANDREW UVEGES

DIRECTORS OR TRUSTEES

PETER ALLEN ALPAUGH WALTER GEORGE ALPAUGH GREGORY ALLEN BAKER JAMES WESLEY KETRING
DAVID VINCENT HOFFMAN WILLIAM JOSEPH PAYNE
State of........
County of.....

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period
stated above, all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as herein
stated, and that this statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement of all the
assets and liabilities and of the condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions therefrom for

the period ended, and have been completed in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures manual except to the
extent that: (1) state law may differ; or, (2) that state rules or regulations require differences in reporting not related to accounting practices and procedures, according to
the best of their information, knowledge and belief, respectively.

(Signature)
JAMES WESLEY KETRING

(Signature)
CATHERINE WINSTEAD McARTHUR

(Signature)
GREGORY ALLEN BAKER

(Printed Name)
President

Subscribed and sworn to before me this

(Printed Name)
Secretary

(Printed Name)
Treasurer



SIatememasofJuneBO,20020flheCinCinnati EQUItab|e L|fe 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..ouiiiiiieireieiees ettt | e 6,675,639 | .o s 6,675,639 |..oiriiririnn 6,593,341
2. Stocks:
2.1 Preferred SIOCKS........ooeiiercsseesesssnnnnnns [ 94,490 | [ 94,490 | 94,490
2.2 COMMON SEOCKS. ....eurvuierecieireiseieesesississise st seiensessssssississinenee | coesiesensinsiesenaas 2,887,212 | s 2,887,212 | 3,089,957
3. Mortgage loans on real estate:
31 FSLIENS ..o [ e | | e 0 s
3.2 Other than firSt IENS..........ccuivniiniiniiinennnnrsninies [ e | | 0 s
4. Real estate:
4.1  Properties occupied by the company (less
S 0 €NCUMDBIANCES).....cvuevrreieeieireiseeeniesiseiseiesseesssssissineseniesiess | errissinssssesssssiseiesesesnns | setesisssnesessesssisssssinesesesins | ressesssssnssesessessesssssnsssens 0 o
4.2 Properties held for the production of income (less
S 0 @NCUMDBIANCES).....cvuvrrereeieiersreeniesinsiseiesseesssssissineseniesiens | ersissinsiesesssssisenesesnsnnes | setesisssnssesesssisssssssssesesins | oessesssssnssesessessesssssnssnens 0 o
4.3  Properties held for sale (less $.......... 0 ENCUMDBIANCES)....oceriiieriiiiniins it | eresineinsiesesssssissiesesesins | rrsesissinesesessssesissssesnens 0 o
5. POlCY I08NS.......ceeiiiiiiereieieieeisie st seienenns | aresieieiesen s 67,352 | s 67,352 | 64,073
6.  Premium notes, including $.......... 0 for first year Premiums.........coceocveiininies [ v [ s | e (0 OO
7. Cash ($.....8,862) and short-term investments ($.....544,951).......cccccovvvivinens [ 553,813 o [ e 553,813 .o 556,690
8. Other iNVESIEA BSSELS.........cviuriiiiiiiiereressesieesrsrssiesi i [ e [ e | s 0 s
9. ReCeiVabe fOr SECUMHES.........cviiiirirrisrsnsnennnnirnisnienens [ e [ e | o 0 s
10.  Aggregate write-ins for INVEStEd ASSELS. ..o [ 0 o 0 o 0 o 0
11. Subtotals, cash and invested assets (LINES 1 t0 10).......ccccvurrereermrmrniineiniiieens [ erveireireireireinns 10,278,507 | .eeeveereeeereererieineieieieens (0 RN 10,278,507 | ceveereerereinnes 10,398,551
12.  Reinsurance ceded:
12.1  Amounts recoverable from FEINSUTETS..........cocuvivnimeieiieiieineincniins | | s | s 0 s
12.2 Commissions and expense allowanCes dUE...........cveiinininiinens [ ernineinsiieieissnsneneieiiniins [ s | oo 0 o
12.3 Experience rating and other refunds dUE............ccocveruinninineinniniinin [ e [ o | oo 0 o
12.4 Other amounts receivable under reinSUranCe CONMTACES.........couviieiiies e | e | e 0 s
13.  Electronic data processing equipment and SOWATE. ..o [ erereiieeininsnceesnniens | e | eeessssnssssesssesssssssseen 0 o
14. Federal and foreign income tax recoverable and interest thereon
(including $.......... 0 net deferred tax SSet).........coumiimininisssisiisiiens [ 12,000 [ [ 12,000 [ 34,000
15.  Guaranty funds receivable or 0N dePOSIt...........cccrieiiniiniiniieiieiieiieiineinns [ e [ e | 0 s
16. Life insurance premiums and annuity considerations deferred and
uncollected on in force business (less premiums on reinsurance
ceded and less §.......... 0108AING)....-vreereererreiriieieireisereesesiseiseieree e | e 10,268 .o v 10,268 .o 10,607
17.  Accident and health premiums due and UNP&IL.........c.ocvevrrninininriniiniins [ e | e | e 0 o
18.  Investmentincome due and 8CCTUEM..........cccuririniiniiniinisinisisisiieies | e 100,058 | .ooovierinrieninnniniiniines e 100,058 | ..oovirrinrinriniis 86,847
19.  Net adjustment in assets and liabilities due to foreign eXchange rates........ccc. [ | | e 0 o
20. Receivable from parent, subsidiaries and affiliates...........cccovvvvrvnecninninins v 334,585 | [ 334,585 .o 235,662
21. Amounts receivable relating to uninsured accident and health PIANS.........ccccee | | e | s 0 o
22, AmOUNtS dUE fTOM AGENTS......c.cierreirrirriireireireieieessieiseesesessssssinsisesrieninnes | et ssesssnns | sriesissinesesessssssssssinssesinsins | resiesssssnsieses s 0 o
23, Other assets NONAAMITE...........ccouiriniininirisssssnsseseeinn | | s | e 0 s
24.  Aggregate write-ins for other than invested aSSEtS........cocvrnninenrisinins e 0 o 0 o 0 o 0
25.  Total assets excluding Separate Accounts business (Lines 1110 24)......cccee. | evvenevreereennnns 10,735,418 | (0 N 10,735,418  |.cvivieieis 10,765,667
26. From Separate ACCOUNLS SEALEMENL..........coivririieiriereisienenecneisnniens | erenssniesssn e | ernssserssssnsenssnsesmsnennenss | comeesssesserssessenssesssessenns 0 [
27, Total (LINES 25 AN 26).......c..evrreereieriieieirieiineiseeeieiseeenissiseiseeenssnienissinees e 10,735,418 | ..o 0 [, 10,735,418 |...ccovovvrnn 10,765,667
DETAILS OF WRITE-INS
LOO0L. e | e | e | s 0 [
1002, e | e | e | e 0 [
1003, e | e | e | e 0 [
1098. Summary of remaining write-ins for Line 10 from overflow page..........ccccovevene [ornininencnsnsinineeens 0 [ 0 [ 0 [ 0
1099. Totals (Lines 1001 thru 1003 plus 1098) (Line 10 @bOVE).......criirrririininiiniins |oriniisiissiseiisisisnississeeens 0 fo 0 fo 0 fo 0
2401, o | || s 0 [
2402 oo | || s 0 [
2403, o | || s 0 [
2498. Summary of remaining write-ins for Line 24 from overflow page........ccoovvvcnee [ rvnininineneinincniens 0 [ 0 [ 0 [ 0
2499. Totals (Lines 2401 thru 2403 plus 2498) (Line 24 ahOVE).......ocrevrrininiiniiniinns [erniniiiiiieisisisissieias 0 fo 0 fo 0 fo 0
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LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year

