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ASSETS

Current Period Prior Year
1 2 3 4
Net Net
Nonadmitted Admitted Admitted
Assets Assets Assets Assets
Lo BONOS..cuiiiiriiiieereie ettt | aeineseeenenies 312,903,298 |....ccoovverriirienes 24,999 .. 312,878,299 |...ccovcviinnee 305,819,938
2. Stocks:
2.1 Preferred SIOCKS.......oouiicicinesesessessnsssssnnnis [ s [0 [0 0 | 1,696,846
2.2 COMMON SIOCKS. ..ottt | sressiesississinesss s [0 [0 (O 0
3. Mortgage loans on real estate:
31 FSLIENS ..o [ s (O (O (O 0
3.2 Other than firSt IENS.........ccveiniininirrnssrsrnnies [ e [0 [0 (O 0
4. Real estate (Schedule A):
4.1 Properties occupied by the company (less
.................................... O T PO | N DO o
4.2
.................................... 0 o0 |0
4.3  Properties held for sale (less $.......... 0 ENCUMDBIANCES)....ovoeirerciiiiniins v 0 e 0 e 0 e 0
5. Cash ($.....(25,577,947)) and short-term investments ($.....13,045,105)......cc...  [coovvrinieneeneenn(12,532,842) |0 [ (12,532,842) |..ccovvvrvirerrarnn 25,009,212
6. Other long-term inVested aSSELS.........covuuriereirerrenenrneneneresssinsssssseiennnes | evvennsissnsnensenssinsineened v 0 [, 0 [, 0
7. Receivable for SECUMHES..........c.vvvneineiniinrinierseinisnsnisnssisssnnsinies [ evvninienienenn 3,995,222 [0 i, 3,955,222 ..o 23,666
8. Aggregate write-ins fOr iNVEStEd @SSELS.........crrrrriniineineiieeieininsneesriens e 0 [ 0 [, 0 [, 0
9.  Subtotal, cash and invested assets (Lines 1 to 8) 304,325,678 | .covevrereieieieiens 24,999 . 304,300,679 |.coveererreirninns 332,549,662
10.  Accident and health premiums due and Unpaid............ccoceeverrinioneneinenninins [ e 30,010,502 | ..ooviiiriieireieeeeeriene 0 e 30,010,502 |..ovviiriicieinne 16,266,904
11, Health care reCeivables...........coviriniiniiniirisssssssssesesernsiens | s 1,578,506 |...ocoovvvvviirris 1,578,506 |...coovvivrininiininiis (I IO 1,084,007
12. Amounts recoverable from reiNSUETS..........covvveiiiniininnnrsrssniisiins [ e, (O (O (I N 364,674
13.  Net adjustment in assets and liabilities due to foreign exchange rates........cc. [ cooenevennininennninnnn. 0 [, 0 [ 0 [, 0
14, Investment income due and 8CCTUEM..........ccovrierinriniiniiinieiieisescisiinies | i 3,801,869 ..o, 0 | 3,801,869 |...ccorririiinns 4,031,228
15.  Amounts due from parent, subsidiaries and affiliates..........ccccoovvivnecnneiinies [ rrviinincneicns 2,771,441 | 2,7TLA4L | 0 [, 0
16.  Amounts receivable relating to uninsured accident and health plans..........ccce. [, 0 [, 0 e, 0 [ 0
17. Furniture and QUIPMENL..........ccueereiiniineineieieessississisesseesesssssssssisesssenenss [ cresesisssnssneseeenes 169,682 | .oeeeieiineieei 0 [, 169,682 | .covviiicieinns 185,232
18.  AMOUNLS dUE frOM AJENES.......cucveririiiicirereieieisisei e [ e 0 [, 0 [ 0 [, 0
19. Federal and foreign income tax recoverable and interest thereon
(including $.....7,480,915 net deferred tax @SSet)........ccovrnrnenerernniiniineines e 7,480,915 | .o 0 e 7,480,915 .o 7,095,620
20. Electronic data processing equipment and SOftWArE..........ccovvereneneinnninins | e 891,617 | .o 0 [, 891,617 | 1,447,510
21, Other nonadmitted @SSLS.........couvrviiniinriniiniierersssssssessenines | TAAT |, TAAT o, (O 0
22.  Aggregate write-ins for other than invested aSSetS........coumninineineinninine e 5,689,565 [...ccoiiniiiiininas 5,689,565 [.iiiiiiiiiiiiieiniininas 0 [, 0
23.  Total assets (Lines 9 plus 10 through 22)............covvereevovrininineicieiniiniine v 356,727,222 |.....ccuun.... 10,071,958 |.....cccoouneee. 346,655,264 |........c.......... 363,024,837
DETAILS OF WRITE-INS
.................................... 0 o0 |0
0802, oo | 0 s 0 s 0 s 0
0803, s | o 0 s 0 s 0 s 0
0898. Summary of remaining write-ins for Line 8 from overflow page.........cccovvveevecns [ v |0 [ L0 OO 0
0899. Totals (Lines 0801 thru 0803 plus 0898) (Line 8 ahoVe)........ccvvvrivrnininiiniins [ v 0 o 0 o 0 o, 0
2201, PIEPAIMS. ....ccouvvececicireiseierieieseissieiee st ssse s nsstessssissssinenies | sresiesineinsienenaa 5,689,565 |..cocoviiriiriinnes 5,689,565 ... 0 s 0
2202 o | o 0 s 0 s 0 s 0
2203, s | e 0 s 0 s 0 s 0
2298. Summary of remaining write-ins for Line 22 from overflow page.........coveeveeiee [ v 0 e 0 e L0 OO 0
2299. Totals (Lines 2201 thru 2203 plus 2298) (Line 22 ahOVe).......occvewrrrirrisriniiniines [arininiinsiieiieines 5,689,565 |...coiiiiiniinnn. 5,689,565 | ..o 0 [ 0
(@ $.... 0 health care delivery assets included in Line 4.1, Column 3.
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LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (less $.......... 0 reinsurance ceded)........cccovvrvineneveiininns | revreinineineins 145,014,646 | ...ccoovvrvrninnn. 14,645,337 | ooovrviriiennee 159,659,983 | ...oevvivirniine 175,386,964
2. Accrued medical incentive pool and bonus Payments..........cccevvvienecneinees [ e 0 [ s 0 [ s 0 [ 0
3. Unpaid claims adjustment EXPENSES..........cwviereeermmnernsinsiseinsisrnsnsines | cerssinsissiseisesessssssiseeseens 0 [ 0 [ s 0 [ 0
4. Aggregate pOliCY rESEIVES........covuivreereererneneinsineeneiseresssnsiseessrsssinsineins [ reeneernssnnsineneneenenn 208 [ vevevenininninid0 208 | 169
5. AQQregate Claim rBSEIVES. .......ouureuiiriiniineeeiseiesisesssissisesssessesnsineiees | ceveensiesnssssinsis 2,261,084 | ..o 229,645 | .o 2,490,730 | .o 2,259,131
6. Premiums received in @dVANCE.........cocovinrireiieinerisinninssssrssinniens | e 7,839,943 | i 0 | 7,839,943 | i 34,012,946
7. General expenses dUe OF ACCTUEM.........ou.eurrernernieneireireieissssineneneies | ceveereieisessinnin 2,792,460 | oo 0 [ 2,792,460 | .covvreieiniis 3,533,519
8. Federal and foreign income tax payable and interest thereon
(including $.......... 0 on realized capital gains (losses))
(including $.......... 0 net deferred tax liability)..........cccooevenniinrecniniinns | e, T2T418L | e 0 [ 7274181 | oo 9,460,181
9. Amounts withheld or retained for the account of Others..........cccocvviiines | v 181,555 | i) (0 N 181,555 | ..o 69,773
10. Borrowed money (including $.......... 0 current) and interest
thereon §.......... 0 (including $.......... 0 CUMTENE). e | crerrensieseee e 0 [ 0 [ s 0 [ 0
11.  Amounts due to parent, subsidiaries and affiliates............cccvnveireinnins [ v, 30,769,462 | ..oooieieeeeeene 0 | 30,769,462 | ...covvvrriniine 23,585,832
12, Payable for SECUMEES.........ccueiiriireireire e | e 4,083,204 | oo 0 [ 4,083,204 | oo 0
13.  Funds held under reinsurance treaties with ($.......... 0
authorized reinsurers and $.......... 0 unauthorized reiNSUrers).......cccevee [ cerverneineereereesineineieens 0 [ 0 [ s 0 [ 0
14.  Reinsurance in Unauthorized COMPANIES..........ouureremrrniniiniineneisrnsiniins | cereeseeissseeee s 0 [ s 0 [ s 0 | 0
15.  Net adjustments in assets and liabilities due to foreign exchange rates..... | .ovnvereniininineinennas 0 [ s 0 [ s 0 [ e 0
16. Liability for amounts held under uninsured accident and health plans........ | .coenneneninininineenns 0 [ s 0 [ s 0 [ e 0
17.  Aggregate write-ins for other liabilities (including $.......... 0 CUMENt)...cveees | o 231,233 [ i 0 [, 231,233 [, 939,470
18. Total liabilities (LINES 10 17).....ccverrrrereereerernineineiseiseesensenensiseisenenies | ceereeeiissineiens 200,447,975 | oo 14,874,983 | ..o 215,322,958 | .o 249,247,985
19.  ComMON CAPILAl STOCK........cvuevererierireireieiei et senesssssieieeenes [ erereesesinsineenn ) 0.9, CHNNU T )0.9 NV [P 37,329,784 | oo 37,329,784
20. Preferred capital StOCK........cccovuvienieniineiieisninneeeeensssseeniens | e )0.9 CNINU TR XXX roverrrene [ e 0 [ 0
21.  Gross paid in and contributed SUMPIUS..........coceeereninineneiesininineineies e )0.9 CHNNT T ).0.9 NV [P 19,000,000 | .covvrrrirriiiines 19,000,000
22, SUIPIUS NOES.....oucvuererieiiiireieieee et ssissssessssessesnsinsinsnes | eeevssssinsinsiens )0.9 CHNNT T XXX roverrrene [ e 0 [ e 0
23.  Aggregate write-ins for other than special surplus funds...........ccoeeeeiins | eviininininens )0.9 CHNNT T XXX rovvvrrene [ e 0 [ e 0
24.  Unassigned funds (SUPIUS)........ccueeeurermernineineineiseesssissinsseisesesnienins | e )0.9 CHNNT T ).0.9 NV [P 75,002,522 | oo 57,447,068
25.  Less treasury stock at cost:
25.1 .....0.000 shares common (value included in Line 19 §.......... (0) ISSUURTOTR (PO )0.9 CHNNT T XXX rovvvrrene [ e 0 [ e 0
25.2 .....0.000 shares preferred (value included in Line 20 $.......... (0) ISR ORI XXX rerenennes [ XXX rrireiens [ v 0 [ 0
26. Total capital and surplus (Lines 19 t0 24 1SS 25).......ccccovvenrnenevenennnes | eevsesiineneinens )0.9 CHNNT T D 0.9 T [T 131,332,306 [ ..o 113,776,852
27. Total liabilities, capital and surplus (Lines 18 and 26)...........ccccovcvecvccncis | vvvivvininiinns D ,0 SRR PP D0 SRR [ 346,655,264 | ... 363,024,837
DETAILS OF WRITE-INS
1701, Other LIaDIlIES........c.rvueeerriiiireineieieississisesesenssssissiseissssnssnsnsnens | creveessssisseseeneniees 231,233 | o 0 e 231,233 | 939,470
L1702, o | et 0 | s 0 | e 0 | s 0
L1703, s | et 0 |0 | 0
1798. Summary of remaining write-ins for Line 17 from overflow page........ccce. | v 0 [ s 0 [ s 0 [ e 0
1799. Totals (Lines 1701 thru 1703 plus 1798) (Line 17 aboVe)......cocovreivriniines | o 231,233 [ 0 s 231,233 [ 939,470
2301 s | e )., 0, OO NP XXXt | s 0 | e 0
2302, et | e )., 0, OO NPT XXXt | s 0
2303, et | e )., 0, OO NPT XXXt | v 0 | e 0
2398. Summary of remaining write-ins for Line 23 from overflow page........ccceeee [ ervevrininiinennes )0.9 CHNNT T XXX rovvvrrene [ e 0 [ e 0
2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 above).......ccoevneneieinns [erninininiiniinas XXX ierereines [, XXX rrenriens [ v 0 [ 0
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STATEMENT OF REVENUE AND EXPENSES

