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Statement as of September 30, 2002 of th The Union Central Life Insurance Company

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1 -2) Admitted Assets
1o BONGS..eoueetreeeeeeeeseesesseessssesesssssessesesss st ssssssssssssesssstsssssnnsssenns | eeseseneeennnes 3,049,332,239 | .vevrerrrrennnerineeinnnriinns | e 3,049,332,239 | 2,759,511,586
2. Stocks:
210 Preferred SIOCKS. ... rvveeeerrereesreeeeseeresseeesseeeesssessssesssssssssneninns | eesseeeneseneeeens 29,334,699 | .o [ e 29,334,699 |..coonrrriiirnnens 12,508,000
2.2 COMMON SHOCKS. ....c.crverrerersaeeesseessseessseessssseesssssesessssssssssssssssssssnnss | eessseesesssneeesnns 48,536,186 [ ..eeoueeerrereerreeeinrriinnnins [ ceerreenennneeenns 48,536,186 [ ...ccovvrerrrrreens 105,831,471
3. Mortgage loans on real estate:
B FIIStHENS. . rveeeceereeeitseeei et seess st sesss e sssssnnneeness | eeeeseeeesineeeens 736,234,419 | .o | e 736,234,419 | .o, 719,014,498
3.2 Other than firSt IENS..........cucviiniiriereneineinenenrsrsnnninies [ eeisriieresnssnssnesnssnsnns | oeriesiesiesesnssnssnsnnens | e L0 OO
4. Real estate:
4.1 Properties occupied by the company (less
I 0 ENCUMDIANCES)....vvvvvveernererseeeseessssesesssesssssesssssesessnessnnns | eerssssssesessaneeees 10,709,231 | eoeveeeereeennenrisneeeinneniiiees | ernneeisseneinnees 10,709,231  |.ovevrererriinnees 10,807,059
4.2 Properties held for the production of income (less
R 0 €NCUMDBIANCES).....eureriereceneieieireeseeieeineiseeeesessessssissisesieeies | eeeeeeensinseneeeees 12,152,512 [ 12,480,038
4.3  Properties held for sale (less §.......... 0 encumbrances).......ccooeeenecveiine eveneneeneeneenens 14,031,399 [ 17,245,512
5. PONCY I08NS......veererierreeeereeeceeeeessesesiseessssesesssesssssssssssesssensssssssssennssons | eennesesnssesss 147,721,269 | v 2,155,198 | oo 145,566,071 |.ovveerrrrernnnes 146,187,816
6.  Premium notes, including $.......... 0 for first year premiums.........cooocovceinines [ e [ o | et (0 SRR
7. Cash ($.....9,005,960) and short-term investments ($.....16,400,000)........ccccc. | emmeeermereennees 25,405,960 [ ..eouevereceenineeiernsineins | e 25,405,960 |..oooorrrrerienenn 29,994,500
8. Other iNVEStEA @SSELS........rvevrrrereeeeeeresiseeeeseesesssessssssesssssssesesssessnnse | vnseesssessssneed 42,333,715 [ 14,882,254 | ..oovvvererrin 27451461 | 24,135,701
9. ReCeivable for SECUMHES. ..........rrrerrrierreeeierrerneeeeeeeessseesssseessssssnsnreinne | vnneessnesesnnees 12,332,120 | .oreeeenrecernenrneeenneniens e 12,332,120 | 13,619,819
10.  Aggregate write-ins for iNvested aSSEtS........corrurrrrerininininreisiennsieiin | e 877,236 | 0 o 877,236 [..ooiiiiiins 2,819,620
11.  Subtotals, cash and invested assets (LiNES 110 10).......ccconmrrvimmmeenmmrrrimmeinns [ eerernereeirnnnas 4,129,000,985 |....ccooovrvrmrreens 17,037,452 | .cooovrerreens 4,111,963,533 | covverirrrennne 3,854,155,620
12. Reinsurance ceded:
12.1  Amounts recoverable from reiNSUTETS............cocvverrmrnninninnnrniiniies [ crresreensiesienens 2,800,144 | ..o e 2,800,144 ..o 1,910,026
12.2 Commissions and expense allowances dUe..........cccovvvenenrnenniniiniines | eeeeerneeneeneineenens 1,485,645 | oo [ e 1,485,645
12.3 Experience rating and other refunds dUe...........cccvinirnnncinriiciiis | orninneicisnnceieins | e [ reeesseesssins st (0 RN
12.4 Other amounts receivable under reinSUranCe CoNraCtS...........coovrveriies [ rerriirmineiniininienisiieiines [ e | e L0 OO
13.  Electronic data processing equipment and SOftWare..........cccoovcvenenensininins [ eerneeneeneinennenns 23,080,974 | 20,929,175 | 2,151,799 .o 1,780,770
14. Federal and foreign income tax recoverable and interest thereon
(including $.....21,200,206 net deferred tax @SSEt)..........cowwerrremmmeermmereiinmees [ ereeereneeennneens 119,565,500 |...covvorecrerrenne 88,677,115 | .o 30,888,385 |...cconrrrerrneenn 32,505,912
15.  Guaranty funds receivable or 0N depOSit..........c.ccocruririnenrnrirnnnrsrinies [ e 488,102 | .o | s 468,102 | oo 616,149
16. Life insurance premiums and annuity considerations deferred and
uncollected on in force business (less premiums on reinsurance
ceded and less $.....1,715,743 10A0ING)......cvvururveemmeeerneresnnereessessseseisnneens | eeesssnenesenneeenns 10,722,771 | 218,859 | 10,503,912 |.covvvreerriinnes 10,183,854
17.  Accident and health premiums due and Unpaid..........cccoenurrrrniinnecnsiieiinns [ e TA11,947 | 23,150 | 1,388,797 | oo 819,959
18.  Investment income due and ACCrUE...........cocvvrrinminninnirnnennniieniens [ e 45,984,743 | .o e 45,984,743 |..covviins 44,145,791
19.  Net adjustment in assets and liabilities due to foreign exchange rates.........c.... | e e
20. Receivable from parent, subsidiaries and affiliates...........ccoouenerrininininines v 5,584,643 ..o
21. Amounts receivable relating to uninsured accident and health plIans.........ccc. | [ e [ e (0 RN
22, Amounts due from agENTS.........cocururirernieneireieeeneineineneeieessssseiseienieess | e 58,973 | 58,973 | (0 RN
23.  Other assets NONAAMITE.............couvririnrirrinrinierieneesesersesinniens | e 7,427,365 | ..o TA427,365 | .o L0 OO
24.  Aggregate write-ins for other than invested assets..........coeovrennncinecnniinins v 35,708,381 ..o 6,371,595 [..ii 29,336,786 | ..oooririirininas 23,246,964
25.  Total assets excluding Separate Accounts business (Lines 1110 24).........cc. | .orerrerrinnns 4,383,300,173 | .ooierreeenee 140,743,684 |...ocooveiennes 4,242,556,489 |.....cccovuene 3,974,962,296
26. From Separate Accounts Statement...........cocoeeerenenenrirnninnneseieinnes e 1,320,681,426 [ ..o | e 1,320,681,426 |...ccccovvnneeee 1,631,705,673
27, Total (LineS 25 aNd 26).......coccirererirrceriseeesssnrressssenssssssessssnssssssrsssssesssssreinses | ooseeesssseeeans 5,703,981,599 |..coooiinrrrnn. 140,743,684 |...cocoovvveene. 5,563,237,915 |.ccoovriinrncens 5,606,667,969
DETAILS OF WRITE-INS
1001. Derivative INSIUMENTS.........cc.crrverrreerneressreessnesesseeesseessssssssssesssssssssnnes | cooneeesssesessssssssns 877,236 [ [ 877,236 ..o 2,819,620
1002, coooreeeeeeesee e ees sttt sesst st snnst s ennssnnnnns | vnnessnesesssssssnsssnnsstenns | st sesss st snsstnnns | nesst s sesss s sneeens (U RN
1003, oottt sttt ennst s ennssnnnnnns | vnnessnnesss st ensssssnsstenns | snessinesss st ennss st nnns | nesst s sssss s snseens (U RN
1098. Summary of remaining write-ins for Line 10 from overflow page........ccccovveves |erreneneneneineieiecneneind 0 [ 0 [ 0 [ 0
1099. Totals (Lines 1001 thru 1003 plus 1098) (Line 10 8DOVE).....c.rrrerarreernmmrerinnnees | onsrreessssnssssseesanes 877,236 | .ovveiseeriseriessereisneeens (I [P 877,236 | .coovvvenniriiinnens 2,819,620
2401. COLI cash SUITENTET VAIUE..........cvveeuureeerrresneeesseenesssseesssesssssseessssesssnssssins | eesssseesssssneennns 26,110,000 | .ovooueererrreeneenerineeiinneis [ e 26,110,000 | .oooomrrrerreeenn 20,609,000
2402. Unearned annualized COMMISSIONS..........c..vuerierierminriniieniesiesisesnernennies [ everesinesenessneennees 5,801,672 | ..o 5,801,672 | .o L0 OO
2403. Receivable from third party administrator............cccccoerenenninnninnininciiees [ ereerenereneiees 1,986,828 | .o [ e 1,986,828 |..coviririreis 1,403,455
2498. Summary of remaining write-ins for Line 24 from overflow page..........cccueeveieee [ cereerienenencinns 1,809,881 569,923 | oo 1,239,958 | .o 1,234,509
2499. Totals (Lines 2401 thru 2403 plus 2498) (Line 24 aOVE)......ccrsrreeinsrrennmmrinnsne | correessenerasneees 35,708,381 [ ..o 6,371,595 [ .o 29,336,786 [ ..ocorrriiiinnnens 23,246,964