1. Aggregate reserve for life contracts $.......... Oless$........ 0

included in Line 6.3 (including $.......... 0 MOUCO RESEIVE)......couvriieiiieieieiieiineissiseiee s ssie s ssstsssssssssessssnsesssssnsssssssnienss | ceenesessssssssseseeenes 1,498,701 | ..o 1,514,368
2. 123,005 124,675
3. Liability for deposit-type contracts (including $.......... 0 MOACO RESEIVE).......couieririreiiiieieiseie et 293,670 293,646
4.  Contract claims:

AL LI
5.
6.
7.
8.
9.  Contract liabilities not included elsewhere:

9.1  Surrender values on canceled contracts.........

9.2 Provision for experience rating refunds, |nclud|ng $.

9.3 Other amounts payable on reinsurance, including $

9.4 INterest MaNTENANCE RESEIVE. .........cuuiiiiiiiiiiiii bbb
10. Commissions to agents due or accrued-life and annuity contracts $.......... 0, accident and health §.......... 0

and deposit-type contract funds $.......... 01ttt
11.  Commissions and expense allowances payable 0n reinSUranCe aSSUMEM..........c.cuureueerieieeeereesresnsineiseesessessessesssseseesessessessnes

12.  General expenses due or accrued
13.  Transfers to Separate Accounts due or accrued (net) (including $.

AllOWANCES FECOGNIZEM IN TESEIVES).......euivuiercereereiseiseesseeeeeesse s ses bbb bbb bbbt
14.  Taxes, licenses and fees due or accrued, excluding federal iNCOME TAXES........c.uururrrririiniinrieieieeieeisei et
15.  Federal and foreign income taxes, including $.......... 0 on realized capital gains (losses) (including $..

net deferred tax liability)....

16.  Unearned investment iNCOME..........ccuvmirieniennienniiesiennnns
17.
18.
19.
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above.
22.  Borrowed money $.......... 0 and interest thereon $.......... [0SR
23.  Dividends to stockholders declared and UNPAIL..........c.cuueiuiviueicirniiniiieieine ettt
24.  Miscellaneous liabilities:
24.1 Asset valuation reserve
24.2 Reinsurance in unauthorized companies...
24.3 Funds held under reinsurance treaties W|th unauthorlzed reinsurers
24.4 Payable to parent, subsidiaries and affiliates.............cccccccovuenn.
24.5 Drafts outstanding
24.6 Liability for amounts held under uninsured accident and health plans
24.7 Funds held under COINSUTANCE. ..o
24.8 Payable for securities.......
249 Capital notes $.......... 0 and interest thereon $
25, Aggregate Write-inS fOr ADIIHIES. ..........vurerercrreiiii et
26. Total Liabilities excluding Separate Accounts busiNeSS (LINES 10 25).......ccuuiueecueirniiiniieieie s sssssssissssesessessesens
27, From Separate ACCOUNLS STALBIMENL........c.civiriieriieeiiei ettt
28. Total Liabilities (Line 26 and 27)
29. Common capital stock...........
30. Preferred capital stock.... .
31, Aggregate write-ins for other than special SUFPIUS fUNGS..........c.cuiiiiiriirie bbb
32.  Surplus notes,
33.  Gross paid in and contributed surplus
34.  Aggregate write-ins for special surplus funds...
35.  Unassigned funds (surplus)...
36. Less treasury stock, at cost:

.1,640

36.1 .....0.000 shares common (value included in Line 29 §.......... D)ttt | st | et
36.2 .....0.000 shares preferred (value included in Line 30 $.......... )ttt | e | bbb
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $..........0 in Separate Accounts StatemMent)...........oovevrvvrmmrimmeinies [ v 5,525,577 | oo 5,498,834
38, Totals of Lines 29, 30 @NA 37 ..ot sssssssssssssssssessssssnsnsnsnenenens s 0,920,077 | ciiiiisinsns 6,498,834
39.  Totals 0f LiNes 28 and 38.........couiiiiiiiiiisisisssnn e e 10,735,418 | i 10,765,666
2501. Reinsurance Premilms PAYaDIE...........cviuiueiuririiiiineieiseesssssissise bbbttt ettt esestesisssnssseniesss | ereesesiesiessnsieses s | aeeesessesi s 1,640
2502, oottt [ e | s
2503, e RSttt [ e | s
2598. Summary of remaining write-ins for Line 25 from oVerflow Page..........cocueeinininineieisineneisieesessssssssnesesssssssssnsnsiennss | o0 | s 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @D0VE).... .. | corssssissssesssisssssssssee0 | oo 1,640
3101.
3102. .
3103. .
3198. Summary of remamlng wnte ins for Line 31 from OVErfIOW PAGE.........coviurieriieieiniiniineiseireieissinsiseiseiesssssssssissesssssesnsnsneness | e | e 0
3199. Totals (Lines 3101 thru 3103 plus 3198) (LINE 31 @DOVE)......uiureieniniiiiiieieineisisiisiissisee s ssessessessnsnssnssnsssesssssssnsnssesssnes | connsssessessessnossssnsssssseneed | s 0
3401.
3402. .
3403. .
3498. Summary of remamlng wnte ins for Line 34 from OVErfIOW PAGE.........covuvrieriiireiiiinerereieissinsiseiseiessssssssissesessssesnsnsneness | ceevnsnsnenesnesssseenee0 | e 0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DOVE). ...t ssissississnsnssnssisssssessnsnsnssnsnnes | corssssessesssssnisnssnssssssneed | s 0
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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

PN OTE WS

10.
11.
12.
13.
14.
15.
16.
17.
18.
19.
20.
21.
22.
23.
24.
25.
26.
21.
28.
29.
30.
31
32.
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............ccoovvenienininineneiesisineies
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..........cocveveeneenee .
Reserve adjustments 0N reiNSUFANCE CEAR. ...ttt
Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees

from Separate Accounts....
8.2 Charges and fees for deposit-type contracts....
8.3 Aggregate write-ins for miscellaneous income
TOLAIS (LINES 110 8.3)..uuuueuririiiieieiseisee ettt sb bbb bbb bbb bbb
Death benefits
Matured endowments (excluding guaranteed annual pure ENAOWMENTS).........c..cururerreriiniineineiereeesissesee s
ANNUILY DENEFILS.....cocieie e
Disability benefits and benefits under accident and health contracts
Coupons, guaranteed annual pure endowments and similar benefits... .
Surrender benefits and withdrawals for life CONMTACES...........cociierniiniir s
GFOUPD CONVETSIONS. ....oucvrtrevseessetsseseeseesesseesesssese et ss bbb bbb bbb bbb bbb Rttt
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 0n reiNSUrANCE aSSUMEM..........c.u v iuirieeeeereiseesssisseesessessessssisesee s sssssssenees
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 WIte-iNS fOr ABAUCHIONS..........vuiurieiieiieet ittt bbb
TOLAIS (LINES 20 £0 27)..uuvuveeriieeeiseiseisee sttt sb bbb bbb bbb bbb
Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)..
Dividends to policyholders
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)..........coceceeernieneineieinensnseseseeeeeesseesees
Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (losses) (Line 31 minus Line 32)
Net realized capital gains or (losses) less capital gains tax of $....
(excluding taxes of $.......... 0 and transferred to the IMR)
Net income (Line 33 plus Line 34)

CAPITAL AND SURPLUS ACCOUNT

Capital and surplus, December 31, prior year
Net income (Line 35)
Change in net unrealized capital GAINS (I0SSES).......cuurvrerririrriiiieieierieiiseiseb e bbbt nien
Change in net unrealized foreign exchange capital gain (loss).
Change in net deferred income tax.................
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 AECrASE. .........cvvwuiereerrererreesrinsineiseieieenns
Change in asset valuation reserve
Change in treasury stock.............
Surplus (contributed to) withdrawn from Separate Accounts during period.. »
Other changes in surplus in Separate ACCOUNES SEALEMENL...........ociueuriiiniiriireieieees et
Change in surplus notes
Cumulative effect of changes in accounting principles
Capital changes:

50,1 PRI M.t
50.2 Transferred from surplus (Stock Dividend)
50.3 TranSIEITEA 10 SUMPIUS........uvuiereeueireii ittt bbb bbbt
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
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).........c.viurrerieriueeeiirieiiseiieeeeee et

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

...(17,337)

.1,334
...3,499,066

.116,605

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

..(19,596)

................. 3,951,182
................. 1,288,684
................... 156,782
71,884

................. 3,722,450

................. 5,454,528
................. 1,867,537

..................... 80,870

..................... 50,162

................... 213,352

................... 480,856

................. 6,498,835
................... 157,583
.................. (170,409)

.61,568

................. 6,168,061
................... 213,352
.................. (344,111

................. 6,168,063
................... 480,856
.................. (161,107)

................... 330,772

................. 6,498,835

08.301.
08.302.
08.303.
08.398.
08.399.

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).

.285

2701.
2702.
2703.
2798.
2799.

Change in Reinsurance Premiums Payable.............
Payment on Dividend & Coupon Accumulation
Change in Reserves for Dividend & Coupon ACCUMUIALION. .........c..vvierueureeiiniiseisieiee it seisesaees
Summary of remaining write-ins for Line 27 from overflow Page...........ccceuiineineineinsesseseeeesseseiseneiaees
Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 BDOVE)........wuieriiiieieieisisie sttt

~(13670)

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 BDOVE)........uuieiiiiiiieiiiisiisiestissi e
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CASH FLOW

Cash from Operations

1
Current
Year to Date

2
Prior Year
Ended December 31

© 0N wN

RN NN NRNNRE B b e
©ONDPOREWNEOO©®OND R WD RO

w
o

31
32.
33.

34.
35.

36.

37.

38.

39.
40.

Premiums and annuity considerations for life and accident and health CONracts............ccorenrinninnene e
Charges and fees for dePOSIE-lYPE CONMTACES...........cuu ettt
Considerations for supplementary contracts with life contingencies... .
NEL INVESIMENT INCOME.......veuiiiiiiiiiii bbb bbb
Commissions and expense allowances 0N reiNSUTANCE CEABM. ...ttt
Fees associated with investment management, administration and contract guarantees from Separate Accounts
Aggregate write-ins for miscellaneous income
Total (LINES 110 7)..euvreereeeireieineiniineines
Death benefits........
Matured endowments
Annuity benefits
Disability benefits and benefits under accident and health CONraCES............cccueiririiniin s
Coupons, guaranteed annual pure endowments and Similar DENEFILS..........c.ocurirriririnic e
Surrender benefits and withdrawals for life contracts..
GrOUP CONVETSIONS. ....ouererreireiseseieeserseesessssiseise e ssesssssssiseeens
Interest and adjustments on contract or deposit-type contract funds
Payments on supplementary contracts with life contingencies
Total (LINES 910 17)...eueeeiiiiereireieieeeisi et

Commissions on premiums, annuity considerations and deposit-type CONtract fuNdS...........cvurrererriinininineneeeeseseeseeeens
Commissions and expense allowances on reinsurance assumed..............cccvevee

General insurance expenses,
Insurance taxes, licenses and fees, excluding federal income taxes..
Net transfers to or (from) Separate Accounts
Aggregate write-ins for deductions
Total (Lines 18 t0 24).........ccccovvuneen.
Dividends paid to policyholders............c.ccocrirnirnienee
Federal income taxes (excluding tax on capital gains
Total (Lines 25 to 27)
Net cash from operations (Lin€ 8 MINUS LINE 28)..........ccuiuiuriiiiniireieisissi ettt

Cash from Investments
Proceeds from investments sold, matured or repaid:
30.1
30.2
30.3
304
30.5
30.6

)

Mortgage loans
Real estate
Other invested assets
Net gains or (losses) on cash and short-term investments
30.7 Miscellaneous ProCeeds.........cuveerureueenerneeneereieines .
30.8 Total investment proceeds (LINES 30.1 0 30.7).....cuuuurrieiuiuseereesrieeieisesseessssssseiss bbbttt
Net tax 0N CAPItAl GAINS (IO0SSES)......uuvuurereerrerersrisritreiseeeeserseessebsese bbb bbb bbb bbbt
Total (LINE 30.8 MINUS LINE BL)....uutvuiuieiieieiseeseise ittt ss bbb bbb bbb bbbt
Cost of investments acquired (long-term only):

33.1
33.2
333
334
335
33.6 Miscellaneous applications
33.7 Total investments acquired (lines 33.1 to 33.6).
Net increase (or decrease) in policy loans and premium notes...
Net cash from investments (Line 32 minus Line 33.7 MINUS LINE 34)........ccouriimiiniinieisssie et isnaees

Cash from Financing and Miscellaneous Sources

MOTEJAGE I0BNS......cveeeeeeieiceie ettt bbb bbb bbb
REAI BSIALE.......vveceiecti et bbbt bRttt s
OhET INVESIEA BSSELS. .. ..vurviscviieiscieise et s bbb bbb bbb bbb s bbb bbb bbbt b e