Current Year-to-Date Prior Year
1 2 3
Uncovered Total Total
1 MembBer MONtNS.......coiiii s | XXX [ 3,494,270 ..o, 8,504,111
2. NEt PremMiUM INCOME. ..ottt bbb nessnteninnine | arsesinsineiens ) 0.9 ROV ISR 771,460,495 | ..coovviiinneen. 1,668,382,552
3. Change in unearned premium reserves and reserve for rate Credits.........oovrnineneneinniniineneines | eeveseineiens ) 0.9/ CHNNIOT IO 0 [ s 0
4.  Fee-for-service (net of $.......... 0 MediCal EXPENSES).....coureuieieeierreireireineieiseiseessssissiseisesssssssnsnees | aresineineiens ) 0.9/ CHNNIOT IO 0 [ e 0
5. RISK TBVENUE. ..o | e XXX rrverierienes | v 0 | 0
6. Aggregate write-ins for other health care related reVENUES...........ccocueeeeinincnenereniseseeesninnne | e XXX i [ v 0 [ 0
7. Total reVenUES (LINES 210 6).....cuurvueuiiiiriiciieieiinsinsiseieieesssss et sesssssssisssenesssnnss | aressssinenens ) 0.9 ROV ISR 771,460,495 | ..coovvvvrnnen. 1,668,382,552
Medical and Hospital:
8. Hospital/MediCal DENEMILS..........verereieriiirere ettt
9. Other ProfeSSIONAl SEIVICES. ........cuiureririiririiseie ettt
10. Outside referrals
11, Emergency room and OUL-0f-BrEa.........ccuruuririrniereeeiserieisssissiseesesesssesssisssse s ssessesssssssisessssssssnsienss | oersssssissssesesessesssssseseens 0 [ 0 [ s 0
12, PreSCrPLON DIUGS. ...c.cvuivieiiiirersiiesiesissiseiee ettt ntesissssssessssssnienss | vevessssssssseneens 10,224,847 | .o 100,852,476 | .oooovvverircicnns 233,902,579
13.  Aggregate write-ins for other medical and ROSPIAL............coverrrieniincireieiinseeesenniens [ e (172,773) | oo (1,873,896) | .covvveeeireirerins (2,712,825)
14.  Incentive pool and withhold adjUSIMENTS.........c.ccueiiiiniiieieieieeessse s | e 0 [ 0 [ (1,303,429)
15, SUBLOLAl (LINES 810 14)... ..ttt bbbt esi e | nereressieeeens 56,404,224 | ....cccoovvriiene 633,472,336 | .o 1,399,400,989
Less:
16, Net reiNSUIANCE TECOVETIES. ...t | s 0 s 1,160,674 [ ..o, 2,843,887
17.  Total medical and hospital (LINES 15 MINUS 16)..........ccvuuriureerimrniiniineineisisissississiseiseessssssssssneenns | reveeseneeneeneens 56,404,224 | ..o 632,311,662 | ..cocovvrrrnn. 1,396,557,102
18.  Claims adjuStMENT EXPENSES. .......vvuieiereirreerinsinsiseieeeesesissssssseisieeesssssssssssesssssnsesssssssssssssssssiesinsins | sevnessesssssnsnsnenesnenssienens0 | e 31,768,797 | .o 66,641,972
19.  General admiNiStrative EXPENSES. ......c.rvuriiueeereeereriesessiseiseessestssi s sessss st ssessesessssissinssneniesss | eressssinse s eens 0 [ 87,260,041 | ..o 183,086,661
20. Increase in reserves for accident and health CONTaCES...........c.vvveiniiniiiiieiissinin [ rienisn s 0 | 0 | 0
21.  Total underwriting deductions (Lines 17 through 20)..........ccocueiriniunenenninineneeenssenseesnienine | e 56,404,224 | ..o 751,340,500 [ ..o 1,646,285,735
22. Netunderwriting gain or (10SS) (LiNES 7 MINUS 21).......covurerieneirieeesenriniineineieesesssssssssinssssesssissesinnins s .S T IR 20,119,995 | .. 22,096,816
23, Netinvestment iNCOME CAMED...........ccuuuiierieiiniines s | e 0 | 9,030,410 | .coovreiicriene 17,943,855
24.  Net realized capital gaiNS OF (I0SSES).....c.evurreriuiueereeriniireineieeesesssssseisesssssesssssssssesessssesesnsnene | sresssssssesss e ssssssssseeaa 0 [ 746,854 .o (114,232)
25.  Net investment gains or (10SSeS) (LINES 23 PIUS 24).........oueiurueereniiniineineieissssinsneisesessssnsssnsneies | eressssssessessesssesssssssseseesas 0 [ 9,777,264 | .o 17,829,623
26. Net gain or (loss) from agents' or premium balances charged off [(amount recovered
..................................... 0 |0
............................. 12,250 | 36,027
...................... 29,909,509 | ......c..co......... 39,962,466
........................ 7,477,000 |......................6,592,000
...................... 22,432,509 | ....................33,370,466
..................................... 0 |0
0802, oot | et XXX virierenninen [ e 0 | e 0
0803, et | e XXX vvierreniees [ e 0 | e 0
0698. Summary of remaining write-ins for Line 6 from overflow Page..........ococvueeininencneinsinneseiein | ereeineineiens ) 0.9 GOV IOV 0
0699. Totals (Lines 0601 thru 0603 plus 0698) (LINE 6 @DOVE).......crveriiriiiniiieiierniniisiiseiseissnssissssissessissnenns | arsnessissiens XXX i [ v 0 [ 0
1301, OthEr MEAICA! COSES......vvvrreeveeeeeesseceversessesesssesssessesssessssssessssssssssessesssessssssesssesssssonsssssssnoes | eoesersseessssssesnon (L72,773) | oo, (1,873,896) | ...oovverrerierns (2,712,825)
L1302, bttt | e 0 | e 0 | e 0
1303, bttt | e 0 | e 0 | e 0
1398. Summary of remaining write-ins for Line 13 from oVerflow PAge.........ccorurereneininininenensinininiineinee | e 0 [ 0 [ s 0
1399. Totals (Lines 1301 thru 1303 plus 1398) (LiNe 13 BDOVE)..........ccccerrsssecccmessssssccseeessssssssenssssssssseesses | evsssscsseesssssssseee (172,773) |, (1,873,896) | .cooorresssinens (2,712,825)
2701, Other REVENUES........cooriiiririsrissississississt st | e 0 [ 12,250 | 36,027
2702, o | a0 | e 0 | e 0
2703, o | a0 | e 0
2798. Summary of remaining write-ins for Line 27 from overflow PAge.........ccvrerrrninininneiesnsnsneinees | e 0 [ 0 [ s 0
2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)
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STATEMENT OF REVENUE AND EXPENSES (Continued)
1

2
Current Prior
CAPITAL AND SURPLUS ACCOUNT Year-to-Date Year
31.  Capital and SUrplus prior rePOMtiNG PEIOM. .......c..vureireureerereireiiesisieieee e ssb ettt sns s sstesbeissseneneniess | oesessnssnssnsis 113,776,852 | .coovevvrrririinns 45,226,606
GAINS AND LOSSES TO CAPITAL & SURPLUS
32, Netincome O (I0SS) fTOM LINE 30.......cucererrirriiiiriieeeieiieiieiseie ettt nsessestssinsisssnnniess | aenesesssssssensis 22,432,509 | .o 33,370,466
33.  Change in valuation basis of aggregate poliCy and Claim MESEIVES..........c.eiuiireicieinisieineese et seesssessesssstsssseesesesesnsnsine | orsiessssinese s 0 [ s 0
34. Netunrealized capital gaiNS AN I0SSES........ccvuiueeriiiiriiiireiieireie sttt bbbttt essesnstnsinnnnnies | oesiessssinss e 0
35. Change in net unrealized foreign exchange capital gain OF (I0SS)........ccceurrrirriiriieiriiiniiseinsieeeeessesissise e sessssssisssssssssssssesnsinns | oesiessssiseseses s 0 [ s 0
36.  Change in Nt AEfErTed INCOME TAX. ...ttt bbbttt bennnnnnnnns | orsiesbssinsse st 0 [ s 0
37. Change in NONAAMITEA GSSELS. .......c.euuiuiereririeiireisieieie bbbttt bbbttt nsnteninnnnnins | orsissisesnesesienaas (4,877,055) | .ccoerviriiniinne 22,178,692
38.  Change in UNAULhOMZEA FINSUIANCE. .........cvuieiieireireieii sttt sttt bbbttt snentesinsinnnennns | doesiessssinsse s esssss i 0 [ s 0
39, ChANGE iN tTEASUNY SEOCK.........rvurerceueereeseiieissiretei e ssses bbbttt bbbttt ent st nnbnnnninnniense | doessesbsssnsse st sesaens 0 [ s 0
40.  CHange IN SUMPIUS NOLES......c.vuuieuieriireiseiiieetseie ittt bbbttt entesi s nennninnies | oessessssinsse s esb s 0
41.  Cumulative effect of changes in acCOUNtING PHINCIPIES. ......c..curiuiiiiriireicieieei et senenennninnes | doesiesissenes s 0 [ (5,998,912)
42. Capital changes:
A2.1 PAIH IN...oitteeeiceiei ettt bbb bbbttt | eeeseenae bbb 0 | e 0
42.2 Transferred from surplus (StOCK DIVIAEN)............ovuieiueiriiiiniineie ettt sssensessnississinsseneninnies | oesesisssnsseses s 0 [ s 0
42.3 TraNSTEITEA t0 SUMPIUS.......ouieecercerciteieiicteise ettt bbbttt nneniens | eeressesinsses e esb b b 0 [ s 0
43.  Surplus adjustments:
A3.1 PAIH Nttt bbb bbb bbbttt | aeeseea bbb [V IR 19,000,000
43.2 Transferred to capital (SLOCK DIVIAENG). .........ceruurirririiiireireie ittt ssessssisnisennenie | arresssssnssesesssiessssssssesan 0 [ s 0
43.3 Transferred from CAPIEAL........ccocu vttt bbbttt neneneniens | eresenine bbb 0 [ s 0
44, DIVIdends t0 SIOCKNOILETS...........couiiiririierr s | e 0 | 0
45.  Aggregate write-ins for gains or (I0SSES) IN SUMPIUS..........ueiuiurieririieiiniireieieiseesssssesssiee et ssss bt ssss s ensesssssnssseinsnnnnes | cosmiessssssss e snessessessesees 0 [ 0
46. Net change in capital and SUIPIUS (LINES 32 10 45)......c.curririiniirireiiniinsineieiee st ssssstsssssssssessssssinsnsnsnieses | aenesiesssssinsins 17,555,454 | oo 68,550,246
47. Capital and surplus end of reporting period (LiNe 31 PIUS 46)............cocuiuriiiniiniiniiriieisieiineiseiieieessssisseseiesessenesssssssisssssssenienins | oeriesesssineins 131,332,306 | ..cocoovrriinnnee 113,776,852
.................................. 0
..................................... 0 |0
..................................... 0 |0
4598. Summary of remaining write-ins for Line 45 from OVErfloW PAGE........ccovv ittt sssssnsnninene | sresesssie e 0 [ s 0
4599. Totals (Lines 4501 thru 4503 plus 4598) (LINE 45 BDOVE). .......uuiuiuiiiiiaiiiiisieseisei i ses st ssesssssessnenssnsssissssnns | ariesssssssssssssssenssnsssssssssesas 0 [ 0
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CASH FLOW

10.

11.

12.

13.

14.

15.

16.

17.