Statement as of September 30, 2002 of th The Union Central Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....3,437,407,242 less §.......... 0
included in Line 6.3 (including §.......... 0 MOOCO RESEIVE)......ceriuierireeeiseireieissesseineiseeseissessessstsese e sssssessssssssesssssessessssssssnsnnnse | aeeseesssessnsenees 3,437,407,242 | ..covvvinne 3,163,532,392
2. Aggregate reserve for accident and health contracts (including $ 214,919,976 205,490,517
3. Liability for deposit-type contracts (including §.......... 0 Modco Reserve) 116,206,110 109,087,262
4. Contract claims:
A1 LBttt | e 20,241,754 | .o 22,477,827
4.2 ACCIAEN AN NBAIN.......oueeeeeeceii ettt sennnnns | e 2,631,603 | .o 2,488,826
5. Policyholders' dividends $.....101,000 and coupons §..........0 dU€ @nd UNPAIQ.........ccceureermrererrreeeneresssnessssesessneesnseesnessinne | seeesneeesnsessnesessns 101,000 [ .ovvvoeceeerieerieeenne. 101,000
6.  Provision for policyholders' dividends and coupons payable in following calendar year--estimated amounts:
6.1 Dividends apportioned for payment to December 31, 2002 (including $..........0 MOACO RESEIVE).........cccvuervrerivmeriiiriiiniies | cveviiesiiiessiissiis 15,223,157 | oo 15,339,587
6.2 Dividends not yet apportioned (including $
6.3  Coupons and similar benefits (including §..........
7. Amount provisionally held for deferred dividend policies ot inCIUdEd IN LINE B............cccueeririncirinenereieeesencsessiesnsnnneinne | ereineineineesssesssnsiseessssneninns | seeresessesssesssssss s ssessssens
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §.......... 0 discount; including $.....879,177 accident and health Premiums.............cccc.evvrineiiesiseseeiesssssssssssissiiens | ceveessssssssssisssss 2,588,891 | .o 2,620,538
9. Contract liabilities not included elsewhere:
9.1 Surrender values on CanCElEd CONMTACES............cvuuiicrieiiiiirie et snsissesssisnsssseninnienniens | ereessissssessessessssssssessnnnnnne | et
9.2 Provision for experience rating refunds, including $.....3,805,664 accident and health experience rating refunds.........cc.cce. | cooververneirneiissrinnnns 4,715,990 | oo 3,609,115
9.3  Other amounts payable on reinsurance, including $..........0 assumed and $ 980,492 |... 991,398
9.4 Interest MaiNteNaNCe RESEIVE...........c.cuiiiiiiiee st ssentseninennenneninns | eeesrissssessensenees 20,985,232 | .o 10,089,595
10. Commissions to agents due or accrued-life and annuity contracts $.....300,293, accident and health $
and deposit-type contract funds §.......... 0ttt bbbttt ent st entenienss | esesseseees e enanes 361,816
11. Commissions and expense allowances payable on reinSUranCce aSSUME.............cureueerueereeeeeeesseesneeseseeseeessessssssesssesssinsiess | ceseessesessesssssnssssessesesses 2,693
12, General eXPENSES QUE OF BCCTUBT...........cuuruurerrerieeeeeietseeseesesseessst e ssee st ess sttt s st st st sn bbb estessessnssnssssenteniee | oeesessessnssnsssssenes 29,689,039
13.  Transfers to Separate Accounts due or accrued (net) (including $.....(22,351,610) accrued for expense
allowances recognized in reserves)..... ....(21,936,796)
14. Taxes, licenses and fees due or accrued, excluding federal iNCOME tAXES........c.ovuruiurrirrirerneineneieseeeeese e ssessssisnenes | ceveeseessieseseeseieeans 2,504,724
15.  Federal and foreign income taxes, including $.......... 0 on realized capital gains (losses) (including §.......... 0
NEt AEfErmed taX ADIIILY)...... .. ce ettt
16.  Unearned investment income
17. Amounts withheld or retained by company as agent Or frUSEE. ..o eesesssisesesessesssssssensneene | cvnrrsereneeneineeneenni2y208,008 | coveiiieicnciieens 2,118,727
18.  Amounts held for agents' account, including $.....1,934,010 agents' credit DalANCeS............ccoc.vveevrrriiseisneienssssssiisssisniis | oo 1,934,010 | oo 2,305,528
19.  Remittances and items not allocated.............ccovuivniiniieiieiieesese s ...9,048,496 ..36,336,445
20. Netadjustment in assets and liabilities due to foreign EXChANGE FatES...... ..ot | eeeeeineinsiee s ssessnienes [ eereeneiesesssssesese e ssesseseesens
21. Liability for benefits for employees and agents if not included above.. . 111,998,534 .11,667,718
22.  Borrowed money $.....19,600,000 and interest thereon $.....3,985..........c.ovvvveriiriieiiesiiniies st ssss e 19,603,985 | ....ovvevverieeieeieesiiens
23. Dividends to stockholders declared and UNPAIQ...........ccocouururuririiiniineineieeeeeisiese et ssessssssssssssesssssessesssssesssessesies | eestesinsissinessssssesssssssessnenes | seeeensies ettt
24.  Miscellaneous liabilities:
241 ASSEE VAlUBLION FESEIVE..........ceriiriiiiii it
24.2 Reinsurance in UNQUthOMZEd COMPANIES..........c.evuruururrerireeseeereaeeeesesseeseee sttt sse s bbbt
24.3 Funds held under reinsurance treaties with unauthorized reinsurers
24.4 Payable to parent, subsidiaries and affiliates..............ourrerrurrriine et
24.5 Drafts OUSTANAING......c..cvueeieeerrieiieccisctre ettt st s bbbt es st ntensenssnnnnnnenins | seeeeueeee sttt
24.6 Liability for amounts held under uninsured accident and health plans...
24.7 Funds held UNder COINSUTANCE. ...ttt snienisennennesness | ceriessesiesssessse s
24.8 Payable for SECUrities.........ccovurrrrrerrrereereireines .35,497,503
24.9 Capital notes §.......... 0 and interest thereon §.......... Dottt ennsens | s eae
25.  Aggregate Write-ins fOr IADIIIES. .............ovurererieciecrce ettt ettt sntent s ssnennnense | rereeenen e nees R Y R 6,024,970
26. Total Liabilities excluding Separate Accounts business (Lines 1 to 25).. .3,949,019,888 .3,641,789,693
27.  From Separate ACCOUNES STAIBMENL. ..ottt sttt bbbt 1,320,681,426 | ...oocovveeeneen. 1,631,705,673
28.  Total Liabilities (LINE 26 @G 27)......c.irveririreeeeeieeieseseesieeessssssessessseesseesssesssssesssessssssssessssssssssssssssssssssssssssessmsssssssonsnins | sesesssssssseens 5,269,701,314 [ .o 5,273,495,366
29.  COMMON CAPIAI STOCK......euveiececeeeeie ettt ettt sttt en s ennensessnnteninninns | seensuessessestens st
30.  Preferred Capital STOCK....... .ottt sttt sttt ententeninenne | seeeeieees sttt
31.  Aggregate write-ins for other than special SUFPIUS fUNGS.............ccriiiriiriiriee et sesssisssnnnnns | creereeessessssesssseeseens (209,525) | ..ceeeereeineireireieinns (216,050)
32, SUIPIUS NOLES.....ooceeeercriecereieciieni e .50,000,000 ..50,000,000
33.  Gross paid in and CONTDUIE SUPIUS...........vuiurereeiieciecireteieis ettt ettt ssestest s ssssessssentensnsnnnniesins | eesiessssussssesssssessssssessssessssens | sesesnsssssesssssessssssesessesssssasenns
34.  Aggregate write-ins for special surplus funds.. .19,829,000 ..19,829,000
35. Unassigned fUNAS (SUMPIUS).........curuuurreeeereeieieiieeseessissesesesseesssessseesessessesssssssssssssssessesssssssssssssessesssssssssessessessessnsssnenesiess | conevessnnneneneenni228,917,126 | e, 263,559,653
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 29 §.......... 0) ettt ettt nenienientens | seeeeeeeee sttt
36.2 .....0.000 shares preferred (value included in Line 30 §.......... 0)e ettt enteninniens | sttt
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $.......... 0 in Separate Accounts Statement)............ccocvereneeneereenn. 293,536,601 | .o 333,172,603
38.  Totals 0f LINeS 29, 30 @NA 37.......cuuremieierireeiseceierisesssesiest ettt sttt ...293,536,601 333,172,603
39. Totals of Lines 28 and 38..... .5,563,237,915 ..5,606,667,969
DETAILS OF WRITE-INS
2501. Due to reinsuring Company (FESEIVE @MOUN)..........ccuwurerururrereeseesereseesesseeessesseessssessessessessesssesssssessessessesssssssssessessessesssnssessesns | seseesssssssessssenssnenns 2,169,305 | ..o 2,179,520
2502. Interest payable - SUMIUS NOES..........curerururrereiiiieciseire ettt sttt sttt ess st stentesssninsssnssnniens | ceseesessessessssenssnenns 1,025,000
2503. Accounts payable - purchase Of @ffiliate............ccceuuereiurriirrie sttt ens s sennnnnenss | eresseseese e 481,437
2598. Summary of remaining write-ins for Line 25 from OVErloW PAgE.........ccruuriiuniireireeieieieisese ettt eesenees ..466,005
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 BDOVE)......curuuirueuiresiiiessersssers s ssesssess et 4,141,747
31071, SUIPIUS NOLE GISCOUNL........ceueeereieiiecece ettt sttt es st entensnnssnesenins | esueeeesssssesssssnnsneans (209,525)
3102.
3103. .
3198. Summary of remaining write-ins for Line 31 from OVErloW PAgE.........cc.ruruurimriiriireireie ettt esenees
3199. Totals (Lines 3101 thru 3103 plus 3198) (LINE 31 @DOVE).....cccuiuurireeiresiiriseresssnssssrsssersssnssssnssssne s sssnsssesssnsssssessssssssnensseses | eoosessssssssssssssssssssenas (209,525) | ..ovoeieiinriiririennens (216,050)
3401. Reserve for group life insurance 19,429,000 | ... ..19,429,000
3402. Reserve for state gUaranty fUNAS...........ccocruriririiniiccieeerci ettt ettt sttt ess st entsssesnniensenens | eeessessesens e esseneenes 400,000 | .ooeereeeeeeeeeeeeeena 400,000
BA03. R R
3498. Summary of remaining write-ins for Line 34 from OVErlOW PAGE.........ccruruiririirieieiree ettt
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 DOVE).... .. iruuiiueiresiriesseiesseis s st




Statement as of September 30, 2002 of th The Union Central Life Insurance Company

SUMMARY OF OPERATIONS

(Excluding Unrealized Capital Gains and Losses)