Cash provided:
36.1 Surplus notes, capital and SUFPIUS PRI N.........c.evuriuiuiieiiiiieeieie ettt
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 CASN PrOVIAEA. ......couiveiereirciieiieii ittt bbb bbb bbbt
36.6 TOLAl (LINES 36.1 10 36.5).....uuruureueircirciseisiiitneise ettt bbb bbb
Cash applied:

37.1 Dividends t0 StOCKNOIAEIS PAIL..........cureeeriiriiiiiieireie ettt
37.2 Interest on indebtedness
37.3 Withdrawals on deposit-type contract funds and other liabilities without life or disability contingencies...........c.c.ccovenieneenee
37.4 Other applications (net)
37.5 Total (Lines 37.1to0 37.4)....
Net cash from financing and miscellaneous sources (Lines 36.6 minus Line 37.5

RECONCILIATION OF CASH AND SHORT-TERM INVESTMENT

Net change in cash and short-term investments (Line 29, plus Line 35, PlUS LiNE 38)........ccccuviurireiereeniiniineineieeesssisseseineinens
Cash and short-term investments:

40.1 Beginning of year
40.2 End of period (Line 39 plus Line 40.1)....

............................ 7,705,274

............................ 1,630,401

...5,662,782
...93,704

...9,686,094
..116,525

............................ 5,054,944
. ...15,784

3,989,153
1,304,917

............................ 5,209,785
............................ 1,867,537
..265,745
10,728

9,155

............................ 7,363,829

............................ 2,322,265

1,757,709
189,591

1,640

............................ 3,593,907
............................... 696,912

1,126

...1,948,940

4,291,944
....(4,950)

........................... (2,024,821)

..236,169

..236,169

.............................. (226,924)

556,690
553,812

................................. 70,521

............................... 486,169
............................... 556,690

DETAILS OF WRITE-INS

0701.
0702.
0703.
0798.
0799.

Transfer of A&H business from Affiliate
Change in Commission Payable.......
Change in Reinsurance Payable
Summary of remaining write-ins for Line 7 from overflow page
Total (Lines 0701 thru 0703 plus 0798) (Line 7 above)

...1,626,683
3,718

2401.
2402.
2403.
2498.
2499.

Change in Dividend & Coupon Deposits

Summary of remaining write-ins for Line 24 from overflow page.
Total (Lines 2401 thru 2403 plus 2498) (LINE 24 BD0VE)......cu.iuureiuuiisaissiesieseisersis et sse sttt
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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 INAUSHIAL ..o | e | | s s
2. Ordinary life insurance
3. Ordinary individual ANNUITIES.........cvereeeeeeiiiiireseieieessisse e esssssssssssssssensnieniess | criesssssnsinssseeesessssssiees B75 [ | s 1,050
4. Credit life (roup & INAIVIAUAL)..........oviuiereiieiiereeeissiesee s | eeriesesississieses s | eneinesesesssessss s | oesssssesssesnsse st essss s
5. Group life INSUFANCE. .....cc.ieierieiieiieieie ettt sesessessstnsissinenienins | et eeees 110,310 | TAL776 | 215,018
6. GIOUD ANNUILIES. ...uvvucereriereeiicesei ettt sttt enentesissinsnsnnnniens | eetisssessssssssesesssssesssssnessessnsins | ebsessssesessssesssesnssessnsssinsinns | oessssssssssssssse s sssessssssssessesans
To AEH = GIOUP. et | e 5444118 | ..o 2,346,173 | .o 7,407,800
8. A&H - credit (group & INAIVIAUAL)..........oveivieeieirieiceieeiseeieiessssissseie e | ettt sssesesennnns | seiesssssssinss et eneees
9. AGH = OB | 142,163 .o 69,893 . 210,397
10. Aggregate of all 0ther lINES Of DUSINESS.........c.eiririeriireieieisirseseeeissssseseereisnnnnes | areseressss e 0 [ 0 [ 0
110 SUBLOLAL ettt rennnnnnne | e 5,724,088 | ..ocovvirirrciine 2,583,123 | .o 7,904,962
12, DEPOSIE-YPE CONMTACES. .....ueereivieciiiscereierieeisissise e siesssstsssseesessensessssssessessssessessnssnsnesseniens | aeesesssssssssesssssessnenssnssnesssensnns | eossinssssnsssisnsnssssessssessssenennses | oorssssasssssssssessessensssesssssssenssssn
13, Tl bbbt | e 5,724,088 |.....ccoovvvivrirnnn. 2,583,123 | 7,904,962
DETAILS OF WRITE-INS
LOOL. et | et | e | et
L002. et | et | e | et
L1003, e | et | e | et
1098. Summary of remaining write-ins for Line 10 from oVerflow PAge........ccocevrnininenmininiiniiniinee | ceereierineinsineseesesesssssssseinns (O PO 0 | e 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiNe 10 @H0VE).......coviuriniiiiniiirinsisisissinsissinsninnies | aeensrissssssssessessessssenssssssesseaas 0 ] 0 | 0
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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 financia 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 stated at 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 estate are 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.

(12) 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

74

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?........

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)

9.1

10.1

10.2

11.
12.