CASH FROM OPERATIONS

Premiums and revenues collected Net Of FEINSUIANCE.............viiiiiiirrr bbb
Claims and Claims adjUSIMENE EXPENSES. .......c.rurririrriiiereieeeriestsetssisess bbb bbb bbbt
General adMmiNISIrativVe EXPENSES PAIL.........cururerrrrerreiriiiteeesiessesssseess e ess bbb bbbt bbb bbb bbb bbb
Other UNAErWtiNg INCOME (EXPENSES)......v.rvuuruurertereuseeseesssastsessesseeseesssssseseesessessessess b see e ssess sk b bbb bbbttt

Cash from underwriting (Line 1 minus Line 2 minus Line 3 plus Line 4)

NEE INVESIMENT INCOME. ..o vttt ettt bbb bbb a bbb s bbb bbb bbb bbb a s bbbttt

Other income (expenses)

Federal and foreign income taxes (PaId) FECOVEIEM............cuiuriuiiiueieiiiissei ittt
Net cash from OpErations (LINES 510 8).......uiuiuruririiriiriineieieisesises sttt bbbt
CASH FROM INVESTMENTS

Proceeds from investments sold, matured or repaid:

L0.1 BONGS. ..ottt
10.2 SEOCKS. ...ttt s
10.3 MOTGAGE I0BNS.......uvuirieieeietieisees ittt ettt
10,4 REAIBSIALE. ... bbb

10.5 Other invested assets

10.6 Net gains or (losses) on cash and ShOrt-term INVESIMENLS..........c.euiiuriirriieireeiei et

10.7  MISCEIIANEOUS PIOCEERUS. .....ovreveeieriireiseiseeseiiesssetssaseesee st ts bbb bbb bbbt
10.8 Total investment proceeds (LINES 10.1 0 10.7).....c.uuuruurrrirriireereieeeeesieesseisesseesessesssbss bbbttt
Cost of investments acquired (long-term only):

LLLL BONGS....ouiiiiiiiii iR
L1120 SHOCKS. ...
11,3 MOTIGAGE I0BNS......eueeieieieeieiis ettt bbb bbb bbbt
114 REAIBSIALE. ... bbb s

115 Other invested assets

11,6 MISCEIANEOUS BPPIICALIONS. ......vvveuivsiercereerreeiseteieeeese bbb bbb bbb bbb

11.7 Total investments acquired (LINES 11,10 L11.6)......cuuriuiuriereriieiineiseieieiessesises et bbb bbbt
Net cash from investments (Line 10.8 MINUS LINE 11.7).....c.uuririiniiniieieisieisssissiseesee e ssesssssssbs sttt enies
CASH FROM FINANCING AND MISCELLANEOUS SOURCES

Cash provided:
13.1 Surplus notes, capital and SUFPIUS PAIH IN.........curerrurirriiiirieeeeiiesieei s bbbt
13.2 Net transfers from AffiliAtes. ..o

13.3 BOITOWEM fUNAS TECEIVEM. ..ottt bbbt bbb a bt et

13.4 Other cash provided

13.5  TOtAl (LINES 13.1 10 L3.4)....uuiuiiieuceeireiieitseieie e stses bbb bbb bbbt

Cash applied:

14.1 Dividends t0 SOCKNOIAEIS PAIL..........curererieriiriieieieie ittt bbb

14.2 Nettransfers t0 @ffiliAtES.........couiiiiiiiii s

14.3  BOITOWEM fUNGAS FEPAIM......c..cvuerieieeieiseiseeeete sttt bbb bbb bbbt

144 OthEr @PPICALIONS. .....ceucvueerreeieeieiseeeie ittt es bbb bbb bbb bbb

14.5  TOtAl (LINES 14,110 14.4).....ouiiieeieeeiieieseieie et ssses bbb bbb s bbbt

Net cash from financing and miscellaneous sources (Line 13.5 MINUS LiNE 14.5)........ccoeuriiuniuneireininieinsineineiesssessssssseesesessesens
RECONCILIATION OF CASH AND SHORT-TERM INVESTMENTS

Net change in cash and short-term investments (Line 9 plus Ling 12 plus LiNE 15).........ccuuureuriurieeriniineereieissssinsiseesesesssssssessenn

Cash and short-term investments:

17.1 BEGINNING OF PEIIOU. ... .euveeieiiieeiciseti ettt bbb

17.2 End Of Period (LINE 16 PIUS LINE 17.1).......vooieiieeeeeiiitise ettt

Current Ygar to Date PriorZYear
................. 733,335,912 |..............1,667,778,631
................. 679,211,167 |..............1,483,156,988
.................. 88,001,101 |.................183,679,314
......................... 12250 | ... 36,027
................. (33,864,105) | ..cccovvrerrenneen... 978,356
.................. 10,113,381 | ..................17,888,821
................... (6,351,752) | ....ovvoee.......(2,567,986)
................... (9,663,000) | .................(4,227,439)
................. (39,765,477) | ...ccevvvv.n 12,071,752
................. 131,802,154 |................117,752,197
.................... 1,751,000 |........c..c....... 1,264,958
.................................. 0 [0
.................................. 0 [0
.................................. 0
.................................. 0 [0
................... (3,931,556) | ..ocivrininnenn.. 114,232
................. 129,621,598 |.................119,131,387
................. 138,244,053 |.................173,253,441
.................................. 0 [0
.................................. 0 [0
.................................. 0 [0
.................................. 0
................... (3,336,350) | .cooceevrivinnennn. 373,671
................. 134,907,703 |.................173,627,112
................... (5,286,105) | .................(54,495,725)
.................................. 0 [.....19,000,000
.................... 7,183,631 |.....cccoveene.... 355,369
.................................. 0 [0
.................... 1,767,233 | ..................20,613,299
.................... 8,950,864 | ..................39,968,668
.................................. 0 [0
.................................. 0 [0
.................................. 0 [0
.................... 1441335 .0
.................... 1441335 .0
.................... 7,509,528 | ..................39,968,668
................. (37,542,054) | .oovoccevoee(2,455,305)
.................. 25,009,212 | ........c........27,464,517
................. (12,532,842) | ..................25,009,212
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EXHIBIT OF PREMIUMS, ENROLLMENT AND UTILIZATION
5 6

1 Comprehensive (Hospital & Medical) 4 7 8 9 10
2 3 Medicare Vision Dental Federal Employees Title XVIII Title XIX
Total Individual Group Supplement Only Only Health Benefit Plans Medicare Medicaid Other

Total Members at End of:

Lo PO YAttt | rereessississineens 665,322 .o 790 | 600,557 .o (0 OO (0 OO (0 DTN 16,433 .o A7542 |, (0 OO 0
2. FIrSt QUAIET. ..ot | ceeneiesinssssinnins 590,934 ..o 801 | 537,051 .o (0 OO (0 OO (0 DTN 15123 .o 37,959 | 0 e 0
3. SECONd QUAIET.....cccuuerirriiireireirerieesesinsiseeserssesssnsinens | ceeresesinssssinsins 565,494 ..o 756 | 513,878 .o (0 OO (0 OO (0 DTN 15,018 .o 35,842 | (0 OO 0
4. THIrd QUAME......ceeeeeeirecreireiseireieiseissiseseesesssissssneiens | e (0 OO (0 OO (0 OO (0 OO (0 OO 0 e (0 IO (0 IR 0 e 0
5. CUITENt YEAI. ..o | oo 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0
6. Current Year Member MonthS........cocvicinniinininsiicinine oo 3,494,270 |, 4,688 ... 3,160,274 | 0 o0 [0 i 88,040 |...cooiiiiin 241,268 ... 0 o 0
Total Member Ambulatory Encounters for Period:

7. PhYSICIAN......coiiiieriirieieiesesese e | ereineinesesennas 4,158,290 |.ioeririieiins 10,280 |.ovvveriirienns 3,489,723 | .o (0 OO (0 OO 0 e (0 PO 658,287 ..o 0 e 0
8. NON-PhYSICIAN......ccocuriiriiiniireireieieinneseeesssnseienes |nsessinsiieneneas 3,267,259 | 10,404 ..o 2,715,730 | 0 o 0 o 0 o 0 o 541,125 . 0 o 0
9. TOtAL e | 7425549 | 20,684 | 6,205,453 | 0 o 0 o 0 o 0 i 1,199,412 .o 0 o 0
10. Hospital Patient Days INCUITEd..........cccoveerinenerieniiniiniines | erereeseseineeneens 129,142 | ST O 78,000 |.eeveeeereireererieieeinninas 0 [ 0 [ 0 [ 0 [ 51,026 | e 0 [ 0
11. Number of Inpatient AdMISSIONS..........covireerenmininiinniniinee | v 25,637 | 28 s 18,936 .o 0 [ 0 [ 0 [ 0 [ (RS T 0 [ 0
12. Premiums COlECted........coouverieiieieireieininesecereiisiniines | erereeneiees 735,267,774 |..ooovvririnee. 2,004,085 ..o 608,849,178 |...ccvvvereriircirins (0 OO (0 OO [0 I 19,763,716 | ...ccoovvvnnnee 104,556,199 | ..o (0 DTN 94,596
13, Premiums Earmned........coooeueveeinininenerieisnnsnsnsneieinns | veveeneiees 773,392,356 | ..covrcrrirrnee 2,106,592 |..ccoviinnee 624,831,105 | ..o (0 OO (0 OO [0 I 20,606,493 |....ccccovvnee. 125,751,846 | .coocrvicinnies (0 DTN 96,320
14. Amount Paid for Provision of Health Care Services...........  |.oevrennee 655,893,305 |...corirriinnee 1,773,925 |.civinee 526,158,047 | ...coviviririiris (0 OO (0 OO [0 I 19,672,426 |...cccovvnnnee 108,286,939 | ..o 0 o 1,968
15.  Amount Incurred for Provision of Health Care Services........ [.coe. 633,472,336 ..o 1,722,508 |....ccoocennne. 510,907,248 ..o, 0 s 0 s 0 | 19,102,219 ... 101,738,393 | 0 o 1,968
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CLAIMS PAYABLE (Reported and Unreported)

Aging Analysis of Unpaid Claims
3

1 2 4 5 6 7
Account 1- 30 Days 31 - 60 Days 61 - 90 Days 91 - 120 Days Over 120 Days Total

Claims Payable (Reported)

0299999. Aggregate Accounts Not Individually Listed-Uncovered 5,361,251 6,054,684
0399999. Aggregate Accounts Not Individually Listed-Covered 52,786,803 59,614,337
0499999, SUBIOTAIS.......cvuistiriii st 58,148,054 65,669,021
0599999. Unreported Claims and Other Claim Reserves... ..93,990,962
0799999. Total Claims Payable...............ccoceiurirriiriirierciii ittt ....159,659,983
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UNDERWRITING AND INVESTMENT EXHIBIT

Analysis of Claims Unpaid - Prior Year - Net of Reinsurance

Claims Paid Liability End 5 6
Year to Date of Current Quarter Estimated Claim
1 2 3 4 Reserve and
On Claims Incurred On Claims On Claims Unpaid On Claims Claims Incurred Claim Liability
Prior to January 1 Incurred During December 31 of Incurred During in Prior Years December 31 of
Line of Business of Current Year the Year Prior Year the Year (Columns 1 +3) Prior Year
1. Comprehensive (HOSPital and MEGICAI)..........c.cccrivmmrrimririririeriecierisesesiessessess s sssssssssssnsssenss | o 111,522,321 | 435,680,612 | ..ocvorcrirrieriennne 9,542,654 ..o 115,409,211 | 121,064,975 | ocevverrneriiciiens 133,896,884
2. MEQICArE SUPPIEMENL. ......oivierieirireiie ittt bbb bbbttt bbbt ntesieninninninnns | seenebiesess sttt 0 e (0T OO (0T OO (0T OO (0T OO 0
30 DENLAI ONIY....eieiecie bbb bbbt | st 0 [ (0T OO (0T OO (0T OO 0 [ 0
A, VISION ONIY..oiiiiiieciciciei ittt bbbt bbbttt enentennnnenne | st 0 e (0T OO (0T OO (0T OO (0T OO 0
5. Federal Employees Health BenefitS Plan PrEMIUMS..........cociuriiiiniineieieieississiseise s ssesssssssssssssesessesnsinsens | erstisesssssssssssins e ssessessssiens 0 [ (0T OO (0T OO (0T OO 0 [ 0
B, THtE XVII = MEUICAIE. ..ottt | oot 34,331,994 | 72,833,031 | 4,644,813 ..o 32,554,035 | 38,976,807  |.vvvecrererirririenens 43,749,210
T T8 XIX = MEAICAIT. ... vvvovevecvrrieeiisesises ittt esstensnsnnsninnnns | oo (R OO N (R OO (R OO (R OO (R RN 0
B BTttt Rt |t s 0 o 0 o 0 o 0 o 0 o 0
0. SUBEOLAI vvvvievereeciee st | s 145,854,315 [ ..o, 508,513,643 | ..o 14,187,467 | .o, 147,963,246 [ ..o, 160,041,782 [ ..o, 177,646,094
10. Medical incentive pools, accruals and diSHUISEMENTS...........criiiiiniieiee st sssssnninenns [ ebseinesies s 0 [ 0 [ 0 [ 0 [ 0 [ 0
11. Totals
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NOTES TO FINANCIAL STATEMENTS

The Ohio Department of Insurance recognizes only statutory accounting practices prescribed or permitted by the State of Ohio for
determining and reporting the financial condition and results of operations of a health maintenance organization, for determining its solvency
under 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 had adopted certain prescribed accounting practices that differ from those found in NAIC SAP, specifically certain fixed assets as

furniture and fixtures and EDP equipment and software. The monetary effect on accumulated surplus of the differences between the state
prescribed practices and those found in NAIC SAP are an increase in reported statutory surplus of $ 1,061,000.