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health CoNtracts............ccooovevrrenrninininineiseisininiene [ veieieenns 748,629,158 |.....cccoe.c. 728,811,641 |............. 936,622,582
2. Considerations for supplementary contracts with life CONtINGENCIES............ccrrurirerienireneienesene s | e 303,680 | .o 564,857 | .o 622,474
3. Netinvestment income 192,007,018 |... ..198,016,908 |. 262,993,093
4. Amortization of Interest Maintenance ReServe (IMR)..........covuririniineireeeeineineiseiseesesesssessesesseessssssssesssssessessssienine | eeseneenesissnns 1,199,094 |....ccoeeenee. 1,837,891 .o 1,347,521
5. Separate Accounts net gain from operations excluding unrealized gains O I0SSES...........c.vverrereurrerrirerniinenereieeseineenes 105,532 105,531
6. Commissions and expense allowances on reinsurance ceded . ..6,392,925 9,221,149
7. Reserve adjustments 0N reiNSUraNCe CEAEM...........o ittt eessssssess e essesssstsssssssesesnsenss | costssessssessesssssnssssenssiess | eoessnssssessesssessessnsssnens
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
from Separate Accounts....... ..18,495,560
8.2 Charges and fees for deposit-type contracts.... rereeeeeenses s | e
8.3 Aggregate write-ins for miscellaneous income 10,987,048 [...ccoioiinnnas 9,253,520 11,971,931
9. TOtalS (LINES 110 8.3)...cucveucereiieceieriseeiiecis ettt sttt esstssssssssesssssssssnsssssennnness | aeessssin 974,546,413 |..covvvennns 959,082,642 |.......... 1,241,379,841
10. Death benefits . ..62,238,936 L T1,174,731 ..92,877,650
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENTS)...........ccureururerirnerneineeneineessieseeneeseseesesesiees | ceneeneeseeeeenes 571,522 | oo 923,356 |..cocorirrnne 1,147,661
12, ANNUIEY DENEFIES. .....cverieicei st 65,563,460 |.....coocvenne 60,561,602 78,411,297
13. Disability benefits and benefits under accident and health contracts. ..26,363,202 27,794,868 ..37,067,140
14. Coupons, guaranteed annual pure endowments and Similar DENEFILS. ..o [ rerieeeensnesessnesnsnn | eeeeereeessesssensiseenennnns | sesesseeeseeessessensesesseeens
15.  Surrender benefits and withdrawals for life contracts..........c.ccc........ 298,824,566 ..398,423,979 78,633,074
16. Group conversions v e [ [
17. Interest and adjustments on contract or deposit-type CONtract fUNAS..........ccoververrerrireieiinirnseeeisseneseeeneees | ceeeeseieeseeaas 4235104 | 4,685,009 |....ccccoveneee. 5,987,280
18. Payments on supplementary contracts with life contingencies [ 1,503,671 |.. ...1,968,429
19. Increase in aggregate reserves for life and accident and health contracts............ccccoervvnenencnninininincnesisiseineine. e 283,304,309 [ 158,175,227 |....cco..... 215,154,686
20, Totals (LINES 1010 19).....uvveurerureereeererineeeiseeiseesseessene sttt sttt sssestsssssesssssssssssnssssssssnsine | evnesesennns 742,510,217 | .o 723,242,443 |........... 911,247,217
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only) . ..38,655,207 |... ....32,776,931 ..45,797,092
22. Commissions and expense allowances on reinSUranCce aSSUME..........cc.cururereerereneeneeneueesessesssessessssessessessesssesssssessnss | sesesesseseesessens 475796 | oo 541,525 745,497
23, GENETal INSUIANCE EXPENSES. .......vuereerereereeseeseesessaessetsesseesessessessssssesseesessessasssessessessessessasssssessessassassassssssssessessssssnesanes 94,012,430 |.coorierrinns 85,021,179 | ..o 111,409,935
24. Insurance taxes, licenses and fees, excluding federal INCOME tAXES.........c.ouurvrrerririeisiiniineireeeees e ..11,508,309 ....10,896,757 ..14,491,908
25. Increase in loading on deferred and uncollected premiums.. 185,382 | 49,333 ..805,211
26. Net transfers to or (from) Separate ACCOUNTS..........ccrrucuririrreineereie et essest s essesssssssssssesssstesssness | e .75,227,093 |... 76,628,540 ..91,459,816
27.  Aggregate Write-ins for dEAUCHIONS...........coiuireririreirienetiere ettt ettt ettt entesssessenenenens | ansssessessessseand 637,890 ..o 1,178,884 ..o 1,641,410
28. TotalS (LINES 20 10 27)......cververmeereeereriseesssesiseessecsse sttt sssssss sttt sssesssssssssssssssssssnssssessnnnnine | e 963,212,324 |..ccoovenne 930,335,592 | .......... 1,177,598,086
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28) 11,334,089 ... ....28,747,050 ..63,781,755
30. Dividends to POlICYNOIAETS.........c..rverrerrerirerineiieeeieseeesieeesesssssssessssessseesssensnsesssesssssssssssssessssssssssssssnsssonsnoneee [aeveennnenes 11,372,564 | 11,194,725 15,509,309
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........ [ .ccceovrinienee (38,475) |..coverreenee 17,552,325 48,272,446
32. Federal and foreign income taxes incurred (excluding tax on capital Gains)..........cccoveeereereueeneneeneneneeieessneseneiens | ereriersnsnensen (83,219) [ 7,020,930 15,042,855
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (10sses) (Line 31 MINUS LINE 32).......c.cuririuriiriireiieieisieeineineiseseesssiessseesssseeessssessssssessssssssssesnsnsenes | soesenssssessensssees 44744 |.............. 10,531,395 |..ccooovennee. 33,229,591
34. Net realized capital gains or (losses) less capital gains tax of $.....(3,504,604)
(excluding taxes of §.....6,512,547 and transferred t0 the IMR).............coueveemerernrreenneeineeensesessssssessssssssssnsinne | sereesssseeens (22,538,117) |.cvveevvnenne (17,922,477) ....(31,876,452)
35, Netincome (LiNe 33 PIUS LINE 34)........c.uriiirireiciieiieceieeieesissessesiesssessssessssessssssssesssesssssssssssssssssssssssnsssonss [ eeesseseenees (22,493,373) | oo (7,391,082) |..ccoovvrennne. 1,353,139
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDEN 31, PO YN .........ccuruiurueieeieereeiretseeeeseesseseesseteeee e ssessesssssssssesessessessssssssssssssesenss | neeessesans 333,172,603 |......cceenc 353,873,369 | ..cccoveene 353,873,369
37, NEtINCOME (LINE 35)......cvrurerrercrirerereeissesieessssessesssessssesssesssessssessse s sesssssss st ssssssssssessssssssssssssssssssssnsssnsssonsss | eeessneessnees (22,493,373) | ovverrvrennes (7,391,082) |..covorevernes 1,353,139
38. Change in net unrealized capital gains (losses).... .(19,042,093) |... ..(16,110,527) ..(7,086,784)
39. Change in net unrealized foreign exchange capital Gain (I0SS)........cccvururrerererrerreereireireieeeesseinsesee s ssesesseesssnsienss | eereereeesessssnssseesssiesins | sessseseeneeessesssssssesseneens
40. Change in net deferred INCOME tAX........c. vttt sttt sntentesisnienss | aeseenesessneans 9,240,103 | coroevreeeene 191,804 79,725,473
41. Change in nonadmitted assets and related items .(13,155,363) .(4,601,268) |.. (79,009,298)
42. Change in liability for reinsurance in unauthorized COMPANIES...........ccrerirrieniinreneereirnineneneineseesseessssesesessssiesinnenns | ceevererenenneee 33,092 [ | e (33,052)
43. Change in reserve on account of change in valuation basis, (INCrease) Or ECTEASE. ..........c.ewueeerrureereersininirenereisiies | ereeeerneneinsisensiiesnsinns | eeeeeneeieeesssnsssenssiesine | ceereeeeneans (4,819,153)
44, Change in asset valuation MeSEIVE...........c.eriereecireieeeeieeeneese et sesessenans ..16,519,436
45, Change iN trEASUNY STOCK........c.ruuereerurcirrereeseeeneeseteis et stsee e s sttt et st st enssesssssessestansessnsnsnsse | oessessessnssssssssssssessessnns | seseessesssessnssnsssnensseses | sesesesssssssssessessassassnnens
46. Surplus (contributed to) withdrawn from Separate Accounts during period... . . 967,292
47. Other changes in surplus in Separate ACCOUNtS StAtEMENL.............ocriiuririrrere e SV [T (3,093,576) | ..oveevreene (3,093,576)
48, Change iN SUMPIUS NOTES........cuueueecieiciciseeieetetseeseese b ees sttt sttt ents e ssssesssstestensnnnins | essessesesssnsenssnees 6,525 | i 6,525 | oo 8,700
49. Cumulative effect of changes in accounting PriNCIPIES. .........cuevurieierrerriririeei sttt ssieesessssessnnees | eseeneiseeseesssssssnsineiee | ceereeieeneans (8,527,531) [..vvvrveneene (16,626,869)
50. Capital changes:
50T PRI N1ttt
50.2 Transferred from surplus (StOCK DIVIAENG).........c.ueuuiurecerire ettt
50.3 Transferred to surplus.......
51. Surplus adjustment:
BT PIA TNttt R
51.2 Transferred to capital (StOCK DIVIAENG)..........curuurirrirriiiireircieiee ettt
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance
52. Dividends to stockholders
53. Aggregate write-ins for gains and losses in surplus . (10,606,074)
54. Net change in capital and surplus (Lines 37 through 53)..........ccocreurrninrnenrinenensinenenenesessssesesesesssssiessnsinnnees |eeenenenens(39,636,002) |ooveiveenee (26,035,614) ....(20,700,766)
55. Capital and surplus as of statement date (LINES 36 + 54).........ccovwereererrereeieeeerrieeeeeeieeecseseseenscscscseisniee | ereeeneeni 293,536,601 | .o 327,837,754 |............ 333,172,603
DETAILS OF WRITE-INS
08.301.  Miscellaneous income and reinsurance €Xperence refund............cooovcneueeeneeneneneinessensseseseseesssissssensinens | eveereennnenn 10,987,048 | 9,253,520
08.302. oottt
08.303. oottt R
08.398.  Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LiN€ 8.3 @DOVE)......ccuurverrreririreriisieseresssiessessene s 10,987,048 |....ccocoveenn. 9,253,520
2701.  Miscellaneous deductions and interest PaId............cococururerereereeneineieenseeeseneseieesssssssessseseseesessessssssssensesinsse | eseeeeneessenaa 637,890 ..o 1,178,884
2702.
2703, e
2798.  Summary of remaining write-ins for Line 27 from overflow page.
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LiN€ 27 @DOVE)......vueuurrereiieieeieeieiisrissesees ettt
5301.  Net gain/loss on sale of furniture and equipment
5302.  Adjustment of prior years reserves . .
5303.  Seed money from Separate Accounts SV [P ( ) I (68,299)
5398.  Summary of remaining write-ins for Line 53 from oVerflow Page..........cccveueurerinieneeneireiieisinenenenesesssnsssnnins | seeereeneineeee e (0 0 ..(11,041,599)
5399.  Totals (Lines 5301 thru 5303 plus 5398) (LiN€ 53 BDOVE).... ... rrvrrrreirerririseresssrsssissserssssnssssssssnssssssssnssssnesssnonee | cevsssssesessesss 21,060 | .o (22,793) ....(10,606,074)
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CASH FLOW