13.1
13.2

14.1
14.2

15.

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

Does the reporting entity have any investments in parent, subsidiaries and affiliates?
If yes, please complete the following:

13.21
13.22
13.23
13.24
13.25
13.26
13.27
13.28
13.29

Mortgages, Loans or Real Estate
All Other....
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 13.21t0 13.26 @DOVE..........ccceveveiercinisicisieiessie s ssienans

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.

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

B
Yes[X] No[ ]
1 2
Prior Year-End Current Quarter
Statement Value Statement Value

IV.H-Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]
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
Fifth Third Bank Cincinnati, Ohio
U.S. Bank Cincinnati, Ohio
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.
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[X] No[ ]
15.4  If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
Firstar Bank U.S. Bank 05/01/2002 Name Change
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

U.S. Bank John Mellville 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
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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 Luiiiiiciiciei ittt ennnnene | e 6,503,212 .o 638,532 ..o 935,916 | (44,533) | .o 6,503,212 | ..o 6,161,295 .o | e 6,502,154
2. ClASS 2ottt | e 347,490 | 355,350 || e (L) I 347,490 | 701,864 .o [ v 347,428
3. ClASS 3.t | e 215,907 .o 102,500 [ .veevreereieeneeneeees [ e 768 | 215,907 .o 319,176 | [ e 149,475
A, ClASS Aottt | e [ s | s | s || || .
5. ClASS B | e [ e [ | s | o | e | e | st
8. ClASS B..oovvecc s [erennn s | s | s | s snnssnsesnsssnsesnsenes || oo sessnsns | oo senssnssssnssnes | s
7. TOtAl BONGS.......coieieriiiiiiieicirciciectiseeneiee st ssissiseienennsnnine | e 7,066,609 |....cccovviiriinnns 1,096,382 |.....ccovvviirrininne, 935,916 |..ooiiriiiiiiia (44,741) | .o, 7,066,609 |[....cccoovviininnnns 7,182,335 | .o (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 [ [ e 46,790
10, ClASS 3.ttt | et AT700 [ [ e | e | 47700 [ AT,700 [ [ e 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..........vuieiueireiiniineireieiessieeiseineseesssesisssessssnsnieniee | erssisessssssssssessssseeees 94,490 [ . 0 | 0 | 0 | 94,490 [.iiiiiii 94,490 [ . 0 | 94,490
15. Total Bonds and Preferred StocK............c.ocvevveviviriirerneneneinnonnisiciniins | e 1,161,099 e ,096,382 i 935,916 v (44,741) | 7,161,099 | i 7,276,825 |0 7,093,547




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

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.......oovvrivreriiriniriinies [ v 544,951 ..o XXXt |, 544,951 ..o 3,878 |
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 | covveeeeereeerineneis 654,832 | oo 0 [ 456,735
2. Cost of short-term iNVeStMEnts aCQUINEd............vereereereeneernrinineneieieins | cvrineineineeeseessinees 539,263 | . 228,450 .o | e 1,005,344
3. Increase (decrease) by adjUSIMENL..........cocveriurenrenrnininiienrnininiies | e (992) | (1,322) [ eoeeininineeieinnineinens [ (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 [ ..o 337,998 [ | s 1,055,237
7. Book/adjusted carrying value, CUrrent PEriod.........courerermeniniineineinens | eovrireireiseesesnesseinens 654,832 | .o 543,962 | oo 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 543,962 | .o 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 | .o 543,962 | oo 0 [ 405,716
12, Income collected dUriNg PErIOG..........ocueeeerevnirnerniireireensrninsnessneisriens | erireiseieeesssssiseenenens (G I O 2,555 | [ e 15,446
13.  Income earned dUring PETIOQ. ............weeeeeerrerrniineeieereersieinineieieierine | eeereienissnsinereessnnsinss 2,501 e (1,208) [ .vooveereireeenininiiciies | e 15,308

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.
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...

56. Canada............... .
57.  Aggregate Other Alien... LOT [ XXX .0
58, SUDLOtAL......ourvercerrceieci s e (@) 137,233

90. Reporting entity contributions for employee benefit plans............. |...XXX....... s
91. Dividends or refunds applied to purchase paid-up
additions and annUItIes. ... [ e XXX [
92. Dividends or refunds applied to shorten endowment or
premium paying Period.........c.veeveerereersrnenenemseenensrimnneinninee | eeeee XXXuriiie [
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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SCHEDULE Y it INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 fi ORGANIZATIONAL CHART
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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.