10
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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? Yes[ ] No [X]
If yes, explain:...........coc......
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? Yes[ ] No [X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
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? Yes[ ] No [X]
Ifyes, dateof change: s
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? Yes[ ] No [X]
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? Yes[ ] No [X]
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.
1 2 3
Name of Entity NAIC Company Code 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?........ Ohio Department of Insurance

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

If yes, give full information:

11

Yes

[ ] Nof

Yes[ ]

X] NA[ ]

No [X]




StalememasofJuneBU,20020flheUnited Hea|thcal’e Of OhIO, InC

9.1

10.1

10.2

11.
12.

13.1
13.2

14.1
14.2

15.

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

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

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: B 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ ] No [X]
If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Statement Value Statement Value
1321

13.22
13.23 Common Stock.........
13.24 Short-Term Investments..........

13.25 Mortgages, Loans or Real Estate
13.26 All Other....

13.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 13.21 to 13.26)..
13.28 Total Investment in Parent included in Lines 13.21 10 13.26 @00VE  .....cvvcveviveiiisicesseseeee e sees $
13.29 Receivable from Parent not included in Lines 13.21 t0 13.26 @DOVE.........ccocevreiiieieirieieieieieese s sssesssenaes $

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

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
State Street Bank 801 Pennsylvania Ave, 4th Floor, Kansas City, MO 64105

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[ ] No [X]
15.4 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason

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

1 2 3
Central Registration Depository Name(s) Address

43373 Travelers Asset Management One Tower Square, Hartford, CT 06183-2030

12
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SCHEDULE A - VERIFICATION
1 2

First Quarter
Current Year

Second Quarter
Current Year

3
Third Quarter
Current Year

4
Prior Year Ended
December 31

© © N o g~ w NP

S
I i =

Book/adjusted carrying value, beginning of period.............coceenevnineneineinenniniins
Increase (decrease) by adjuStMENL..........c.ccvririirieneineeeieese e
COSE Of ACGUINEE. ...ttt
Cost of additions to and permanent iMProVeMENS............c.eeerereereereeeeersnseneess
Total profit (I0SS) 0N SAIES..........vvvieiecieiiiriieireie e eend
Increase (decrease) by foreign exchange adjustment
AMOount received 0N SAIES.........c.ocviriier s
Book/adjusted carrying value at end of current Period............ccooveerrereeneieeinsinnenns
Total valuation AllOWANCE............c.cruiiriiiniri s
Subtotal (LINES 8 PIUS 9).....euvrruiririieireieieeseisieiseie st
Total nonadmitted @MOUNES..........cc.vvrieiiiririr e

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

SCHEDULE B - VERIFICATION
1 2

First Quarter
Current Year

Second Quarter
Current Year

3
Third Quarter
Current Year

4
Prior Year Ended
December 31

© © N o g >~ w

11.
12.
13.

Book/recorded investment excluding accrued interest on
mortgages owned, beginning Of PEMIOd. ..o

Amount loaned during period:
2.1 Actual cost at time of ACQUISIIONS...........ovueerurrrrinieneinere e
2.2 Additional investment made after aCqUISIIONS............cvvierivreereeerinirniineieenns

Accrual of discount and mortgage interest points and commitment fees.................

Increase (decrease) by adjustmentNNE
Total profit (I0SS) 0N SAIE.........curvirieriireieieieisere e . Nt 1.\

Amounts paid on account or in full during the period.............ccvvrerenininineinens
AMOrtization Of PrEeMIUM..........ocureieiireiiee e
Increase (decrease) by foreign exchange adjustment............cocvereereereereininennens

Book value/recorded investment excluding accrued interest on
mortgages owned at end of current period.

Total valuation allowance.
Subtotal (Lines 9 plus 10)....
Total nonadmitted amOUNtS...........c.ceevvverevererrerenennns

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

SCHEDULE BA - VERIFICATION

Other Invested Assets Included in Schedule BA

1
First Quarter
Current Year

2
Second Quarter
Current Year

3
Third Quarter
Current Year

4
Prior Year Ended
December 31

© © N o 0~ w

11.
12.
13.

Book/adjusted carrying value of long-term invested assets
owned, beginning of PEHOM...........oruiiririeee e

Cost of acquisitions during period:

2.1 Actual cost at time of ACQUISILIONS...........ccueerurrrrniinieneiieie e
2.2 Additional investment made after aCqUISIIONS............c.vevreeriereereereienirniineieinns
ACCIUAL Of BISCOUNL.......oovviiiiii e
Increase (decrease) by adjustment
Total profit (I0SS) 0N SAIE.........curerrirriiiieireieieisesie e
Amounts paid on account or in full during the period............ccvvrereninineneiens
AMOrtization Of PreMIUM..........ccuririririiiree bbb
Increase (decrease) by foreign exchange adjustment............coovenereereererninennens

Book/adjusted carrying value of long-term invested assets
at end Of CUMTENE PEIIOU. ..o

Total valuation allOWANCE............cceverrevriieierireie s
Subtotal (LINES 9 PIUS 10).....ceuvureiieerciririineineireieieessisi e
Total nonadmitted AMOUNLS.........cccveviveireiieieies e sens

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

13
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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 Luiiiiicieieieetiene ettt | e 300,286,425 | ...ccovriiririinnnns 249,436,392 | ..o 237,844,124 | ..o (297,329) | .o 300,286,425 | ...ccovrriririinnins 311,581,363 | .ovvrivrenrnrenienernnen 0 | 343,264,258
2. ClASS 2.ttt | e 10,517,932 .o 4,998,100 | .cvvvrcriiriinins 1,249,464 | oo AT3 | e 10,517,932 | .o 14,267,041 | o0 i 11,648,763
30 ClASS 3.ttt | e 0 o0 | 0 [0 | 0 | 0 [0 | 1,223,952
A, ClaSS Aottt | e 0 | 0 | 0 | 0 | 0 | 0 [0 | 120,250
5. ClASS B | et 0 o0 | 0 [0 | 0 | 0 [0 | 0
6. ClASS B...evereiiiiieiseie ettt | e 0 | 0 | 0 o 75,000 | .o 0 | 75,000 |0 | 182,500
7. TOtAl BONGS.......coivieriiiriiiiciicreieiecceieee et snississisneseninsine | e 310,804,357 | ..ccoovoviriinins 254,434,492 | ..o 239,093,588 |.....coooririiriiinins (221,856) | ..ccovvvvrrrirane 310,804,357 | ..cccovoririinins 325,923,404 | ..o 0 | i 356,439,723
PREFERRED STOCK
8. ClASS Lottt | e 0 | 0 | 0 | 0 | 0 | 0 [0 | 1,696,846
9. ClASS 2.ttt | e 0 | 0 | 0 | 0 | 0 | 0 [0 | 0
10, ClASS 3.ttt | e 0 | 0 | 0 | 0 | 0 | 0 [0 | 0
L1, ClASS Aottt | e 0 | 0 | 0 | 0 | 0 | 0 [0 | 0
12, ClASS 5.ttt | e 0 | 0 | 0 | 0 | 0 | 0 [0 | 0
13, ClASS Buuvevveiicecreieieiie sttt | e 0 | 0 | 0 | 0 | 0 | 0 o0 | i 0
14, Total Preferred SOCK. ..o | i 0 [ 0 [ 0 [ 0 [ 0 [ 0 [0 [ 1,696,846
15. Total Bonds and Preferred StocK..............coovevverneinirnirnirencnniincincnncsnicnies | v 310,804,357 | .....e.......254,434,492 | .....................239,093,588 |......cccconuvnven.(221,856) | ......................310,804,357 | ..o 325,923,404 | o0 | 358,136,569
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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.......oocvvvririiiiiiiiines [ e 13,045,105 |...cccovveene XXX v | v 13,045,105 | oo 169 | oo 0
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..........cccccvvvvcnecnecneins [ cvrveiniineinennnn50,619,814 [ 34,132,278 | o0 | 45,260,281
2. Cost of short-term investments acquired............coevnerensrinneineveineess | covenerienensnenni225,756,359 [ oo 165,768,741 | 0 | s 804,440,467
3. Increase (decrease) by adjUSIMENL..........ccoereveininrnineneinninsineineies | e eessees 0 [ e 0 | 0 | 0
4. Increase (decrease) by foreigh exchange adjustment..........cccvvvinineins | v 0 [ e 0 | 0 | 0
5. Total profit (loss) on disposal of short-term iNVESIMENtS..........ccccvvvicneins | cveineiieisirrneseseieeees 0 [ e 0 | 0 | 0
6. Consideration received on disposal of short-term investments........c.cccevee | ovveniininnnn. 242,243,895 [ oo 186,855,914 | o0 | i 799,080,934
7. Book/adjusted carrying value, CUrrent Period..........cceenenevensinriniiniinees | veveineireineiieennns 34,132,278 | oo 13,045,105 | o0 | e 50,619,814
8. Total valuation @llOWaNCE...........cccovveeierrinrininrisisnsnnnsinns o 0 | s 0 | | i 0
9. Subtotal (LINES 7 PIUS 8)......vurereeerrerriiineireineieieessssisesesesssssnsneens | creeineineineieenes 34,132,278 | v 13,045,105 | covvveviviencirnieieennd0 | 50,619,814
10.  Total nonadmitted @MOUNES..........ccvueivcriirieiniisisesereesnnnns [ rrnissi s 0 | s 0 | | i 0
11. Statement value (LINeS 9 MINUS 10)......cccurrvrenrmrneneirerieennrnsneneneiens | ceeensineineeeeenes 34,132,278 13,045,105 | o0 | e 50,619,814
12.  Income collected during PEriOd..........cverereeeenererninrininensessssineinees | e 281,851 | .o 174,613 | o0 | 1,935,480
13.  Income earned during PETIOM..........c.vveererveieeeeeereniniiniireireiieiieninriniinees | eerneineiierieessnesineens 281,851 .o 174,613 | o0 | i 1,935,480
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Sch. DB-Part F-Section 1
NONE

Sch. DB-Part F-Section 2
NONE

16, 17
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5
NAIC Federal Is Insurer
Company ID Authorized?
Code Number Name of Reinsurer Location (Yes or No)
A&H Affiliates
[79413......c. [36-2739571......... [ United HealthCare Insurance Company, INC...........ccccouurrrreccrnserreeerrin | LT o oo [Yes..coounnnice.