1 2
Current Prior Year
Cash from Operations Year to Date Ended December 31
1. Premiums and annuity considerations for life and accident and health CoNtracts.............cccoceerenrnrnninininsnsnneeeiene | e TATTTT,T13 | e 938,886,673
2. Charges and fees for deposit-type contracts v
3. Considerations for supplementary contracts with life CONtINGENCIES.........c.ovueierierrirrieie et 303,680 622,474
4. NetiNVESIMENTINCOME. ...ttt 193,625,548 | ...covovveciicrinene 263,208,536
5. Commissions and expense allowances on reinsurance ceded 8,895,998 |.... ....8,846,583
6. Fees associated with investment management, administration and contract guarantees from Separate Accounts..............ccc...... LTS 18,495,560
7. Aggregate write-ins for MiSCEIlANEOUS INCOME...........cuururiirrieiireieieie ettt bbbt 10,976,833 [ ..o 11,921,254
8. Total (LiNeS 110 7)...veeueerrrrrrerercereceirenenne ...973,656,885 .1,241,981,080
9.  Death benefits.......... 68,540,938 ....100,980,242
10.  Matured endowments.. ...1,297,133
11, ANNUILY DENEIES. ..ottt sssssestensssssnsesessentensnnnnnieniess | ceeeerenssnreenenenenn00,092,768 | oieiiiiricei 80,089,261
12. Disability benefits and benefits under accident and health CONracts...........cocvrureeerinineneieieseseseenrncnseinsnineines | cveerersenenenenenn 28,900,588 [ e 33,341,364
13.  Coupons, guaranteed annual pure endowments and similar benefits.
14.  Surrender benefits and withdrawals for life CONTACES.............ccuuiuuiiriii e
15, GTOUD CONVEISIONS......euveereeereeeeseeseeseesessesssesessesseesassesssesessesseesassestsssessessess st s b e s e ssessess st st et e ssensessentsssssestestessentssssnssnniess | reesessessnssssssesssessesssnssssssseees
16. Interest and adjustments on contract or deposit-type contract funds.. ..3,758,355
17.  Payments on supplementary contracts with life contingencies... ..1,410,036
18, Total (LINES 910 17)...vureerererirecererireeeiseeiseeseesseneseesssesen . ...461,712,574
19.  Commissions on premiums, annuity considerations and deposit-type contract funds............cccooreereerrnrinincnsineneeeeseseieenas 38,754,640 45,775,585
20. Commissions and expense allowances 0N reiNSUrANCE @SSUMEM...........ouuiururerererneereereieesessessseseesessessesssssssssesssssesessnssessness | sesessssessessssesssssnssssenns 507,857 | .o 714,437
21.  General insurance expenses . 97,643,265 |.... 116,142,918
22.  Insurance taxes, licenses and fees, excluding federal iINCOME TAXES...........curwururrerririnieirreinere et enees 14,200,037 | overreene 13,115,000
23.  Net transfers to or (from) SEPArate ACCOUNLS..........ccowerururrirriereireireire sttt ees ettt ess st ssessessssssssesentesianss | oestseensssssssssssasens 77,162,983 | .o 83,986,913
24.  Aggregate write-ins for deductions . . 637,890 |.... ....1,641,410
25, TOtal (LINES 1810 24)......coomvermieirceieeiseesieeiseeese ittt sttt ssntessssnnsnsnsnnsnns | oeeesesss s 690,619,246 | ......ccovvverivrennce 963,815,647
26.  Dividends paid t0 PONICYNOIABTS. ..........cuerrerrericcirerieceiereeiecie ettt ssst s sssssesssssssessiennes | e 11,488,994 | ..o, 15,783,959
27.  Federal income taxes (excluding tax on capital gains ...(287,946) [ ..o 13,185,228
28.  Total (LINES 2510 27)......cvorvvrrerreeeeerirrerirerennns . ...701,820,294 | ... ....992,784,834
29.  Net cash from operations (Lin€ 8 MINUS LINE 28)...........cc.rimriurieriireireiieieiieeisetsee ettt sss sttt sies 271,836,591 [ .o 249,196,246
Cash from Investments
30. Proceeds from investments sold, matured or repaid:
30T BONGS....verueiuiireeeseesesi et ees bbbttt nnnne | aeesessnesienenas 1,905,907,326 | ...oovvvrecerrenenne 2,202,181,421
30.2 81,325,669 | .o 29,782,387
30.3 Mortgage loans.. 53,820,079 116,812,715
304 Realestate..... 21,891,078 [ 363,116
30.5 Otherinvested assets..... . ..2,385,549 .12,927,861
30.6 Net gains or (losses) on cash and Short-term INVESIMENTS............oriurririenreee st sesesssesnnnns | eeseeseessiessssenssssssssessessnsnnnnees | eiessssisssssssessessesssssssens 54,926
30.7  MISCEIANEOUS PIOCEEAS. .......eueeercereercireireeseeteeseese e eseesesssste st ss bbb st st s e nsensessentantansnennnnnins | fesesssssessssesssnsensasens 1,942,384 | 9,252,324
30.8 Total investment proceeds (Lines 30.1 to 30.7). 2,027,272,085 .2,371,374,750
31, Nettax on Capital GAINS (I0SSES).......curuurrrrerereeereireesreereeseeseesesseessessesssessssessessssssssseesessessessssssessesessessessssssssessessessessnsssessessoss | sesessesssssssssssnsanssssssssssenenans | cosesessesssnesssssesessessenssnessessssenes
32, Total (Line 30.8 MINUS LINE 31)....ccuivmmiiicireimeeeiceieesieseeessseessess sttt sssssesssssstessssssssssssssssssssssssssesssnsssseenss | ooeeesesssesssnenes 2,027,272,085 | .coovvrrrciirnn 2,371,374,750
33.  Cost of investments acquired (long-term only):
3311 BONGS...uereiuniieeiseesesi sttt nnnns | aesseesnestenenns 2,204,698,714 | oo 2,407,162,060
33.2 138,306,413 | oo 45,259,117
33.3 Mortgage loans.. .71,040,000 124,817,125
3314 REAIESIAE. .....vveeeeceeiei e 1,417,312 ....4,680,188
33.5 Other invested assets. . 11,453,213 |.... ..11,203,832
33.6  MiSCEllANEOUS @PPIICAtIONS. ........vuceeerrerrireireieeeiseteieeeesees ettt s st ettt et esssssesessentenssssnnnsnnsnniens | ersssssssssenssnsanssssssnsnsenssnesnesnes | srssseassssessesessneaneans 4,988,331
33.7 Total investments acquired (lINES 33.1 10 33.6)......c.vuueruiurruririeiieiineireieeseessieei ettt estesssesssnsssssssnienne | eesseseeeeneeenaees 2,326,915,652 | ..covoevereireinnnan 2,598,110,653
34.  Netincrease (or decrease) in policy loans and premium notes [N 2128 | (3,001,720)
35.  Net cash from investments (Line 32 minus Line 33.7 MINUS LiNE 34).........ccoruriirininireniecneseseseseeessiseesesssesssssisnnens | resssssessessessnnns (299,645,695) [..cooorrrerrerree. (223,734,183)
Cash from Financing and Miscellaneous Sources
36. Cash provided:
36.1 Surplus notes, capital and SUMPIUS PAIA N.........c.curiieriireieieieicenee et estesssessssesessentanes | seessessessssssesssssssssssssssessesnns | seessesessessssssessessssessessssssesaesans
36.2 Borrowed money $.....449,129,646 less amounts repaid $.....429,529,646..............coovcerrrmriinriinerissienssssiesssssnnns | e, 19,600,000 [ ..ovoveeeereeeieieeieee s
36.3 Capital notes §.......... 0 less amounts repaid §.......... ittt esssenssennnse | e ssssrsssensns | e
36.4 Deposits on deposit-type contracts funds and other liabilities without life or disability contingencies...
36.5  Other CaSN PrOVIAEA. ... cecerecieciieei ittt bbbttt
36.6  TOtal (LINES 36.110 36.5)......cuurveuueerrirerireiieeiseesseesieeesesss st sess st sessssst s ssssssssssssesssssssssnsessssnssines | s 91,316,238 | ..o 93,846,501
37.  Cash applied:
37.1 Dividends t0 StOCKNOIAETS PAIL..........curerercirrireiiriercire ettt ettt ettt essentaninnssnniess | seeeessssesnssssesssnsnsssesensestensens | neeeesestese ettt
37.2  Interest 0N INAEDIEANESS..........cvuu ittt essisnssnieniiens [ seereirsinssisssiessensensententennns | sreseni e
37.3 Withdrawals on deposit-type contract funds and other liabilities without life or disability contingencies...........cccccoverieneenee 67,392,840 ..81,250,884
374 Other appliCAtIONS (NEL). ... cuuruureeeueiieeereereieese ettt ss bbbttt st ens e ssssessententensnnnnnns [ ersessssissssssneasesseseeees 702,834 ....5,207,220
37.5 Total (Lines 37.1 to 37.4) . 68,095,674 |.... ..86,458,104
38.  Net cash from financing and miscellaneous sources (Lines 36.6 MIiNUS LiNe 37.5)........cccorrrinunrininineeneneiseeesseseeseese e ..23,220,564 | .o 7,388,397
RECONCILIATION OF CASH AND SHORT-TERM INVESTMENT¢
39. Net change in cash and short-term investments (Line 29, plus Line 35, plus LiNg 38)..........ccccueurumireneinreieininenssensisiniines | eereeeessineeneeneieens (4,588,540) | .ovveeeerrrirreineenas 32,850,460
40. Cash and short-term investments:
40.1  Beginning of year. 29,994,500 | (2,855,960)
40.2 End of period (Line 39 plus Line 40.1)... 25,405,960 ..29,994,500
DETAILS OF WRITE-INS
0701. Miscellaneous income and reinsurance reserve adjustments. .10,976,833 11,921,254
0702, oottt Rttt nnntnnnnnnns | et | sttt
0703.
0798. Summary of remaining write-ins for Line 7 from OVErfloOwW PAgE...........ccurururirureireiireieieise ettt
0799. Total (Lines 0701 thru 0703 plus 0798) (Line 7 above) .. 10,976,833
2401. Miscellaneous deductions and iNtEreSt PAI.............cc.reeeurrerrieriureirrieieeieeisiree ettt ettt ssess e sesessestenineinns [ eeeeensseeessnsesensennaaees 637,890
2402.
2403.
2498. Summary of remaining write-ins for Line 24 from overflow page.
2499. Total (Lines 2401 thru 2403 plus 2498) (LINE 24 8DOVE)........cvuuireeireririssieresssisseesssess st
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EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Curre:t Year PriorZYear Prior3Year
To Date To Date Ended December 31
1o INAUSHIALTITE. ..ot sssissnnnsenenss | et [ st | sreeni e
2. Ordinary life INSUMANCE. ........uurverrerariieerisereseesiseessessseesssesssesssseesssessssesssessssssssssssnssssssness | eeessessnsseseeseens 246,627,061 | ..oovvevverereiens 232,578,124 | .o 317,909,610
3. Ordinary iNdivIdUal @NNUIIES. .........ceouervrerrerereriseceieresseesssesieneseessenesssssssssssssssssssnessinne | eevesessnsseseeenens 183,029,334 | .o 128,151,983 | oo 180,199,966
4. Credit life (Group & iNAIVIAUAI..........coverrieirrireireeieireieieeecetseese st sesessessssinssseenssiense | sesestseessssessesssssssssessssessessannns | eressestessssessssessessssssssssssssesens | seessssessessasens st senas
5. Group life INSUTANCE. ... ettt ssssssnisssisssnne | oeessessssessnesssenens 41,346,902 | .o 43,152,424 | oo 57,758,647
8. GrOUP ANNUIIES. .c.vvuceeevereeecrieeieetseriseeise ettt sssssestssssssnsssssssnsninne | aeeesessssseseeeneens 266,244,622 | ...ooooovveriens 304,080,113 [ oo 354,658,633
T ABH = GrOUD. ..ottt sesnt st renssesienninne | eeeseeessens s 27,898,969 | ...ovvcervrirrriinens 22,319,935 | .o 29,224,605
8. A&H - credit (group & INAIVIAUAL). .......c..evuveeiereerricieisecireneieeeeseieciseissieesessiesessnsieniesieniee | eeeseeessessssissseessssessesssstnsssneins | eteeeseueeesessessssssssssssesestesiens | eesessestesi sttt
9. ABH = OhBI ..ottt | e s 30,817,273 | oo 27,051,897 | .o 36,852,488
10.  Aggregate of all other lines Of DUSINESS..........ccririeeiiriereiieieisieesereeseeseesesesesersssrnnine | e 0 ] 0 ] 0
11, SUBLOMAL ettt | e 795,964,162 [ ...coovvorvvreicres 757,334,476 | oo 976,603,949
12, DEpOSIt-tyPe CONIACES..........cveeevererercerrerieeeisees s essseessseesssesssssssssessssesssnsssessssnns | ersessssssssssessssessees 7,096,396 | ..o, 9,349,441 | . 14,912,896
13, TOMeoe et nsnnee | e 803,060,558 [ .......coovrrrrrennc 766,683,917 [ ..o 991,516,845
DETAILS OF WRITE-INS
1001, oottt nentenntnnnnnnts | et nnstens | ettt nnnns | et
1002, oottt sttt enntnnnnnnts | ceeeeneesessens st nnstnns | reeetssss sttt nnnns | et
1003, oottt sttt ennt et | et nstens | ettt nnnns | et
1098. Summary of remaining write-ins for Line 10 from oVerflow page.........c.ccoeovurennrnennnniniineins | e (0 O (O OO 0
1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 @DOVE). ......rueuiurrremeirersmmmssrerssmmssmssssrsssnrssss | cosresenessessssnssssssssssssssssssnens 0 ] 0 ] 0




Statement as of September 30, 2002 of th The Union Central Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

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

Not applicable.
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2.1

22

3.1

3.2

5.1
52

71

7.2

7.3

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[ 1] No [X]
If yes, explain:.........cccoc.....
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[ 1] No [X]
If yes, has the report been filed with the domiciliary state? Yes[ 1] 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[ 1] 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[X] No[ ]
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[ 1] 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).