1. Will the SVO Compliance Certification be filed with this statement?

RESPONSE

YES

2. Will the Trusteed Surplus Statement be filed with the State of Domicile and the NAIC with this statement?

NO

EXPLANATIONS:

BAR CODE:

*88064200249000002*

19
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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

20, EO1, EOZ2, 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 - Industrial and Miscellaneous
United States
362320 AS 2......... GTE COMPlueririreireririneeeieree sttt sessessessniesissinessnsiess | avees 05/08/2002...... MeSIroW FINANCIAL, INC........ovvieirieiiieise e
364760 AA6......... GAP INC.tiii ettt | erend 04/30/2002...... Crews & ASSOCIALIONS........cuuevriiiieieieieeesieei et
382550 AG 6......... | GOOUYEAN TIFE....eueervrieireiieeieiseisessssiseise st sessesssssssssssssssenessssinninsens | oein 04/08/2002...... Crews & Associations...
488396 AE 2......... KEMPET COMP...vrivuiiriiiiniieieieieie et ssssssssssisssesenesssnseees | oeea 05/08/2002...... Mesirow Financial, Inc..
67740Q AA4......... Ohio National FiNaNCIal...............ccveviereiiereisiereesenseveserseeseesenseeeissieienians | i 05/08/2002...... Crews & ASSOCIALIONS. ..........ovveveivereereiiereeieieseieieretesieretesieseteeieneenssienee
United States
4599999. | Total - Bonds - Industrial & Miscellaneous.
6099997. | Total - Bonds - Part 3..........................
6099999. | Total - Bonds

Common Stocks -
United States

ndustrial and Miscellaneous

002824 100.......... ADBDOtt LADOTAtOMES. .......cvuivveciieicsiie e ssssnessssenesnenies | oeend 06/11/2002...... SCAWAD. ..o | e 400.000 L
066821 10 9 BaNta COMP...vuiuiicireieieieiee ittt sesssinninnns | e 04/01/2002...... Schwab.. .300.000 ...10,832 L.
369604 10 3 GENEral EIBCHIC CO..uvuvuvecvecieiecteece sttt sesesiessssissseniense | eveend 04/01/2002...... Schwab.. .300.000 11,099 L.
458140100 INEL COMP.eeieeeiieerieis st essssisnennee | oeeees 04/01/2002...... Schwab.. .200.000 6,162 L.
459200101 International Business MaChing............ccceverieienienisieseessssesseisssienieies | e 06/11/2002...... Schwab.. .100.000 7,709 L.
535678 10 6 Linear TeChNOIOgY COrP.......cueeruriunireieereereiiesisssssissiseessssesssssssssessessssesssnsisene | oeea 04/01/2002...... Schwab.. ...50.000 .2,263 L.
565849 10 6 Marathon Ol COMP.......cuureriieiiineieieeieiseeieise s | oeeees 06/11/2002...... Schwab.. .200.000 .5,519 L.
58013510 1 MCDONAI'S COP..vvvcvrivnireiieireiieessseiessesse sttt ssisssssssssssnsensss | oneens 04/01/2002...... Schwab.. .400.000 10,968 L.
58933110 7.ucvvvvee [MEICK & CO..ovvevivireectceie sttt sessssss s ssessesssssensseniens | oei 06/11/2002...... Schwab.. .100.000 5,246 L.
78387G 103......... SBC COMMUNICALIONS, INC......cvuevrrrrieiieirsicie e sessssses e sesssssnsenes | evens 04/01/2002...... Schwab.. .200.000 7,320 L.
800907 10 7.....oee. | SANMINA COMP.rvvriivnirnrireireiseiseissieiseese e isssesssssssssssssssssssesssessessieninnes | oevens 06/11/2002...... Schwab.. .500.000 4,272 L.
902124 106.......... TyCO INternational LTD.......cccoiuuiieiiesiisiinsiissississisnisssisssissss s sessssssenssssssissnns | ave 06/11/2002...... Schwab.. .800.000 ..8,790 L.
UNIEEA STAIES........cvovecveve ettt ns et ssienetentensesensessnsensesessenseseniense aeeressesas 95,772

6899999. | Total - Common Stocks - Industrial & Miscellaneous ...95,772

7099997. | Total - Common Stocks - Part 3................couuee. ...95,772

7099999. | Total - Common Stocks................... ...95,772

7199999. | Total - Preferred and Common Stocks....... ...95,772

7299999. [ Total - Bonds, Preferred and Common Stocks... JE 963,704 ... . XXX oo e I7,176 0 |

() For all common stock bearing the NAIC designation "U™ provide: the number of such is

SUES..........




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

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 06/17/2002[ PRINCIPAL RECEIPT 1

36205B YU 0... [ GNMA Pool #386023X... 06/17/2002( PRINCIPAL RECEIPT...
36207J LY 7.... [GNMA Pool #433343. .. |06/17/2002( PRINCIPAL RECEIPT...
36207X L5 9.... [ GNMA Pool #445048..... .. |06/17/2002( PRINCIPAL RECEIPT...
36209A EN 6... [ GNMA Pool #465541X... 06/17/2002| PRINCIPAL RECEIPT...
36210N MM 8.. [ GNMA Pool #497264x... .. |06/17/2002| PRINCIPAL RECEIPT...
362170 SY 9.... [GNMA Pool #208535X............... .. 106/17/2002| PRINCIPAL RECEIPT...

[l il il el o

[N

0399999. [ Total - BONdS - U.S. GOVEIMMENL............covriveieeieerieerieiieveeeet et etesiesee s s eessesseesseesseesseenesansessesessesas i

Bonds - Industrial and Miscellaneous
United States

516,931 515,000

3136F0 YD 8... | Federal National Mortgage ASSOC.........ccccvuecenes [05/08/2002] Mesirow Financial, INC.........ccoovcvevcrsriinies Jovmmrersmrisssissnionns

515,747 |......... 515,386 |...........(100) [
United States.......coornininiisniisiieninas ...516,931 ....515,000 515,747 |. .515,386 ..