18
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SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Allocated by States and Territories
2

1 Direct Business Only Year-to-Date
3 4 5 6
Federal Employees
Guaranty Is Insurer Health
Fund Licensed? Medicare Medicaid Benefits Program
State, Etc. (Yes or No) (Yes or No) Premiums Title XVIII Title XIX Premiums
1 Alabama......ccoovnnenenniininensneneisreneeen AL | NO.....uc..
2. AASKA....ceeceeenAK [ NO.....uc..
3. ANZONA.....iscnceensseseeeeisneenene AL [ NO.....uc..
4.  Arkansas. ceereeenNO e
5. California........ccocovenevevnnicnicnecncieinennene e CA - [ NO.....uc..
6. Colorado.......cccorevverrrrvnrnininerernsrisiiniinneneeeCO - [ NO.....uc..
7. CONNECHICUL.......cvvervnerrrereireirereininnneneeneneCT [ NO.....uc..
8. Delaware..... ceereeenNO e
9. District of Columbia...........cocorerevrvnirnienen. DC - [ NO.....uc..
10, FlOMda.. ... FL e NO.....uc..
11, GEOrgia . ceeurereeeecreerirncernerinserisnensenneeelGA |, NO....oouc
12, HaWali...oovereencrncrsccnernseessensennseen HU |, NO....oouc
13, 1dah0....c.vcevercnrnrrsesnnseisssnneend D |, NO....oouc
14, MNOIS...cvvvvvevcrererenerireeriecersnnnseresssnsnnenndl e, NO....oouc
15. veereneeNOLa
16, 1OWA....ceereeericricrineciseriserisensenseenend A |, NO....oouc
17, KANSAS.....oieieiciieicricee e KS | NO....nc.
18, KeNUCKY....coocveeiiiiseieeeeees KY o NO....ouc..
19, LOUISIANA. .c.oucerereeeeerieiieiseieineee e LA [ NO....ouc..
20, MaNE.....ceieeeeieieese et ME ... NO....ouc..
21 Maryland......ccoenininceene MD ... NO....ouc..
22, MasSaChUSELLS........cccvrvrieneieieieriseiseis MA ... NO....ouc..
23, MIChIgaN.....cceeirce s M e NO....ouc..
24, MINNESOtA. .....coevreveeeererrnerneinerseiseenereeneneeee MN O [ NO....ouc..
25, MISSISSIPPI....ecvererrinreneineieieersrssneneneeeeneMS [ NO....ouc..
26. Missouri... . ceeneeenNO
27, MONtANA........ovvvveereiercrriererneeeneeneneee e MT | NO....nc.
28. Nebraska........cccooevvrvenenevensvniinicnecnenen e NE [ NO....ouc..
29.  Nevada......cnesnnsinsneeenene NV [ NO....ouc..
30.  New Hampshire........ccvenenrnincneineineenns NH o NO....ouc..
3L NEW JEISEY.....covieeievieicirieresienessieeeisnin NI e NO....nc.
32, NEW MEXICO...couiuvuririrrineireireieieeesieeiseins NM | NO....ouc..
33. New York.... ceeneeenNO
34, North Carolina........cccccovevrnecvnernnerrnernnn NG [ NO....oouc
35, North Dakota.......cccvevenerevecencrnnerrnernencND i NO....oouc
36, ONI0...oececresereerrcesnnrnesisennennennOH s NO....oouc
37. veereneeNOLa
38, OrEgON....ccvvrerrrrcrrrerineernerissnisernsenenee OR i NO....oouc
39, Pennsylvania..........ccoueenmernseennrrnnerinsnnn PA - [ NO....oouc
40. Rhode Island..........ccoccvvevrvecvncrimnerinsrnnn RE [ NO....oouc
41, South Carolina.........cooeeevevernmerinerernernneenen SC [ NO....oouc
42, South Dakota.........ccccveevncrrnnevineriinernneenenSD [ NO....oouc
43, TeNneSSEe.......ccouwmmrvrmeevenerermmemnerenernmeeenen IN [ NO....oouc
44, veereneeNOLa
45, SUT [ NO....oouc
46, VEIMONL..coiiiiriicicseesee s VT | NO....nc.
A7, VIFGINIA ..o VA | NO....ouc..
48. Washington..........ccceeinininerneeneeenieineins WA .. NO....ouc..
49, WeSt VIrginia......coeeeeeerrneeneereereereienineineiens WV . NO....ouc..
50.  WISCONSIN....couviiriiiieieierieeiseiseieeeessinsine W ] NO....ouc..
51 WYOMING....ivieeiiiiineineie et WY | NO....ouc..
52, AMErCan SAMOa.......couueeeeerrnrrneineeeeeernes AS ... NO....ouc..
53, GUAM ..t GU o NO....nc.
54.  PUEMO RICO.....cvueruieiireireireiieiseisciseiseieieenas PR . NO....ouc..
55. U.S. Virgin Islands..
56.  CaNada.......covniviieieiie s
57.  Aggregate Other alien.........c.cccoveuerviniennnnes OT | XXX
58. Total (Direct BUSINESS).........oovvvrrereieiniiiniins | XXX.......
BT0L. ottt e
B702. ettt
B703. oottt
5798. Summary of remaining write-ins for line 57 from overflow page
5799. Total (Lines 5701 thru 5703 plus 5798) (Line 57 @bOVE)........cocrevierinininininsiniins [ 0 o) |0 | 0

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

RESPONSE

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

EXPLANATION:

BAR CODE:

21
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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

22, EO01, EO2, EO3



703

Statement as of June 30, 2002 of thy

<United HealthCare of Ohio, Inc.
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
912827-6D-9......... U.S. Treasury Note 6.750% 05/15/05.........ccceeerrumrrminieniereereiserseesnsisseseeessesssssees 541,641 | .o 500,000 1PE......ccooonne.
912827-7L-0.......... U.S. Treasury Note 4.875% 02/15/12. ..o 10,067,188 | ......ccouunnen.. 10,000,000 Lo
0399999, [ TOtal - BONAS = U.S. GOVEINMENL..........c..cveveiiieerieeiiesetsietetesietesiesiesetsssesseesseessessseessssessessesesesssessess  etessessessessssessessssessessssessessssessesessessesessessesssssssesassessesassesesessessssessessssessessssessessssessessssesesssessessssessesssesess | wooroeisreessessees 10,608,829 | .......cc......... 10,500,000 |........................195,891 |......... XXX.......
Bonds - States, Territories and Possessions
Minnesota
604128-2A-5......... Minnesota State General 5.000% 10/01/08.............ccccccoeevrerveeecerveeecereeceecseeine | 2o 04104/2002...... [LENMAN BIOS INC.ovvvovveeeeet et esseveesseneeenieniess | averieissieisiesiessesienssienieisnee | corverieisrenssiaren 3,155,670 | ...ccccocernrnnnn. 3,000,000 ..o 3,333 [IPE.........
VIIMNESOMA. ..ottt ettt et s s eeessesseesssesseesseesesessessesessessesessessessssessesessensssessesssense  oesessesssssssesssissessssessessstessesastessesassessesessesseeaseessesastesetestetetessesetessetssessessnsessessnsessessnsesessssenseseniesserenierse | weerieisesieresiesns 3,155,670 | ...ccoocerrnnnn. 3,000,000 ..o 3,333 |........ XXX.......
New York
733581-WT-5........ Port Authority of NY & 5.750% 10/15/08.........cccoiiiuiieiieerniiniiniisciseessrisnsssisseseena 5429500 |...ccoounee.. 5,000,000
NEW YOTK. ...ttt ettt n et en bt se b s sse s ssetsesensensnsensesaneessesases 5429500 |....cccoounnnn. 5,000,000
Pennsylvania
709141-RM-9........ Pennsylvania State Gene 5.000% 09/15/07........ccieuiiunininiinsencensrsisssesseseeseeenes 4927433 | ..o 4,700,000
Pennsylvania 4,927,433 | . 4,700,000
Wisconsin
977056-RP-7......... |Wisconsin State General 5.500% 11/01/14... ...4,048,772 ....3,635,000
977123-PL-6.......... Wisconsin State 5.500% 07/01/09......... ...4,566,200 ....4,250,000
977123-PU-6......... | Wisconsin State 5.750% 07/01/17. ...6,378,900 ....6,000,000
977123-PU-6......... Wisconsin State 5.750% 07/01/17. ...3,377,525 ....3,150,000
Wisconsin.... .18,371,397 ..17,035,000
United States .31,884,000 |... ..29,735,000
1799999. | Total - BONAS - StAtES, TEITIHONES 8 POSSESSIONS..........cv.evveersevveerseviiseveeisieereesseesesssiessesessessssessereeies  aesoessssessessssessesessessssessessssessessssessessssessessssessessssessessssessesassessessssessessssessessssessesssessesasessssessessesessessnssssesses | cveerssesiesesesns 31,884,000 | ... 29,735,000
Bonds - Political Subdivisions of States
Nevada
181054-5C-7......... Clark Cnty Nevada Sch D 5.000% 06/15/12........c.ounienienirniniiniisseseesenisrississeeenas [......06/06/2002...... 4,889,524 | ..o 4,600,000
[N v ...4,889,524 ....4,600,000
United States.... ...4,889,524 ....4,600,000
2499999. | Total - Bonds - Political Subdivision ...4,889,524 ....4,600,000
Bonds - Special Revenue and Special Assessment
Connecticut
207757-V2-8.......... Connecticut State Speci 5.000% 10/01/08.........cocoivrinienieinnsrierniseeseiseesereneseens [......04/03/2002...... 7,620,983 | ...ccoocvevnnnn. 7,250,000
CONMNECHCUL. ..ottt ee et en et et st es s aessesesessebessessessesessenneansesnsa 7,620,983 |..ooooverinn 7,250,000
New Jersey
646135-SH-7......... New Jersey State 6.000% 06/15/13........cooiumininiinieieeiersnssns i seessnsnessissesenes [......06/20/2002...... 5,940,108 | .....cccoeu..n... 5,145,000
NBW JBISEY ...t teiset ettt ets ettt bbb kbbb 5,940,108 | .....cccoeunen.. 5,145,000
Utah
45884A-VA-8......... Intermountain PWr 5.000% 07/01/12...........covuoreomerereiereeeereseeveseeneveninne [......0522/2002...... 3,140,130 | ...ccooeernnnn. 3,000,000 | .ooororieieiiea 0 [IPE.......
[ v 3,140,130 | ...ccooeernnnn. 3,000,000 | .ooororieieiiea 0 |...... XXX.......