The Insurance Departments of the State of Ohio, Delaware, Nevada and Kentrucky

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

If yes, give full information:

Yes[ ] No[ ] NA[X]

Yes[ 1]

No[X]




Statement as of September 30, 2002 of th The Union Central Life Insurance Company

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

9.1 Has there been any change in the reporting entity's own preferred or common stock? Yes[ 1] No [X]
9.2 Ifyes, explain:......cccoouenee.

10.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[ 1] No [X]

10.2 If yes, give full and complete information relating thereto:

11. Amount of real estate and mortgages held in other invested assets in Schedule BA: B
12. Amount of real estate and mortgages held in short-term investments: B
13.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
13.2 If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Statement Value Statement Value
13.21
13.22
13.23
13.24

13.25 Mortgages, Loans Or REaI EStALE. ..ottt
13,28 Al OBNET ..ottt bt

13.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 13.21 10 13.26).......ccovureurrerrrneneeneeneereereieeneees B 94,052,915 .o 40,683,485
13.28 Total Investment in Parent included in Lines 13.21 10 13.26 @DOVE  .......c..ccuucvecrirciniirieceereseseseseenenes e 0
13.29 Receivable from Parent not included in Lines 13.21 10 13.26 @DOVE...........cc.orvurviiiiriminiiniiesiessese s e 0
14.1 Does the reporting entity have any hedging transactions reported on Schedule DB? Yes[X] No[ ]
14.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ]

If no, attach a description with this statement.

15.  Excluding items in Schedule E, real estate, mortgage loans and investments held physically in the reporting entity's offices,
vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Part 1-General, Section
IV.H-Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] 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
Bank of New York 1 Wall Street, 14th Floor, New York, NY 10286

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

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[ 1] No [X]
15.4 |If yes, give full and complete information relating thereto:
1 2 3 4
0ld Custodian New Custodian Date of Change Reason

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

1 2 3
Central Registration Depository Name(s) Address
801-55943 Summit Investment Partners, LLC 312 Elm Street, Cincinnati, OH 45202




Statement as of September 30, 2002 of th The Union Central Life Insurance Company
GENERAL INTERROGATORIES (continued)

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

PART 2 - LIFE & HEALTH
1. Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1
1.1 Long-term mortgages in good standing: Amount
I T o T 1 1103 (o 1o =T OO OO OO oo oP R PO O OO
112 RESIAENTAI MOMGAGES. ... .-cvurerrereirireeteieieietse sttt s et s bbbt 8k b bbbttt esben et nsesententenines Qtisstesesssessessessastass et e st ess st antneans
1.13  Commercial mortgages 736,234,419
114 Total Mortgages in OO STANGING..........cururirerieerereireteee ittt ee et sb s b bbb bbbttt B, 736,234,419

1.2 Long-term mortgages in good standing with restructured terms

121 Total mortgages in OO STANGING.......... v ettt e s bbb s bbbttt B

1.3 Long-term mortgage loans upon which interest is overdue more than three months

RGBT o T4 1 111030 o =T O o OO O OO O TP O

1,32 RESIAENTAI MOMGAGES. ... .. cvureueereiueiseeseteeeieese sttt esees s e ee e bs s bbb R8s s 28888284 E £ E e84 E Rttt een

1.33  Commercial mortgages
1.34  Total mortgages with interest overdue more than thre€ MONTNS.............uriiririri ettt B

1.4 Long-term mortgage loans in process of foreclosure

T T o T4 1 11030 o= O o OO PO OO PSP O TP O

142 RESIAENTAI MOMGAGES. ... .. ceereeereireiseeseteetieeseeees ettt ss s s et bs s s s b R8s £ 828 SR8 842842 E e E e E R bbbt nen

1.43  Commercial mortgages

144 Total Mortgages in PrOCESS Of FONBCIOSUIE. ..........ururuurireieeieceeei ettt sttt s b s R bbbt B e
1.5 Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 # 3.2) ..ottt ettt B, 736,234,419
1.6 Long-term mortgages foreclosed, properties transferred to real estate in current quarter:

181 FaIM MOMGAGES. ...ovvvvveeieeeiiseisis e sss st ss bbbt B

1,62 RESIABNTAI MOMGAGES.......v.rvvveieseciise ittt st s8Rt B

1,63 COMMETCIAI MOMGAGES. .....vvvevvveieseiiseitseiiss e sss st ss s s st B

1.65 Total mortgages foreclosed and transferred t0 real ESTALE. ...t B e

10



Statement as of September 30, 2002 of th The Union Central Life Insurance Company

SCHEDULE A - VERIFICATION

First Quarter Second Quarter Third guarter Prior Yegr Ended
Current Year Current Year Current Year December 31
1. Book/adjusted carrying value, beginning of PEriod.............oneewerreeenmmreimneeeinnerinns [ erreeernreeennns 40,532,609 |..coocovvrreenne 39,694,637 |..coovrvennneenn 37,181,481 | 38,472,073
2. Increase (decrease) by adjustment .(1,186,406) (998,857) .(1,044,835)
3. COSEOf ACUIMEA. ...ttt sesensessnniens | eesessessnstsssseesssessessnntness | eressessessessnssseenesesesentns | seeneiessessestessseenenenenen | seeesessenensens 2,031,980
4. Cost of additions to and permanent improvements............ccoovnenensiinininineinees | ceeeereineireieenas 348,434 | .o 312,383 [ oo 756,495 | ..o 2,648,208
5. Total profit (I0SS) ON SAIES.......c.rurereriieiireirciieireieiieeneissieseeestesieseiseesssesennns | ceesseesssinseseesssesessensnnes | oessessessesensenesnees 50,054 | ..o | e 193,579
6. Increase (decrease) by foreign exchange adjuStment...........ccocoernniiniirinins [ || e | e
7. Amount received ON SAIES............cocirimieriieinrieniesiesiesiesisesisessensssnennes e | oenesnisnesenens 1,876,736 [ .o [ o 208,056
8. Book/adjusted carrying value at end of CUITeNt PEMiOd...........c.crrrreenrrcemmmreerinneinns | eeeereereirinnes 39,694,637 |..coovrvrrrreenn 37,181,481 | oo 36,893,141 |.ovevrerrirneens 40,532,609
9. Total valuation alloWanCe..............ccueruiumiiriiniineiinerineiseissesiesisessesnennesnnens | eeniessesensssnssmssmsssnnonns | seessesssesssssssmssmsosssessssene | seeensesssesssnsssnsssnsssnssene | erssesssesssess s enienes
10.  Subtotal (LINES 8 PIUS 9)...ccuurvvruureerererseeresneneseeeesssesssseeessssessssessssssesssssnssins | seeesssesssnnes 39,694,637 |..coovrvrnrneenn 37,181,481 | 36,893,141 |.ovvvrerrneens 40,532,609
11. Total nonadmitted @MOUNTS...........ccoviuiierieireininenrereserseisnesnesnssniienies |ertrensisnissnssssssnsenssnnne | consessssssessnsssmssmssnssnsoens | sesssmssssssensnsssnssenssensesnee | eosesssesssssssesssnssenssensseses
12. Statement value, current period (Page 2, real estate lines, current period).......ccce. | eoeirnrnnins 39,694,637 [..cooiiirinnnns 37,181,481 [ 36,893,141 [, 40,532,609
SCHEDULE B - VERIFICATION
3 4
First Quarter Second Quarter Third Quarter Prior Year Ended
Current Year Current Year Current Year December 31
1. Book/recorded investment excluding accrued interest on
mortgages owned, beginning of PEriOd..........ocvrurruririnenenereeisenenereieeinees | e 719,014,498 |..cocovveenne 717,616,108 |..coccovveeene 723,471,920 |.ccovvrieenne 711,010,088
2. Amount loaned during period:
2.1 Actual cost at time Of ACQUISTONS............cvecurrerrreernreeissecennneessseesnneniinse | eeneeeesieneeens 15,235,000 |..cooerirrreenne 27,470,000 |.coooervereenn 26,985,000 |...cooorneees 122,945,014
2.2 Additional investment made after aCqUISIIONS..........ccoereurinininiiririniiniins | eeereiieeeineneisesseiesssinn | eereereeessessssenesssesssinsenes | coeeesseesneenees 1,350,000 | .ooovrerrireene 1,872,111
3. Accrual of discount and mortgage interest points and CoMmMItMENt fEES........ccccoees [ | | e | ceesrereee et
4. Increase (decrease) by adjUSIMENL..........ccooriririereirreeinenesesesinrnensieiens | reeresesnsinsineenssesssnnine | seereiieesssssesessenssesnsiens [ seeennineeesssessnnnsneenenns | et
5. Total profit (I0SS) ON SAIE........criueeeiereirreeieiieiieeireireiesssiestseissie e sssesssssineiies | eereesessssesinsenssssssssesenes | cestseessssssesssssnessssssssenes | seseseeseneesesess st sntenenesiens | sessesseee et seens
6. Amounts paid on account or in full during the period............ccccoemreinncnniininins [, 16,633,390 |..ccoevrirrnnee 21,614,188 ..o 15,572,501 | 116,812,715
7. AmOrtization Of PrEMIUM.........c.ouiiuieriereircieeseineieeeseeseiseesisstesesesessesesssninninsiies | eeseessssssesensessssessesessenes | costssesssessesssssnssssessssenies | sesesssssssessssessnssnssssensssnss | sesssssssessensssessssssssasesens
8. Increase (decrease) by foreign exchange adjustment............cocoevenninninninins e | | s | s
9. Book value/recorded investment excluding accrued interest on
mortgages owned at end of CUITeNt PEFiOd..........overuruerreneenerereenesssereiene | veieeeenees 717,616,108 |..cocovvveeene 723,471,920 | 736,234,419 | 719,014,498
10.  Total valuation @lOWANCE...........c..cvucveerircrireiniinieireesesseeseeseesesrensennenins | rsrensississnssnssensenssnonne | coneessssssesensssmssmmsnssnseen | seesssssssssenssnssnssensssnnesnne | ensesssesssess s ensenes
11, Subtotal (LINES 9 PIUS 10).....urverrererrreerreeeesseeessnesesssesssssenesssessssssssssssessssssins | sesneseesnnes 717,616,108 |.ccevererceees 723,471,920 |.coovvieees 736,234,419 |.ccovviereeees 719,014,498
12. Total nonadmitted @MOUNTS...........cccoviuiierieiircineinesrieresrerersnesnesnisniienins | ertrsnsssissnsssssssssensesonn | coneessssssesensssmssmmsnmsnsoens | sesssmssssssensnssenssemsssnsennse | eosesssesssssssnsssnssenssensseses
13. Statement value of mortgages owned at end of current period.......c.ccoooiiiniiniis | ivvriinini 717,616,108 |....cccooeenee 723471920 |..ooovenees 736,234,419 | 719,014,498
SCHEDULE BA - VERIFICATION
Other Invested Assets Included in Schedule BA
First C;uarter SecondZQuarter Third guarter Prior Yegr Ended
Current Year Current Year Current Year December 31
1. Book/adjusted carrying value of long-term invested assets
owned, beginning of PEIOU.........c.crreeurrerereineeeeeesesssessssesesesessssssssseseinne | eeseeeessneeees 33,355,020 |.oveervirneens 34,110,214 | 34,866,258 |...oovvvereenn 34,567,405
2. Cost of acquisitions during period:
2.1 Actual cost at time of ACQUISIIONS...........ovurrerererirreireineireieieisenssrreienienins [ eereesensissiseenesesssnsnnes | reesessessnssnssssenessessnsnnns | seessesssesssssessssesessessesinss | sevessessnsensenn 4,262,648
2.2 Additional investment made after aCqUISItioNs...........c.cocvrurerersineneineiieiinine | e 1,666,267 | ...covvvenenee 2,132,704 | .o 7,654,244 | ... 6,941,184
3. ACCIUAl Of QISCOUN........vouieniiiiiiiiiiesise e nisesisesisnsisneisnsnssnniees | ceviesiesiesisssnssnninniiens | ereessessesinssiessesssssesieen | ereessessessnsssnsssnsinssinnss | eeiressnessnesssessnssssseseeses
4. Increase (decrease) by adjuStMENt..........coouunrureerrininineneieeeesereeeennnees | e (148,102) | cooveverreerreineenes [VEIX:) I (41,230) | oo 2,584,729
5. Total profit (I0SS) ON SAIE.........ccvuurrerrrrcereeeissreessneeeessseesssesesessssssnsssnesenneees | ceessnesssesesssneens ((CHZ:) I — 37,092 | i TCIIT0) I I (2,051,544)
6. Amounts paid on account or in full during the period..........ccccoorenenenrvrinininins [ e 756,243 | oo 1,390,514 | .o 135,907 | 12,927,861
7. Amortization of premium
8. Increase (decrease) by foreign exchange adjustment
9. Book/adjusted carrying value of long-term invested assets
at €Nd Of CUTENE PETIOU.......cvveeeeeererereeeeseeeessseeerseesssssessssesssssssssssessssnnssenns | sesssseesssanees 34,110,214 | 34,866,258 |...oocvvernnens 42,333,715 .o 33,355,020
10.  Total valuation @lOWANCE...........c..cvueveerireiiriiniieierecsesseeseeseesesesensenienins | ertrsnsssissnsssssenssensssonn | coneessssssesensssmssmmsnssnseens | seessssssmssensonnssnssenssensesnne | ensienssesssesssesssnsensessenes
11, Subtotal (LINES 9 PIUS 10)......rverrrrerrreermeeeesseeeseesssseeessssesssssssssssssssssssssssssssins | seeesssssssnnes 34,110,214
12.  Total nonadmitted amounts.... 10,455,950
13. Statement value of long-term invested assets at end of current period. 23,654,264