4599999. | Total - Bonds - Industrial & MISCEIANEOUS...............covveveeeeveiiiieieeiiieveieteseieeteveteees e teeieseetssteseessstesessseenesseesseseeens

...516,931 ....515,000

6099997. [ Total - Bonds - Part4.........ccoccovuineninnns ....597,533

o|o|o|o

6099999. | Total - Bonds..........

....597,533

Common Stocks - Banks, Trust and |
United States

G03

902973 30 4..... |U.S. Bancorp New.........cocccrivssnnnsnensnsnsercnsnces | 06/11/2002] SCAWAD. e | vveienenes 300.000 [....cccoe... (2 O 2,992 [.nnn. 2,992 [..on. [CVLT0) T P 3,849 [..onn. K2 I I 116 L.
(ST IS Yoo vuuPUOOOPTOOP RN [UTOOOOOOOOS 6,841 |...... RO 2,992 [.nnn. 2,992 [..o.. (3,287) [.vvveerens [ [ 3,849 [..onn. 3,849 [ [ 116 |..... XXX...
6799999. | Total - Common Stocks - Banks, Trust & INSUraNCe COMPANIES. ......cuiurierreirraiisersieseiserenseesssesssseesensnssnsssssseseesesssnsenssnses | eonessesseens 6,841 |...... T 2,992 . 2992 [.. (3,287) | ..o 0 [ 0 [ 3,849 | 3,849 | 0 [ 116 |...... XXX...
Common Stocks - Industrial and Miscellaneous
United States
035710 40 9..... | Annaly Mtg Management.............cccoceeeeereeneenee 06/25/2002

111620 10 0..... | Broadwing(Cincinnati Bell)...........ccccoereercereerernnns 04/01/2002
127097 10 3..... | Cabot Oil And Gas Corp.... .. |04/01/2002
143658 10 2..... | Carnival Corp.......... . 104/01/2002
268648 10 2..... 06/11/2002
502161 10 2..... 04/01/2002

806605 10 1..... | Schering Plough Corp
879369 10 6..... [ Teleflex Inc.................
902124 10 6..... | Tyco International LTD...

06/11/2002
04/01/2002
04/01/2002

Schwab.

United States.............

6899999. | Total - Common Stocks - Industrial &

(21,609

7099997. | Total - Common Stocks - Part 4 (17,760

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

(I
7199999. [ Total - Preferred and Common Stocks...... ,

(17,760

)
)=
)=
)=
)
)

7299999. [ Total - Bonds, Preferred and Common StOcks.........coouviviiniineiniiniinis
(a) For all common stock bearing the NAIC designation "U™ provide: the number of such issues: 0.

(16,714




StatememasofJuneBO,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



StatememasofJuneBO,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
Fifth Third Bank..........c.ccoocreereineinecneineneenns

0199999. Total Open Depositories
0399999. Total Cash 0N DEPOSIL. ..ot
0599999. Total Cash

EO8



Life Accident and Health Supplement for the Quarter Ending June 30, 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

TSS-1, TSS-2



Life Accident and Health Supplement for the Quarter Ending June 30, 2002 of the U. S. Branch of\Ci n C| nn at' Eq u |ta.b I e L|fe |nS urance CO m pany
Trusteed Surplus Statement (Continued)

Liabilities and Trusteed Surplus

Lo TOtAITIADIIHES. . .v.vvcveivieciiic ettt bbb a bbbt b bbb bbb bbbt

ADDITIONS TO LIABILITIES:

2. Aggregate write-ins for additions 10 lIADIIHIES. ...........cueerrerrrrieriirieieieiii bbb

3. TOAIS (LINES L+ 2)..euerieieieeiseiseeesieseset st ts ettt bbb bbb bbb

DEDUCTIONS FROM LIABILITIES:

4. Amounts Recoverable From Reinsurers:

4.1 Authorized Companies

4.2 UNQULNONZE COMPANIES.....cvucvrreuisesieeeeeseeseesesssstsei bt es bbb bbb bbb bbb
5. Special State Deposits, not exceeding net liabilities carried:

5.1 Special State Deposits (SUDMIE SCREAUIR)...........ocuruurerriiiriireireieie sttt

5.2 Accrued interest on SpeCial StAte EPOSILS........c.cuuiuiriuiieieiieiieei ettt bbb

6. Life insurance premiums and annuity considerations deferred and UnColleCted...........cuveivniireereenerneneineiseseseieeeis

7. Accident and health premiums due and unpaid

8. Policy loans and premium notes:
8.1 Policy loans not exceeding reserves carried 0n SUCH PONICIES. .........curererirririiniineieieiseieiie st

8.2 PIEIMIUM NOES......vvveiviiveisitesseiete ettt ettt s e s bbbttt s bbb bbb s s b s bbbttt

1
Current Year

............................. 4,209,840

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?...........ccccovnereneinerneninsneeneiens

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

TSS-3

No[ ]
No[ ]




Life Accident and Health Supplement for the Quarter Ending June 30, 2002 of the U. S. Branchof\CinCinnati EQUItab|e L|fe Insurance Company
Overflow Page for Write-Ins

TSS-4
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