United States

312911-DA-5......... Federal Home Loan Mtg C 7.000% 07/15/07........cccocmreneureerermeneneenseseererisnnsinnene | ceeen 04/01/2002...... Interest CapitaliZation...........covveeeeriecineineieeeseeise e eeeeeeneees
312911-DA-5......... Federal Home Loan Mtg C 7.000% 07/15/07........ccouenieneeneenmrmenensineiseerenissssinnene | e 05/01/2002...... Interest CapitaliZation...........oveeeerieeineineiee e
45188R-T3-3......... lllinois Dev Fin Auth 5.000% 03/01/10.......c.ouiiiiniiniinisississnssnssnssnsnssnies | conees 06/20/2002...... Bear Stearns Sec......
(U2
United States .
3199999. | Total - Bonds - Special REVENUE & SPECIAI ASSESSIMIENES. ......c.uueruerssreteeerersersasssseseeseeserssrssssssestisseiass | testeessessessasssssseeseeseessesseesesseeseesees oLt seeseEseE o8t eE8eLbseEseE e seEEeebeeb sk bt enb ettt

Bonds - Public Utilities
United States

743263-AH-8......... Progress Energy INc 6.050% 04/15/07.......c..couviimresiiinirinssesssnsssssesssessssnsssneenees 4,998,100 [ ...cccovirriirnnnens 5,000,000
United States.... ...4,998,100 |.. ....5,000,000
3899999. [ Total - Bonds - Public 4,998,100 [ ...ccovirniirnnnens 5,000,000
Bonds - Industrial and Miscellaneous
United States
41011W-AV-2 John Hancock Glb Corpor 5.000% 07/27/07.........cuueeeneeneuneensenrneneneiseessessnsinee | evees 06/12/2002...... Bank of America Sec 4,997,250 5,000,000
76110Y-MB-5 Residential Funding Mtg 6.500% 07/25/14 ** (See note below.)........cccccovvvivnecncinee | v 03/15/2002...... Bank of America Sec (440,519) | .ovvvrerrireieinee (435,888)




T'v03

StalememasofJuneBO,20020f1heUnited Hea|thcal’e Of OhIO, InC

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)

United States 4,556,731 4,564,112

4599999. [ Total - Bonds - Industrial & Miscellaneous. ...4,556,731 ....4,564,112

6099997. [ Total - Bonds - Part 3

6099998. [ Total - Bonds - Summary Item for Bonds Bought and Sold This QUarter..........ccocoueninineniisinsssens

6099999. [ TOtal - BONGS. .....cvevecvereieisirissiississeressses e .84,812,699

7299999. | Total - Bonds, Preferred and COMMON STOCKS.............oc.iiuiereieieieeiiieieteeeiietistiseeseteessieseseeseeeeroetoases etetsessessetestesetsetsessassaesaessetsetsessassatssessessetsassasssetsessessatsassassstsessessatsatsnssesssessessetsasssssenssesessasnssnssononsones | coeroesoesasenses 84,812,699

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

** Negative amount is an adjustment to first quarter purchase cost based on corrected data received from bank.
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SCHEDULE D - PART 4