11
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Statement as of September 30, 2002 of th The Union Central Life Insurance Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class

Stateme1nt Value Acquiiitions Dispozitions Non-Tradiig Activity Statemesnt Value Statem96nt Value Stateme7nt Value Stateme?n 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
10 ClASS Teurrieieeereeeeireeeeee s sesessse s s sss st st sssssssesssssssennssennnss | aeeeeenesnneees 1,837,186,888 | ..covervrrrernnee 1,201,902,660 | ..ovvvrrrernnee 1,157,188,357 | .oocovvererrerrirrneens 31,933,314 | oo 1,779,955,436 | oovvvvrcrrerne 1,837,186,888 | .oovvvvvrrernnee 1,913,834,505 | .oovevevriirn 1,814,469,772
2. ClaSS 2ueoeeceereeeeieeetee ettt rnsst st nnseenns | ceeneseesnssnnens 950,665,052 | ..ovveerneririeens 261,117,737 | oo 232,041,163 | oo (R0 ) I E— 860,453,796 | ..oovveenrrrirrnens 950,665,052 | ..ovveerneririneens 914,632,786 | ..ccovverrrrrirens 774,366,812
3. ClaSS 3ueiieeiere ettt nnneenns | s 137,657,783 | oo 59,727,043 | ooovverrerriieens 110,851,959 | coveoerrerrrriirenens 17,150,480 | .oooovvercriienns 90,006,362 | ..ouveerrrririeens ARTACIY £ T — 103,683,347 | oo 95,465,077
4. ClASS Aottt sesss s sssssnnnsenne | s 111,458,804 | ...covvvrerrrrinns 79,593,423 | oo 107,260,553 | ...oorveerererereennan. (507,989) | ..orveereererireeenns 78,780,214 | oo 111,458,804 | ...ovvvvercrienns 83,283,685 | ..ooorreerrririneens 48,650,236
B ClaSS Buveeoeeereeiteeete ettt neniens | ceeseeessennssi s 30,564,018 | ..ooveerrrrernnnerinereiinneniinnee | eeeeeseeeineeeineees 7,919,006 | ..cooorreerrerrerinneens 24,657,939 | .o 35,152,692 | ..oovvreerrrirneens 30,564,018 | ..ovovveerrrirneens 47,302,951 | ooorveeeerirreeenns 46,535,602
B, ClaSS Bu.eoeueceereeeieeeeee ettt sttt nnnst s | sreressene e 3,850,554 | ..o | 676,125 |..covrcrrrrriisrrinnnnes (179,464) | oo 671,913 |, 3,850,554 | ..o 2,994,965 | ..o 697,828
7. TOtA BONAS.....cveoooeeereeeceteeeei et sseeessssestsnsnssnesesesnerees | ooneeesseeeesanees 3,071,383,099 | .covvrrerrne. 1,602,340,863 | ..cooororrrernne 1,615,937,163 | .ooveoverrrecries 7945441 | oo 2,845,020,413 | ..coovvrernnnnn. 3,071,383,099 | .covvvrerrnnnn. 3,065,732,239 | c.covvvrernnne. 2,780,185,327
PREFERRED STOCK
8. ClaSS .ottt sttt nesiens | ceesenessensssi s 29,334,700 | .ovverereermmeninereinnnniinneins | cereeennesennesnssssnessnnsins | oo | osesesnesessssseens 36,199,240 | .coovrverrrrirnnnns 29,334,700 | .oorreerreererreeenns 29,334,700 | .oorveerrnererneeenns 12,508,000
0. ClBSS 2.ttt | e [ e | st | s | e | o | oeresieseseessnnnns | e
10, ClASS 3.ttt nnenninniens | e | e [ e | st | rereniesesinsnsnnssnsenens | e | oo | e
110 ClASS A | e [ e [ e | st | e | e | oo | s
12, ClASS 5.ttt nnenninnienes | e [ e [ e | st | e | e | oo | s
13, ClASS Bt esnesneenienes | eniseneses s | ersensnisns et sens s | srenseenssenesenesenesnnsnnsnsenssens | wesnsssnsssnnssnssenssnsnnsennssnnisnnes | oenssenssenssenssnsssnsssnnssnnensnnes | enesisenssnsnnssnssenssenssenssesssnsns | conniensensenssenssenssensssnssnsnnsies | sosissessne s
14, Total Preferred StOCK...........correrrerrreereeeesneeeseesesssessssesssssesssssssssssesonns | sossessseresssssess 29,334,700 | oo 0 [ s 0 [ s (I I 36,199,240 | ..o 29,334,700 | .o 29,334,700 | .oovveinnrriinnnieens 12,508,000
15.  Total Bonds and Preferred StOCK............ovveeveerrerernreceraereiiesecenseeeiosneenneees | e 3,100,717,799 | ccoovvrerrnnec. 1,602,340,863 | ..cooororrrernne 1,615,937,163 | .ooveoverrerecrees 7945441 | oo 2,881,219,653 | ..covvvrerrnnen. 3,100,717,799 | c.coovvreernnecn. 3,095,066,939 | ..coovvrerrnnec. 2,792,693,327




Statement as of September 30, 2002 of th The Union Central Life Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments Owned End of Current Quarter

Book/A1djusted ’ Ac?ual Amount jf Interest Paid for5Accrued
Carrying Value Par Value Cost Received Current Quarter Interest
8099999. TotalS.......cccrvverrrercerrrices | v 16,400,000 |............... )0 T TSR 16,399,189 | ..ovveceeieiecesceeersccieiins e
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...........c.ccocoenvncncnens [ oviirincniinciennas 20,598,500 | .ooiiiieeeeeeeee e (I I 27,601,033 | oo 2,899,516
2. Cost of short-term investments aCqUIred..............ouveeremerneenmmnneinees | cveversereseeenenes 805,732,868 | ..vvvverernens 1,122,058,399 | ..oovvvrevrienne 932,121,778 | oo 3,152,287,739
3. Increase (decrease) by adjuStMeNt..........cccovnrurrirrninencnrieinneineins | s 118,632 | .o 137,634 | 65,189 | .o 891,049
4. Increase (decrease) by foreign exchange adjustment..........ccccccrninins [ e | | v s | ettt
5. Total profit (loss) on disposal of Short-term INVESIMENLS..........cccccririnins [ e [ v sssessnsnens | eereereeesseesssessee s esessessseeees

6. Consideration received on disposal of short-term investments.........cccoe | oovnrnininninns 826,450,000 | ..coooornnenee 1,094,595,000 | .ovriiveriinnnnnns 943,388,000 | .ooooernnenee 3,135,534,730
7. Book/adjusted carrying value, CUrrent PErHOd...........couveeneereurrnnineiniincinees | v (I I 27,601,033 | .o 16,400,000 | ..o 20,598,500
8. Total valuation @llOWANCE............ccoevurieriiriniiinrierieiienieeneesssnncnniens [ eroeniesnisenissnissnissnsnssnsenssens | seensenssenssenssensssmsssssnssnssens | sremssenssenssenssenessnssssssnsnnsiens | croenisensene s
9. Subtotal (LINES 7 PIUS 8).......eeuurerrerecererierireeineriseessesisesissensnineee | reeeeeseseesissesssssesssssenns (VI IO 27,601,033 | oo 16,400,000 | ..ooovvvrericiinnen 20,598,500
10.  Total nonadmitted @MOUNIS............ccrvierunriiieieieiirsrsrensniiniiens e sesssensssessnesnn | ernsismssnssesssenssenssenssensnsonne | erossssssssnssenssenssenssessssssnssens | sroesssssssenssssssenssenssessssssssisas
11.  Statement value (LineS 9 MINUS 10).......cccvvemrrerrrmemnreeerneeeneenneine | oo (VI IO 27,601,033 | oo 16,400,000 | ..ooovvvrericiinnen 20,598,500
12. Income collected dUring PEMOM...........cccurvemrreremneeireiinerseessenerinnes | rrresneeesseneeessseeens 18,632 | .o 127,484 | .o 239,896 | .o 1,338,210
13.  Income earned during PEriod.........c.coivnirnnreenniiininseissssesssssirinnn | oo LREE KV 143,917 | 223463 | . 1,338,210
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Sch. DB-Part F-Section 1
NONE

Sch. DB-Part F-Section 2
NONE

Sch. S
NONE

14, 15, 16



Statement as of September 30, 2002 of th The Union Central Life Insurance Compan
CHEDULE T - PREMIUMS AND ANNUITY CO

Allocated by States and Territories
T

NSIDERATIONS

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
1. Alabama........cocnincinininierseieeenesneesessssssneneeen AL | YeS.oes v 4,424,626
2. Alaska......
3. Arizona..... y
4. Arkansas.. .AR
5. California. .CA
6. Colorado.. .CO
7. CONNECHICUL.......crveieicricii s CT
8. DElaWArE........rieeieiii s DE
9.  District of Columbia.. .DC
10.  Florida.............. ..FL .
TR €Yo o OO OO GA  |..YeSo |1 12,100,279 .o 4,923,250
12, HAWL.oceoeeec et HE [ YeSe | e 444,630 | e 3,776
13.  Idaho ..ID ...1,506,220
14.  llinos... | 17,593,212
15.  Indiana. LN [ Yese [ 3,698,828 ... 10,267,480
16. lowa..... A ...1,287,062
17. Kansas..... .KS .16,054,477
18.  Kentucky.. .KY
19.  Louisiana.
20.
21.
22.
23, MIChIGAN....... vt
24.  Minnesota
25.  Mississippi .
26, MISSOUM......coorrerieniiirciesieisesiseeise s
27, MONEANA. ..o
28.  Nebraska.
29. Nevada........
30. New Hampshire...
31.  New Jersey...... .
32.  New Mexico. .NM
33.  New York......... .NY
34.  North Carolina. ,
35, NOrth DaKota.......ccvoevererrerieeernceinecrncrssneseeesennsenenneeND s Yes....... ...133,581
36, ONI0...cooreecreeeereceerrseeisennenisesseenisesssnnsenssnennnnes OH s Yes....... ...16,934,967
37, OKIahOMA......cceocercerreccrnreisecserseeisensseiseenenneeenenOK s YeS.cos | e 2,870,992
38, OrEgON.....oceeerirreerereerieeesesisessisessssessesssensssesonenensesOR s YeS.cos | e 2,084,248
39, Pennsylvania.........c.cooccncerrrenecennernneeinernneenseenennssennend PA s Yes....... ...10,457,601
40. Rhode Island..........ccccoeovivericrvcincrncrnercnecnesesssissncneeec R [ Yes.......
41, South Carolina..........ccceevvernernernrirsrrerrersersesneeneineeseeeidG [ Yes.......
42. South DaKota..........cccovverienrierriinrinrinrienieniesserserserneenenOD [ Yes.......
43, TENNESSEL......cccoeveereeiirrirrinreinerissrinssesieniesisesssesnenonenonene IN - [ Yes....... .
A4, TEXAS...orveerererrireeeneeiseeseeissssseesseniesssssssssnssssssnsnesn e LK | oreeens Yes....... ...21,167,963 .16,923,843
45. T Yes....... 1,269,258 ...1,015,066
46. NT Yes....... 5,764,268
47. WA Yes....... 3,946,104
48.  Washington.. WA ] Yes....... 1,820,678 |... A
49.  West Virginia WY Yes....... 1,979,427 | oo
50. Wisconsin..... SWE [ Yes
51.  Wyoming.......... WYy
52.  AMEriCan SAMOA..........cccrrierieriiieinirisieesie s AS
53.
54,
55.
56.
57.  Aggregate Other AlIeN..........cocoereereneeneinereeeecseeseieeeene OT  [eee XXX eeiis [ 1,583,712 | 812,961 | el 13,957 |l 14331 |
58.  Subtotal
90. Reporting entity contributions for employee benefit plans............ |.cc. XXXeoiiois | ciiiieeeeni 248,540 [ oo [ | e [ e
91. Dividends or refunds applied to purchase paid-up
additions and annUIties...........ccccvvevvernercnerncinersnrerreniseiineinee. | XXX [l 7,241,342 | 11851 [ [ [,
92. Dividends or refunds applied to shorten endowment or
Premium paying PEHOQ. .......cowureerererereerneeneineeseessseesseseiseeseeies | eeena XXX eovver [ rerneneineinensnissnsnnes [ eeeernensinsinsenssnsneens [ ereeressnensnssseesssnsnsneins | ensnsnsnsiesssinsnnnees | seneeseeseessesneens
93.  Premium or annuity considerations waived under disability
or other contract Provisions.............cocceerenererneinenecnecnsieineineens | e XXX eovver | 820,772 | 0,879 [ 00 586,463 | [
94.  Aggregate other amounts not allocable by State...........ccccocoveees | renee XXX . .0
95. Totals (Direct Business) SV XXXeoorie | everen. 287,239,887 |.......... 448,335,292 | ....cooovvvvenees 57,342,947 | ....ccoco..n. 7,096,396 |........... 938,664
96.  Plus Reinsurance ASSUMEd...........ccocuvrimiirnenerneineinesriniinne | e XXX eowroe | 363,549 [ | e 4,215,884
97, Totals (All BUSINESS)......c.crvererereeereereerieeeseessseessseesssesseeinee | e XXX..onn. 61,558,831
98. Less Reinsurance Ceded.........ccoonernrinminrinionrvnnieniciieiiees | e XXX....... . ...30,939,905 19,718,606
99. Totals (All Business) less Reinsurance Ceded.........cccoovvvvncnienes | venee ) 9,9 G IS 256,663,531 41,840,225
DETAILS OF WRITE-INS
5701, Other @lien.........ocoveviniiniieierrsrresee e
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.... [....XXXu.cocoo | om0 |0 [0 0 | e
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)......ccccevee | oo XXXoiiiios |0 [0 |0 0 |

(@) Insert the number of yes responses except for Canada and Other Alien.
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Statement as of September 30, 2002 of th The Union Central Life Insurance Company

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

Relationship

Par ent

Subsidiary
Subsidiary
Subsidiary
Subsidiary
Subsidiary

Subsidiary

Subsidiary
Affiliate
Affiliate
Affiliate
Affiliate
Affiliate
Affiliate
Affiliate

Affiliate

FEI Number

31-0472910

31-1078377

31-1235493

31-1495112

31-1183145

52-2126696

95-4391804
38-2799783

52-2183950

31-1676449

31-1676452

31-1676526

31-1676530

31-1676521

31-1404970

31-1739330

31-1713797

Name

The Union Central Life Insurance Company
Carillon Investments, Inc.

Carillon Marketing Agency, Inc.

Family Enterprise Institute, Inc.

Summit Investment Partners, Inc.

Summit Investment Partners, LLC

PRBA, Inc.
*Price, Raffdl & Browne Administrators, Inc.

Payday of America, LLC
Summit Apex Nasdaq - 100 Index Fund of Summit Mutual Funds, Inc.
Summit Pinnacle Nasdaq - 100 Index Portfolio of Summit Mutual Funds, Inc.

Summit Apex Russell 2000 Small Cap Index Fund of Summit Mutual Funds, Inc.

Summit Pinnacle Russell 2000 Small Cap Index Portfolio of Summit Mutual Funds, Inc.

Summit Apex S& P MidCap 400 Index Fund of Summit Mutual Funds, Inc.
Summit Apex High Yield Bond Fund of Summit Mutual Funds, Inc.
Summit Apex EAFE International Index Fund of Summit Mutual Funds, Inc.

Summit Apex Total Social Impact Fund of Summit Mutual Funds, Inc.

*Price, Raffel & Browne Administrators, Inc. is awholly-owned subsidiary of PRBA, Inc.

Description
Insurer - OH - 80837
Broker/dealer
Insurance agency
Sales and marketing
Investment adviser
Investment adviser

Holding company
Pension administration

Payroll company

Registered investment company
Registered investment company
Registered investment company
Registered investment company
Registered investment company
Registered investment company
Registered investment company

Registered investment company
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Statement as of September 30, 2002 of th The Union Central Life Insurance Company

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




Statement as of September 30, 2002 of th The Union Central Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

RESPONSE
1. Will the SVO Compliance Certification be filed with this statement? YES
2. Will the Trusteed Surplus Statement be filed with the State of Domicile and the NAIC with this statement? NO

EXPLANATIONS:

BAR CODE:

* 8 08 3 7200249000003 =*
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Statement as of September 30, 2002 of th The Union Central Life Insurance Company

Additional Write-ins for Assets:

Overflow Page for Write-Ins

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1 -2) Admitted Assets

2404. Pension plan service fees due and uncollected............ccocurrerrenceneineieinennes
2405. Mutual fund receivable...........cociuiuiriireirercreesre e

2406. Prepaid expenses.........
2407. Retrospective premium.
2408. Premium tax receivable....

2498. Summary of remaining write-ins for Ling 24.........cccociiinisinininicecseniens 569,923 | .o 1,239,958 | i 1,234,509
Additional Write-ins for Liabilities:
1 2
Current December 31
Statement Date Prior Year

2504. Accrued interest on poliCy OF CONEFACE CIAIMS.........curuuririiieie ettt sttt bbbt 466,005

2505.  INVESIMENT TESEIVE. .....couveriiiiriiceii ettt nsinsisnssnnenieens | seereenreissseessee st

2598. Summary of remaining write-ins for Line 25 466,005

Additional Write-ins for Summary of Operations:

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31

5304.  Prior year deferred Comp HaDIlIEY...........ocrieiuiriieiniseireicie et sseesesssssssesessessesssstestssesesesesins | rsereesessnsessnesnenesnnien | seeenesiesessssensssennninnies | aeeneeieeenans (2,771,925)
5305.  Additional minimum liability..................... ..(8,269,674)
5398.  Summary of remaining Write-ins fOr LiNE 53.........o it ....(11,041,599)
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Statement as of September 30, 2002 of th The Union Central Life Insurance Company

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED During the Current Quartel
4 5

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

NONE




Statement as of September 30, 2002 of th The Union Central Life Insurance Company

SCHEDULE B - PART 1
Showing all Mortgage Loans ACQUIRED During the Current Quarter

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

Mortgages in Good Standing

Commercial Mortgages - All Other

202122 LINCOLN........orvvvernerrmererncernerinseensmemnenneennnenns [ NEuvisseiensriinns [ e +..08/08/2002...... [veouvevreerrrcrirrerirerens 7.550 800,000 [ .vvoevereerrereeeererrerereniine [ creereeeeeneeneeeeenn e | e 1,485,000

202123. PEMBROKE PINES.... FLoirirriene [ ....08/02/2002...... 7.700 2,400,000 ...3,920,000

202124. ST GEORGE........... (V2 DU PO ....09/19/2002...... 7.350 .3,100,000 4,500,000

202126. ALBUQUERQUE. NM.covoeiieinns e ...07/30/2002...... 7.500 2,196,027 3,649,000

202127. GRANDVIEW...... MO..covrer [ ....08/29/2002...... 7.330 .925,000 1,400,000

202128. HOMEWOOD.. AL.coriiinee e ....08/02/2002...... 7.420 3,400,000 5,220,000

202130. BEND.............. (O] PRI PO ....09/17/2002...... .7.230 3,350,000 4,672,000

202133. WOODBRIDGE....... VA.ininns e ....09/06/2002...... 6.750 1,100,000 2,850,000

202134. PORTOLA VALLEY CA.ovrvvnns [ e ....08/22/2002...... 7210 2,250,000 4,670,000

202135. LOS ANGELES....... CA.ovvvnne [ e ....09/25/2002...... .7.250 1,700,000 2,520,000

202139. ALBUQUERQUE. NM.covoeiieinns e ....09/04/2002...... .6.450 2,100,000 5,480,000

202140. ANNANDALE...... e VA e ....09/16/2002...... 7.250 1,535,000 2,310,000

202142 SURGAR LAND......coovviiieiirnnninsseessnisssnsesenenns ....09/06/2002...... 7.050 2,125,000 3,200,000

0599999. Total - Mortgages in Good Standing - Commercial Mortgages = All OFhET. ... ittt ettt ettt ...26,981,027 45,876,000