med or Otherwi

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

ise Disposed of b
8

the Company During the Current Quarte
9 10 I 2

1 2 3 6 7 13 14 15 16 17
Increase
Book/Adjusted (Decrease) Foreign Interest Dividends
Number of Carrying Increase by Foreign | Exchange Realized Total on Bonds on Stocks NAIC
CUSIP Disposal Shares of Value At (Decrease) | Exchange | Gain(Loss) | Gain (Loss) | Gain (Loss) Received Received  [Designation
Identification Description Date Name of Purchaser Stock Consideration Par Value Actual Cost | Disposal Date [y Adjustment| Adjustment | on Disposal | on Disposal | on Disposal | During Year | During Year (@
Bonds - U.S. Government
31359M-GJ-6... | Federal Natl Mortgage A 6.625% 11/15/10......... 06/20/2002[ Morgan Stanley.............ccccceuvcerververiveines [ wovmevrivnicnriinnenns | 204,376,876 | .......4,000,000 | ....... 4,242,808 (4,688) 0 [0 ... 245,035 | ........ 145,035
83162C-FX-6... | Small Bus Admin - Prtcn 7.750% 04/01/15......... |04/01/2002| Paydown............ . ..37,453 ...(369) O o0 0 |, 0
912827-5N-8.... [U.S. Treasury Note 6.000% 08/15/09.. 04/16/2002( Morgan Stanley...... 2,667,676 ...(813) 0 18,961)
912827-7B-2.... [U.S. Treasury Note 5.000% 08/15/11.. 06/27/2002[ CS First Boston Corp. 9,862,181 .5,201 0 408,887
912827-7F-3.... [U.S. Treasury Note 3.500% 11/15/06.. 06/20/2002[ Greenwich Cap MKES...........ccocveeerinrinns ...136,348 725,625 .1,050 |. 0 .8,937
912827-F4-9.... [U.S. Treasury Note 7.500% 05/15/02.. 05/15/2002( Maturity.................. ...500,000 509,570 . ...(598) |. 0 FEVTTRPORTON o B PPN 0
912827-Y5-5.... [U.S. Treasury Note 7.000% 07/15/06.. ..._|06/20/2002| Deutsche Bank... s | s 4,886,841 | .......4,375,000 | ....... 4,767,383 | ....... 4,746,462 | ......(18,222) |. O o0 s 140,379 | ........140,379
0399999. [ Total - Bonds - U.S. GOVEIMMENL.........ciieiiiiiiiiisisieis oo snsssnsssnsenssnsenniens | cveas 23,457,069 |....22,271,979 | ... 22,812,69% | ... 22,772,791 | ... (18,439) 0 |0 [ 684,277 | ........ 684,277
Bonds - States, Territories and Possessions
Minnesota
604128-G8-5.... [Minnesota State GO Unlt 5.000% 06/01/04........ |04/04/2002] Lehman Bros INC..........cccoviniiniinicnninnies | avvsnismississnennies | convens 3,127,410 | ... 3,000,000 3,047,730 | ....... 3,029,414
VINNESOMA. ..ottt ennenienes | anesns 3,127,410 | ... 3,000,000 3,047,730 | ....... 3,029,414
Wisconsin
977055-N4-0.... [Wisconsin State GO Unlt 5.125% 11/01/07........ [06/28/2002] AdVeSt INC.......cccoviviviiiiiiiiniiniiniiniisiins | evnerssssisssnies | 200000 3,905,850 | ..o 3,565,000 3,570,348 | ...... 3,569,098 |..........(170) [0 [0 [ 336,752 336,752 |....... 122,819
WISCONSIN. .ot snssnnssensssnssnnsnssnsssnssensensennnes | aeene ;909,890 [ i, 3,565,000 3,570,348 | ...... 3,569,098 |..........(170) [0 [0 [ 336,752 .336,752 ...122,819
United State . o 1,033,260 | ... 6,565,000 ..6,618,078 | ....... 6,598,512 |..........(456) [ ..o [0 [ 434,748 434,748 ....176,152
1799999. | Total - Bonds - States, TErmitories & POSSESSIONS.........c.iiiiiiiiirissrissrissssisnsssssssesssenssenssesssssssssssssssssenssenssesssesssesssisssonse | soonees 7,033,260 | ...... 6,565,000 6,618,078 | ...... 6,598,512 |.........(456) [..ccocooon [0 [ 434,748 434,748 | ....... 176,152
Bonds - Political Subdivisions of States
Tennessee
499731-XP-7.... [Knoxville TN GO Unltd - 5.000% 06/01/02.......... [06/01/2002] MAIUTItY........cooririririiniininninsisnisnsniiens | evvssissnisnisninnies | connens 2,500,000 {....... 2,500,000 {....... 2,525,500
TONMNESSEL. ..t | 2,000,000 [ 2,500,000 {.......2,525,500
UNIEEA SEAES. ...t snsssnsssnsssnsnnsenssennsssnessnsnnsnsosnensences | e 23000,000 [ 2,500,000 {.......2,525,500 .
2499999. [ Total - Bonds - Political SUBIVISIONS. ... senisenssenens | convens 2,500,000 {....... 2,500,000 {....... 2,525,500
Bonds - Special Revenue and Special Assessment
New Jersey
646135-DY-6... [New Jersey State 6.000% 06/15/02................... [06715/2002] MAUITEY. . cvvecoeevesererssseresserresseressereenaas 1,750,000 1,750,000 1,861,143 1,750,000
New Jersey. 1,750,000 1,750,000 1,861,143 1,750,000
United States
3128G7-U6-8... | Federal Home Loan Mtg C 6.000% 11/01/13...... 04/01/2002( Paydown
3128G7-U6-8... | Federal Home Loan Mtg C 6.000% 11/01/13...... 05/01/2002( Paydown.
3128G7-U6-8... | Federal Home Loan Mtg C 6.000% 11/01/13...... 06/01/2002( Paydown.
312911-DA-5... | Federal Home Loan Mtg C 7.000% 07/15/07...... 06/01/2002( Paydown.
31294J-XE-3.... | Federal Home Loan Mtg P 6.000% 06/01/14...... 04/01/2002( Paydown.
31294J-XE-3.... | Federal Home Loan Mtg P 6.000% 06/01/14...... 05/01/2002( Paydown.
31294J-XE-3.... | Federal Home Loan Mtg P 6.000% 06/01/14...... 06/01/2002( Paydown.
3133T6-ML-2... | Federal Home Loan Mtg C 6.500% 02/15/07...... 04/01/2002( Paydown.
3133T6-ML-2... | Federal Home Loan Mtg C 6.500% 02/15/07...... 05/01/2002( Paydown.
3133T6-ML-2... | Federal Home Loan Mtg C 6.500% 02/15/07...... 06/01/2002( Paydown.
31345N-CS-5... | Federal Home Loan Mtg C 9.500% 04/01/05...... 04/01/2002( Paydown.
31345N-CS-5... | Federal Home Loan Mtg C 9.500% 04/01/05...... 05/01/2002( Paydown.
31345N-CS-5... | Federal Home Loan Mtg C 9.500% 04/01/05...... 06/01/2002( Paydown.
31358N-M5-8... | Federal Nat'l Mortgage 8.000% 07/25/22............ [04/01/2002| Paydown.
31358N-M5-8... | Federal Nat'l Mortgage 8.000% 07/25/22. 05/01/2002( Paydown.
31358N-M5-8... | Federal Nat'l Mortgage 8.000% 07/25/22. 06/01/2002( Paydown.
31362W-ZW-9. | Federal National Mortga 6.915% 10/01/06.. 04/01/2002( Paydown.
31362W-ZW-9. | Federal National Mortga 6.915% 10/01/06.. 05/01/2002( Paydown.
31362W-ZW-9. | Federal National Mortga 6.915% 10/01/06.......... [06/01/2002( Paydown.
31365D-H4-0... | Federal Nat'l Mortgage 7.500% 11/01/07............ 04/01/2002| Paydown
31365D-H4-0... | Federal Nat'l Mortgage 7.500% 11/01/07............ 05/01/2002| Paydown
31365D-H4-0... | Federal Nat'l Mortgage 7.500% 11/01/07............ 06/01/2002| Paydown
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31368H-YJ-6... [Federal Nat'l Mtg Assoc 6.000% 03/01/04 04/01/2002( Paydown 0 0 0 1
31368H-YJ-6... |Federal Nat'l Mtg Assoc 6.000% 03/01/04... 05/01/2002( Paydown. 0 0 .0 1.
31368H-YJ-6... |Federal Nat'l Mtg Assoc 6.000% 03/01/04... 06/01/2002( Paydown. 0 0 .0 1.
31371G-TS-9... [ Federal Nat'| Mortgage  6.500% 06/01/13... 04/01/2002( Paydown. 0 0 .0 1.
31371G-TS-9... [ Federal Nat'| Mortgage  6.500% 06/01/13... 05/01/2002( Paydown. 0 0 .0 1.
31371G-TS-9... [ Federal Nat'| Mortgage  6.500% 06/01/13... 06/01/2002( Paydown. 0 0 .0 1.
31371H-VJ-4... [Federal National Mtg As 7.500% 09/01/29.. 04/01/2002( Paydown. 0 0 .0 1.
31371H-VJ-4... [Federal National Mtg As 7.500% 09/01/29.. 05/01/2002( Paydown. 0 0 .0 1.
31371H-VJ-4... [Federal National Mtg As 7.500% 09/01/29.. 06/01/2002( Paydown. 0 0 .0 1.
31374S-2U-4... | Federal National Mortga 6.000% 03/01/13.. 04/01/2002( Paydown. 0 0 .0 1.
31374S-2U-4... | Federal National Mortga 6.000% 03/01/13.. 05/01/2002( Paydown. 0 0 .0 1.
31374S-2U-4... | Federal National Mortga 6.000% 03/01/13.. 06/01/2002( Paydown. 0 0 .0 1.
31374S-5U-1... | Federal National Mortga 7.500% 04/01/28.. 04/01/2002( Paydown. 0 0 .0 1.
31374S-5U-1... | Federal National Mortga 7.500% 04/01/28.. 05/01/2002( Paydown. 0 0 .0 1.
31374S-5U-1... | Federal National Mortga 7.500% 04/01/28.. 06/01/2002( Paydown. 0 0 .0 1.
31374T-M8-9... [ Federal National Mtg As 7.500% 12/01/09.. 04/01/2002( Paydown. 0 0 .0 1.
31374T-M8-9... [ Federal National Mtg As 7.500% 12/01/09.. 05/01/2002( Paydown. 0 0 .0 1.
31374T-M8-9... [ Federal National Mtg As 7.500% 12/01/09.. 06/01/2002( Paydown. 0 0 .0 1.
31374T-RH-4... [ Federal National Mtg As 7.500% 03/01/29.. 04/01/2002( Paydown. 0 0 .0 1.
31374T-RH-4... [ Federal National Mtg As 7.500% 03/01/29.......... 05/01/2002( Paydown 0 0
31374T-RH-4... [ Federal National Mtg As 7.500% 03/01/29.......... 06/01/2002( Paydown 0 0
31376A-YZ-5... [Federal National Mtg As 7.500% 12/01/25.. 04/01/2002( Paydown. 0 .0
31376A-YZ-5... [Federal National Mtg As 7.500% 12/01/25.. 05/01/2002( Paydown. 0 .0
31376A-YZ-5... [Federal National Mtg As 7.500% 12/01/25.......... 06/01/2002( Paydown 0 0
31376Q-TH-6... | Federal National Mortga 7.500% 06/01/08.......... 04/01/2002| Paydown 0 0
31376Q-TH-6... | Federal National Mortga 7.500% 06/01/08.. 05/01/2002( Paydown. 0 .0
31376Q-TH-6... | Federal National Mortga 7.500% 06/01/08.. 06/01/2002( Paydown. 0 .0
31379A-AK-1... [ Federal National Mtg As 6.000% 04/01/28.......... 04/01/2002[ Paydown..........c.ovvnrvnivnriininiisiisiseinns [ evvreesvniinsiincinns [ evcvncnneenn 4L [ 141 [ 139 [l 141 [, 2 | 0 0
31379A-AK-1... [ Federal National Mtg As 6.000% 04/01/28.......... 05/01/2002[ Paydown..........ccovvervnriniininiiniisiserines [ evvervenveiinenneinn | evcvnnneenn 148 [ 148 [l 147 [ 148 [ 2 0 0
31379A-AK-1... [ Federal National Mtg As 6.000% 04/01/28.. 06/01/2002( Paydown. 1. 0 .0
31379J-4J-2..... | Federal National Mtg As 6.500% 05/01/13.. 04/01/2002( Paydown. -2 0 .0
31379J-4J-2..... | Federal National Mtg As 6.500% 05/01/13.. 05/01/2002( Paydown. D) 0 .0
31379J-4J-2..... | Federal National Mtg As 6.500% 05/01/13.. 06/01/2002( Paydown. () 0 .0
31379J-4N-3.... [ Federal National Mtg As 6.500% 05/01/13.. 04/01/2002( Paydown. .(10) ]. 0 .0
31379J-4N-3.... [ Federal National Mtg As 6.500% 05/01/13.. 05/01/2002( Paydown. ..(6) | 0 .0
31379J-4N-3.... [ Federal National Mtg As 6.500% 05/01/13.. 06/01/2002( Paydown. (13)]. 0 .0
31379J-S9-8.... [ Federal National Mtg As 6.500% 03/01/13.. 04/01/2002( Paydown. (19) ]. 0 .0
31379J-S9-8.... [ Federal National Mtg As 6.500% 03/01/13.. 05/01/2002( Paydown. .(14) ]. 0 .0
31379J-S9-8.... [ Federal National Mtg As 6.500% 03/01/13.. 06/01/2002( Paydown. (11) ]. 0 .0
31379K-J6-1.... | Federal National Mortga 6.500% 03/01/13.. 04/01/2002( Paydown. (D) - 0 .0
31379K-J6-1.... | Federal National Mortga 6.500% 03/01/13.. 05/01/2002( Paydown. (D) - 0 .0
31379K-J6-1.... | Federal National Mortga 6.500% 03/01/13.. 06/01/2002( Paydown. (D) - 0 .0
31379S-T8-9.... | Federal National Mtg As 6.500% 05/01/13.. 04/01/2002( Paydown. @) 0 .0
31379S-T8-9.... | Federal National Mtg As 6.500% 05/01/13.. 05/01/2002( Paydown. @) 0 .0
31379S-T8-9.... | Federal National Mtg As 6.500% 05/01/13.. 06/01/2002( Paydown. .(50) |. 0 .0
31380K-KF-6... [Federal National Mtg As 6.000% 10/01/28.. 04/01/2002( Paydown. A1 0 .0
31380K-KF-6... [Federal National Mtg As 6.000% 10/01/28.. 05/01/2002( Paydown. .36 0 .0
31380K-KF-6... [Federal National Mtg As 6.000% 10/01/28.. 06/01/2002( Paydown. el 0 .0
31382X-QP-8... | Federal National Mtg As 6.000% 05/01/14.......... 04/01/2002( Paydown 0 0
31382X-QP-8... [ Federal National Mtg As 6.000% 05/01/14.......... 05/01/2002[ PaydOWN..........covrvmrinrininiininrissisiinns | evnieninniisnienienns | o 134,637 | ... 134,637 [ .......... 129,830 | .......... 134,637 |.......4434 | 0 0
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31382X-QP-8... | Federal National Mtg As 6.000% 05/01/14 06/01/2002( Paydown 0 0 0 1
31383C-V6-9... [Federal National Mtg As 7.500% 08/01/29.. 04/01/2002( Paydown. 0 0 .0 1.
31383C-V6-9... [Federal National Mtg As 7.500% 08/01/29.. 05/01/2002( Paydown. 0 0 .0 1.
31383C-V6-9... [Federal National Mtg As 7.500% 08/01/29.. 06/01/2002( Paydown. 0 0 .0 1.
31383Q-HA-5... | Federal National Mortga 7.500% 01/01/13.. 04/01/2002( Paydown. 0 0 .0 1.
31383Q-HA-5... | Federal National Mortga 7.500% 01/01/13.. 05/01/2002( Paydown. 0 0 .0 1.
31383Q-HA-5... | Federal National Mortga 7.500% 01/01/13.. 06/01/2002( Paydown. 0 0 .0 1.
31385H-N8-1... [ Federal National Mtg As 6.000% 06/01/16.. 04/01/2002( Paydown. 0 0 .0 1.
31385H-N8-1... [ Federal National Mtg As 6.000% 06/01/16.. 05/01/2002( Paydown. 0 0 .0 1.
31385H-N8-1... [ Federal National Mtg As 6.000% 06/01/16.. 06/01/2002( Paydown. 0 0 .0 1.
31386X-ND-4... | Federal National Mtg As 6.000% 04/01/16.. 04/01/2002( Paydown. 0 0 .0 1.
31386X-ND-4... | Federal National Mtg As 6.000% 04/01/16.. 05/01/2002( Paydown. 0 0 .0 1.
31386X-ND-4... | Federal National Mtg As 6.000% 04/01/16.. 06/01/2002( Paydown. 0 0 .0 1.
31386X-RX-6... [ Federal National Mtg As 6.000% 12/01/13.. 04/01/2002( Paydown. 0 0 .0 1.
31386X-RX-6... [ Federal National Mtg As 6.000% 12/01/13.. 05/01/2002( Paydown. 0 0 .0 1.
31386X-RX-6... [ Federal National Mtg As 6.000% 12/01/13.. 06/01/2002( Paydown. 0 0 .0 1.
31387D-J9-1.... [ Federal National Mtg As 6.000% 05/01/16.. 04/01/2002( Paydown. 0 0 .0 1.
31387D-J9-1.... [ Federal National Mtg As 6.000% 05/01/16.. 05/01/2002( Paydown. 0 0 .0 1.
31387D-J9-1.... | Federal National Mtg As 6.000% 05/01/16.......... |06/01/2002| Paydown. 0 0 .0 1.
31387J-VT-0.... [ Federal National Mtg As 6.000% 05/01/16.......... 04/01/2002( Paydown 0 0
31387J-VT-0.... [ Federal National Mtg As 6.000% 05/01/16.......... 05/01/2002( Paydown 0 0
31387J-VT-0.... | Federal National Mtg As 6.000% 05/01/16.......... |06/01/2002| Paydown. 0 .0
31389D-QH-3.. [Federal Nat'l Mortg Ass 6.000% 12/01/16........... |04/01/2002| Paydown. 0 .0
31389D-QH-3.. [Federal Nat'| Mortg Ass 6.000% 12/01/16........... 05/01/2002( Paydown 0 0
31389D-QH-3.. [Federal Nat'| Mortg Ass 6.000% 12/01/16........... 06/01/2002f Paydown 0 0
[T 0 .0
United States 0 .0
3199999. | Total - Bonds - Special Revenue & Assessment 0 0
Bonds - Industrial and Miscellaneous
United States
001957-AY-5....| AT&T Corporate Note - 6.500% 11/15/06........... 06/03/2002[ Alex. Brown & Sons INC...........ccceceveunenee 0
045413-BX-8....| Bank One Mortgage Serie 6.226% 03/15/30....... 04/01/2002( Paydown..............cc.... 0
045413-BX-8....| Bank One Mortgage Serie 6.226% 03/15/30....... 05/01/2002( Paydown. 0
045413-BX-8....| Bank One Mortgage Serie 6.226% 03/15/30....... 06/01/2002| Paydown.... 0
060505-AD-6... | Bank of America Corpora 7.800% 02/15/10 04/03/2002( Bank of America Sec. 0
126690-FD-3... | Countrywide Mtg Backed 7.125% 12/25/23. 04/01/2002| Paydown................ 0
126690-FD-3... | Countrywide Mtg Backed 7.125% 12/25/23. 05/01/2002( Paydown. 0
126690-FD-3... | Countrywide Mtg Backed 7.125% 12/25/23. 06/01/2002( Paydown. 0
172921-V5-4.... | Citicorp Mortgage 5.750% 06/25/09 04/01/2002( Paydown. 0
172921-V5-4.... | Citicorp Mortgage 5.750% 06/25/09. 05/01/2002( Paydown. 0
172921-V5-4.... | Citicorp Mortgage 5.750% 06/25/09 06/01/2002| Paydown.... 0
20825U-AB-0... | Conco Funding Co Corpor 6.350% 10/15 04/03/2002( JP Morgan.. 0
22540A-QX-9... | CS First Boston Mtg Sec 6.625% 03/15/15. 04/01/2002( Paydown.... 0
22540A-QX-9... | CS First Boston Mtg Sec 6.625% 03/15/15. 05/01/2002( Paydown. 0
22540A-QX-9... | CS First Boston Mtg Sec 6.625% 03/15/15 06/01/2002( Paydown. 0
40427L-AB-0.... [HSBC Cap Funding Prv Pl 10.176% 12/31/49..... 04/03/2002( Warburg Dillon Read. 0
58550Q-AA-2... [Mellon Auto Gr Trust Se 5.460% 09/15/03 04/15/2002| Paydown................ 0
58550Q-AA-2... [Mellon Auto Gr Trust Se 5.460% 09/15/03.......... | 05/15/2002| Paydown. 0
58550Q-AA-2... [Mellon Auto Gr Trust Se 5.460% 09/15/03.......... 06/15/2002[ Paydown............ccovreeienrinnineisriesies 0
66937R-GP-8... | Norwest Asset Securitie 6.250% 01/25/14.......... 04/01/2002( PaydOWN........coevvrreerreeieereiieeinsineieenns 0
66937R-GP-8... | Norwest Asset Securitie 6.250% 01/25/14.......... 05/01/2002f PaydOWN........couvvieieriieieisriesiseiseiserneenas 0
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66937R-GP-8... | Norwest Asset Securitie 6.250% 01/25/14.......... 06/01/2002[ PaydOWN........couveieieriieieisriesineiseesereenns 0 0
74434T-DH-7... | Prudential Home Mortgag 7.500% 03/25/08 04/01/2002( Paydown. 0 0
74434T-DH-7... | Prudential Home Mortgag 7.500% 03/25/08 05/01/2002( Paydown. 0 0
74434T-DH-7... | Prudential Home Mortgag 7.500% 03/25/08 06/01/2002( Paydown. 0 0
760947-XU-0... [ Residential Funding Ser 7.000% 05/25/11.. 04/01/2002( Paydown. 0 0
760947-XU-0... [ Residential Funding Ser 7.000% 05/25/11.. 05/01/2002( Paydown. 0 0
760947-XU-0... | Residential Funding Ser 7.000% 05/25/11.. 06/01/2002( Paydown........ 0 0 |.. .
98157D-AJ-5... | Worldcom Inc Corporate  7.500% 05/15/11. 06/28/2002 Basis Adjustment... 0 0 |... (394,947) ] ....... (394,947) |.
United States 0 0 [.. (190,459 ] ....... (190,459)
Canada
92857T-AG-2... [Vodafone Airtouch PLC P_7.750% 02/15/10........ | 04/11/2002] Bear Stearns SEC.........coomimiiminnicsniniies | evvssisssississnionnies | connens 1,479,349 1,527,738 0 0 [...
....................................... ... 1,479,349 ..1,627,738 0 0 |....

4599999. [ Total - Bonds - Industrial & MISCElIANEOUS..........cvriiiieiiiiiiisirisiississi s snsssnssnssnssnsennees | convens 6,296,767 6,509,753 0 0

6099997 [ Total - BONAS - PAM 4.ttt snisnisenisenene | cveas 43,995,614 43,257,546 0 0

6099998. [ Total - Bonds - Summary Item for Bonds Bought and Sold ThiS QUAME..........c.criininienieissieinisseseissesersnsssssessissessreenes | cvneaes 5,294,360 5,277,303 0 0

6099999, [ TOtAl - BONAS. ...ttt | cveas 49,289,974 48,534,849 0 0

7299999. [ Total - Bonds, Preferred and COMMON SEOCKS. ...t sssssscsssssissnsssnsnssnisnisnees | oo 49,289,974 48,534,849 0 0
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NONE

Sch. DB-Part C-Section 1
NONE

Sch. DB-Part D-Section 1
NONE
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Month End Depository Balances
2 3

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

Open Depositories

National City Bank Cleveland, Ohi0.........ccocvenrneneninecreens | cvveenad 0.000 |..cccomvvminnns0 [0 ].....2,938,314 | .....1,782,794 | .....3,178,760 |......
Mellon Bank Pittsburgh, Pennsylvania... . 0.000 .m0 o0 127 440208
JPMorgan Chase Bank New York, New YOrk........cccovvvvvniiniinees | ceveens 0.000 |.ooriimiinnnd0 o0 | 84,679 ... 72,058 | ..........82,516 |......
JPMorgan Chase Bank New York, New YOrk........cccovvvvvniineinees | cevreens 0.000 ..(26,424,142) ..(34,960,791) | ......
US Bank................. St. Paul, Minnesota 0.000 e 14,408 14,408 .
...................................................................................... 0.000 0
Blue Ridge Asset............ Discounted Comm Paper Due 4/8/2002. 0.754 | oiiiiini2,848 |0 0 o0 o0 |
Sheffield Receivables Corp Discounted Comm Paper Due 4/4/2002. 0423 | .o 1,221 |0 0 o0 Jeiennl0 |
CVS Corporation................ Discounted Comm Paper Due 4/2/2002. 0.231 |74 0 0 o0 Jeiinnl0 |
Marsh & McLennan Co Inc. Discounted Comm Paper Due 4/3/2002. 0463 | .o 1,028 |0 0 o0 o0 |
Parker Hannifin Corporation.. Discounted Comm Paper Due 4/8/2002. 0.997 [ .oiiiii3,598 |0 eviiiiiinnd0 o0 o0 |
Blue Ridge Asset........ Discounted Comm Paper Due 4/1/2002. 0.000 .m0 0 0 o0 o0 s
Sheffield Receivable Corp.. Discounted Comm Paper Due 4/24/2002 1842 | o704 |0 [0 o0 0 [
CVS Corporation................ Discounted Comm Paper Due 4/16/2002 1.801 | .oierinn2,380 |0 [0 0 0 [
Marsh & McLennan Co Inc. Discounted Comm Paper Due 4/10/2002 1.801 | .ooieieen3,500 |0 [0 0 0 [
UBS Financial Inc....... Discounted Comm Paper Due 4/5/2002. 1.830 | vl 0 0 [0 0 [
UBS Financial Inc... Discounted Comm Paper Due 4/8/2002. 1710 | oo LIBL 0 [0 0 0 [
UBS Financial Inc... Discounted Comm Paper Due 4/9/2002. 1750 [ o300 |0 [0 0 0 [
AIG Funding Inc......... Discounted Comm Paper Due 4/16/2002 1761 | o956 |0 [0 0 0 [
Household Finance Corp... Discounted Comm Paper Due 4/10/2002 1710 | o138 0 [0 [0 0 [
Parker Hannifin Corporation.. Discounted Comm Paper Due 5/1/2002. 1.827 | .oiereen3,630 |0 103,300,000 (.0 [0 [
Household Finance Corp....... Discounted Comm Paper Due 4/11/2002 1710 | o235 0 0 [0 0 [
President & Fellow Harvard Co. ... Discounted Comm Paper Due 4/16/2002 1731 | ieinn2,307 |0 0 o0 0 [
PFD Receivables FUNING.........ccccereienieniineieenns Discounted Comm Paper Due 5/10/2002 | ........ 1.828 | .o 1,105 |0 | 4,897,793 |0 [0 [
AIG FUNAING INC..ooveiiiieee e Discounted Comm Paper Due 5/7/2002. | ........ 1.786 10,996,771 |0 [0 [
President & Fellow Harvard Co. Discounted Comm Paper Due 4/17/2002 1720 | o342 |0 0 [0 0 [
Sheffield Receivables Corp.... ... Discounted Comm Paper Due 4/29/2002 1781 | o483 |0 [0 0 0 [
UBS Financial INC.......c.ocueveeininiiniineineneieiseins Discounted Comm Paper Due 4/18/2002 | ........ 1720 | o112 0 0 o0 0 [
Household Finance Corp..........coueveeeeienieneineineenns Discounted Comm Paper Due 4/19/2002 | ........ 1750 |56 0 0 [0 0 [
Parker Hannifin Corporation.. Discounted Comm Paper Due 5/10/2002 1782 | o131 0 [0 0 0 [
Boston Edison Co....... Discounted Comm Paper Due 4/23/2002 1730 | o223 0 0 [0 0 [
Blue Ridge Asset Discounted Comm Paper Due 5/3/2002. | ........ 1.806 | .o 544 |0 | 1,099,891 |0 o0 |
PFD Receivables FUNING.........ccccereienieneineieinns Discounted Comm Paper Due 4/26/2002 | ........ 1.720 (O 1N PUUPURPORIORPOROR o N DRUPPURPOVPUPPORPON | N IO
UBS Financial Inc....... Discounted Comm Paper Due 4/26/2002 1.760 20 [0 0 [
UBS Financial Inc....... Discounted Comm Paper Due 4/29/2002 1.800 20 [0 0 [
Household Finance Corp... Discounted Comm Paper Due 4/30/2002 1.840 (01N PUUPURPORIRPPOR o ) DROPPROVPUPPORPON | N IV
Delaware Funding Corp..... Discounted Comm Paper Due 5/22/2002 1.807 | .oierenn2,828 |0 12,597,300 [0 [0 [
Household Finance Corp... Discounted Comm Paper Due 5/2/2002. 1.830 [ o192 0 [0 0 0 [
Household Finance Corp... Discounted Comm Paper Due 5/3/2002. 1.800 [ o189 |0 [0 [0 0 [
UBS Financial Inc....... Discounted Comm Paper Due 5/6/2002. 1710 |96 |0 0 0 0 [
UBS Financial Inc....... Discounted Comm Paper Due 5/7/2002. 1760 | o239 |0 0 [0 0 [
Parker Hannifin Corporation.. Discounted Comm Paper Due 5/31/2002 1772 | oo L7700 0 0 0 [
CVS Corporation............ Discounted Comm Paper Due 5/28/2002 1782 | oioienn2,664 |0 [0 0 0 [
Paccar Financial Corp.... Discounted Comm Paper Due 5/13/2002 1740 | o8B0 |0 [0 o0 0 [
Delaware Funding Corp. Discounted Comm Paper Due 5/14/2002 1780 | o185 0 [0 [0 0 [
Knight Ridder................. Discounted Comm Paper Due 5/16/2002 1780 | o307 |0 [0 o0 0 [
Household Finance Corp... Discounted Comm Paper Due 5/16/2002 1.860 [ .3 0 [0 [0 0 [
General Electric Cap Corp. Discounted Comm Paper Due 6/18/2002 1773 | o846 |0 [0 0 0 [
General Electric Cap Corp. Discounted Comm Paper Due 6/17/2002 1787 | oieienn2,096 |0 [0 1,647,709 .0 [
Household Finance Corp... Discounted Comm Paper Due 5/23/2002 1.650 [.oveoneieiiennd® |0 0 [0 0 [
Blue Ridge Asset........ Discounted Comm Paper Due 6/5/2002. 1796 | o639 |0 [0 [100.999,803 |0 [
UBS Financial Inc... .. Discounted Comm Paper Due 5/29/2002 1.860 [ .ovveiiennn226 |0 [0 [0 0 [
UBS Financial INC.........oceveenrniniineineineneieineies Discounted Comm Paper Due 5/30/2002 | ........ 1.880 [ o228 |0 [0 o0 0 [
Household Finance Corp.........ccoueveeeeienieneineineenns Discounted Comm Paper Due 5/31/2002 | ........ 1840 | o122 |0 0 [0 0 [
Sheffield Receivable Corp.. Discounted Comm Paper Due 6/28/2002 1848 | .ioinn2,932 |0 [0 1,997,270 .0 e
UBS Financial Inc....... .. Discounted Comm Paper Due 6/3/2002. 1.835 | o585 |0 [0 [.3,879,610 .0 e
UBS Financial INC.........oceveenrniniineineineneieineies Discounted Comm Paper Due 6/4/2002. | ........ 1.830 [ o320 |0 0 [0 0 [
Sheffield Receivables COrp.........oovnneneininennns Discounted Comm Paper Due 7/18/2002 | ........ 1819 [0 829 [0 [0 f....3,596,953 ...
General Electric Cap Corp. Discounted Comm Paper Due 6/18/2002 1751 | o632 |0 0 0 0 [
Household Finance Corp... Discounted Comm Paper Due 6/11/2002 1760 |88 |0 [0 o0 0 [
Blue Ridge Asset Discounted Comm Paper Due 6/18/2002 | ........ 1.880 [ o272 |0 [0 [0 0 [
UBS Financial INC.........ocveueenininiiniineineneieiseies Discounted Comm Paper Due 6/19/2002 | ........ 1730 | o305 |0 [0 0 0 [
UBS Financial Inc... Discounted Comm Paper Due 6/25/2002 1741 | in,353 0 [0 0 0 [
UBS Financial Inc... Discounted Comm Paper Due 6/20/2002 1700 [ o300 |0 [0 0 0 [
UBS Financial Inc... Discounted Comm Paper Due 6/21/2002 1700 [ o300 |0 [0 o0 0 [
UBS Financial Inc... Discounted Comm Paper Due 6/24/2002 1700 | oo 318 |0 [0 0 0 [
Windmill FDG Corp. Discounted Comm Paper Due 6/24/2002 1720 | o003 |0 [0 0 0 [
Gillette Co.......cocenu. Discounted Comm Paper Due 6/25/2002 1740 | o108 |0 [0 0 0 [
UBS Financial Inc....... Discounted Comm Paper Due 6/25/2002 1760 | o8BS |0 0 0 0 [
Household Finance Corp... Discounted Comm Paper Due 6/26/2002 | .......1.760 | ....ccccceeee 301 [0 o0 o0 |0 |
Household Finance Corp... Discounted Comm Paper Due 6/27/2002 | ........1.760 | ....cccccceeee 306 [ oviviviiniinien0 o0 o0 o0 |
UBS Financial Inc.............. Discounted Comm Paper Due 7/1/2002. . 2,510,000 |......
0199999. Total Open DEPOSIEONES. .....cvurrrrereirieeereisresieseesererseessnesssseessnenssnsssessessessnenanss | eonees XXX..... ..(14,947,401) [ ..(25,577,947) [ XXX
0399999. Total Cash 0n DEPOSIL. ..o ssssnsesssessssnssnsesnees | covees XXX..... ..(14,947,401) | ..(25,577,947) [ XXX
0599999. TOtAl CASN......vveiiiiciii i | s XXX..... ..(14,947,401) | ..(25,577,947) [ XXX
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