0799999. Total - MOrtgages iN GOOA SEANGING. ... cvc.verirureressirsstiesseressemeseessseressersiss oeesesessseesseeseseees s 1Rt s8R £ 1884 £ SRR £ RE R R ...26,981,027 [ 45,876,000

9999999. Totals 26,981,027 | oo o0 | 45,876,000

c03

SCHEDULE B - PART 2

Showing all Mortgage Loans SOLD, Transferred or Paid in Full During the Current Quarter

1 Location 4 5 6 7 8 9 10 11 12 13
2 3 Book Value/ Increase Book Value/
Recorded Investment Increase (Decrease) by | Recorded Investment Foreign Exchange Realized Total
Loan Date Excluding Accrued (Decrease) Foreign Exchange | Excluding Accrued Consideration Profit (Loss) Profit (Loss) Profit (Loss)
Loan Number City State Type Acquired Interest Prior Year by Adjustment Adjustment Interest at Disposition Received on Sale on Sale on Sale
Mortgages Closed by Repayment
970168........eeeeeerrerecerereeeeesseeenne SAN DIEGO.......coomeercercrireresneeeeeeeeessessssessssseessenenns (67 YOS DU .11/06/1997......
980128. ORONO.......cc...... 1| S IR ..05/14/1998......
980178 NEWPORT BEACH CA.. ..11/09/1998...... ..
0199999. Total - Mortgages Closed by Repayment........ T — .
9999999, TOIS. ... ervvererrrrsseresereseee sttt aeessssssseess sttt nnnns | ensresseesnens 1,084,182
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Statement as of September 30, 2002 of th The Union Central Life Insurance Company

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets ACQUIRED During the Current Quarter

1

Location

4 5 6 7 8 9 10
2 3 Book/Adjusted Increase (Decrease)

Number of Units Name of Date Actual Amount of Carrying Value Increase (Decrease) by Foreign

and Description City State Vendor Acquired Cost Encumbrances Less Encumbrances by Adjustment Exchange Adjustment
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other
Francisco Partners, L.P.........cccccovveeveevereeeceese s ValioUS.......covveveerereieeeeeie e Various Francisco Partners, L.P.........cccccoceveveriecesieecseeeeveeee ..09/16/2002.. [ ...cverrrernnae. 2,700,000 [.ooveereiieeceseriniee [ e 2,700,000
EQT Northern Europe LTD Various.... Various.......... [EQT Northern Europe LTD...... ..09/16/2002... | .. .
Doughty Hanson & Co. Technology, L.P. Number Three............ VarioUS. ..o Various.......... | Doughty Hanson & Co. Funds. ..07/30/2002... | .
1099999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f Other.......c.cooiiiis i
Any Other Class of Admitted Asset
Payday of America, LLC..........ccccoeururereeneeneireieeneeseeseeseeneieenns Payday of America, LLC.........ccccoerimereeneerereeereceseeseeseeeens ..09/30/2002...
Receivable from Price Raffel Assoc......................... Price Raffel Assoc....

1499999. Total - Any Other Class of Admitted Asset..

..09/30/2002... | ..

9999999. Totals

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets SOLD, Transferred or Paid in Full During the Current Quarter

1 Location 4 5 6 7 8 9 10 11 12 13
Book/Adjusted Increase Book/
2 3 Carrying (Decrease) Adjusted Foreign
Value Less Increase by Foreign Carrying Value Exchange Realized Total

Number of Units Name of Purchaser or Date Encumbrances, | (Decrease) by Exchange |Less Encumbrances| Consideration | Profit (Loss) Profit (Loss) Profit (Loss)

and Description City State Nature of Disposition Acquired Prior Year Adjustment Adjustment at Disposition Received on Sale on Sale on Sale
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other
Doughty Hanson & Co........cccuereeeneeneereineeeneeneeseesennees Various. ......ocereerureeeseenceneens Various... | Various 10/10/1995 | .........i955,932 | [ [ 134,334 |........... 134,334
Doughty Hanson & Co. Technology, L.P. Number Three.... |Various.......c.ccococisisiininnenee. Various... | Various... 12/18/2000 | ... s 1,573 [ 1,573
1099999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f Other.........cocoiiriiininrnnisicssiscssssiscsnssssesssenssnssssssessssssssmssmensenees | eoneeenen 5499,219 [0 il [ 135,907 [........... 135,907
Any Other Class of Admitted Assets
Interest Only SHP........o et Various. ......ocereerureeeseenceneens Various... | Various 01/01/2001 | ............. 511,644
My BenefitsSOUrce.Com.........uverurereseenieseiseiisienaas Various Various .. | Various... 01/01/2001 | ..........1,525,073
1499999. Total - Any Other Class of Admitted Assets

..2,036,717

9999999. Totals

...3491.93%




Statement as of September 30, 2002 of th The Union Central Life Insurance Company
SCHEDULE D - PART 3
Show all Long-Term Bonds and Stock Acquired by the Company During the Current Quartel

703

1 2 3 4 5 6 7 8 9
CUsIP Date Number of Paid for Accrued NAIC
Identification Description Acquired Name of Vendor Shares of Stock Actual Cost Par Value Interest and Dividends | Designation (a)
Bonds - Special Revenue and Special Assessment
United States
31389L-5E-5......... FNARM PL 629145 5.171% 07/01/32.... [.....09/03/2002......
US.eeeeee.
United States........... ..
3199999. | Total - Bonds - Special Revenue & Special ASSESSMENTS. ... cvrerrrriearerierieieiiei s
Bonds - Public Utilities
United States
60467P-AM-6........ Mirant Americas Nt 7.200% 10/01/08............coccevevierierrieceeeeeeeee e eesneee | e 09/24/2002...... CSFBeeee ettt ettt essen s sssssaenasniints | seessessessesseesessesssnsenseesienens | eevesaessesaessnsenes 810,000
875127-AU-6......... Tampa Electric Nt 6.375% 08/15/12.. T P 08/21/2002...... . . 1,735,948
UNIEEA STAEES......v.cvvevee ettt s sestesssesessaesesssseesssssssessnsesessnss  eueseessssesossessesaetessessteseesseeeseesseeese et et es e et et es s et e tessetese et e taneeseesneeseesentensesantessesestessesassesesensssessnenensnseries | cereeresisresririeses 2,545,948 ..
3899999. | TOtal = BONAS = PUDIC ULIIHES.............vevvevecveereereeeeeeteeseeieeeveeetesteetee et eteeseeteese s esteseesseeseeseenassseniens  euesseessessessssssssssssessessesssssassesssesasssesssssassesssessessesssnsnsssssessessansesessessessessansassessessssssssasssnsessessessensanssesoesse | cooereeressesssseres 2545948 | ... 3 250,000 J.ooovrrrererren 52,800 ... XXX.......
Bonds - Industrial and Miscellaneous
United States
00077B-R5+4.......... AMAC 02-5 B1 6.500% 07/26/32........c.ceererererererrisresiereeseeseesiesssssieisienees | ovind 07/19/2002...... GOldMAN SACNS........vieicice et sssnesnense | e | e 1,706,045 | .oooireriae. 1,700,731
001957-BB-4......... AT&T Nt 6.500% 11/15/08.........coovereeriereseeiesees e esssssneenes e 08/13/2002...... TaX FTe€ EXChANGE. .......cvuurierieriieiieiieeeeeeeeississ st isesssssssssssieesiensinns | eeeeeseessesssessnsssssssssssennnns | sesseesseesseessnsssneens 899,870
001957-BC-2......... AT&T Nt 7.300% 1115/ oo sisneines e 08/13/2002...... Tax Free Exchange 5,588,514
001957-BD-0 AT&T Nt 8.000% 11715137 .. sssessneines e 08/13/2002...... Tax Free Exchange 6,017,513 ,000,
00203Y-AJ-9......... |AQNIM 02-N4 10.330% 09/25/32... ISP IO 08/20/2002...... UBS Warburg......... .9,999,330 ..10,000,000
013817-AB-7......... |Alcoa Inc Nt 7.375% 08/01/10............... v 07/31/2002...... DB Alex Brown........... 9,717,140 8,600,000
02635P-RS+4......... American General Financ 5.375% 09/01/09..........ccoeveeveeieieeiecesieicssieieies e 08/22/2002...... SalomOon/SMIth BaMEY.........c.cuueiurieiecireireieiineneineeseesssssessssssesseessssseses | reeessnsensesesesssssssssnesnnsies | seereeiessssssensens 9,928,000
04542B-BE-1......... ABFCN 02-NC1 N1 8.840% 08/25/32..........cceverererereireieeesiesssesseniessieneees e 07/17/2002...... Bank Of AMETICA. .......cocvireieiie et sseseniens | erieresesiessss s | erereesese s 7,069,440
054937-AD-9......... BB&T Corporation Nt 4.750% 10/01/12........coeueenenererereieeeenereeseessensnees | eee 09/17/2002...... Various............... USSRV IOV 4,952,050
Bank of America Corp Nt 4.875% 09/15/12.........ccovvmminmnnnrnnninisisiieniees | e 09/19/2002...... Bank of America.
BOAMS 02-6 2B2 6.000% 07/25/32.......... ISP IO 07/31/2002...... Bank of America.
06050H-QV-3........ BOAMS 02-7 2B2 6.000% 07/25/17.......vueveerrereierrierseeeeseeseeeeseesssesssniees | e 07/31/2002...... Bank of America
06050H-WZ-7........ BOAMS 02-9 CB1 5.899% 10/25/17 ......oveeverererirseeseeieeeeseeeeeseeesssesssniees | e 09/23/2002...... Bank of America
06050H-XA-1......... BOAMS 02-9 CB2 5.899% 10/25/17 ......cvucveeererirsreseeieeeeseeeeseeessssesssniees | e 09/23/2002...... Bank of America.
06050H-XB-9......... BOAMS 02-9 CB3 5.899% 10/25/17 ......oveeverererirsieseeieseeseeeeseeessssesssniees | e 09/23/2002...... Bank of America.
06050H-YD4........ BOAMS 02-K B2 6.269% 07/20/32........ [SOPR IO 09/25/2002...... Bank of America.
066050-CV-5......... BankAmer Corp Sr Nt 5.875% 02/15/09.........cccovmemeneeneireeneneneneseseeissnsenees | e 07/29/2002...... Bank of America
073902-BR-8......... Bear Stearns Co Nt 7.625% 12/07/09............ccovvevveevereieeesieseeeeesssesssiees | e 07/31/2002...... Bear Stearns
075816-AE-8. Beckman Instruments Nt 7.450% 03/04/08.............cccoooervevreceseieeieveesieieies | e 07/31/2002...... Merrill Lynch...
097014-AH-7 . | Boeing Cap Corp Nt 5.800% 01/15/13... ISP I 07/18/2002...... Various...........
12669B-2A-9. CWALT 01-6 B2 7.047% 07/25/31..... ISP I 08/05/2002...... Bear Stearns..
12669B-ZU-9......... CWALT 00-10 B2 7.567% 01/25/31......ooeveriereeeeceree e sseseesesieens | e 07/01/2002...... MEITIE LYNCR.....oceieee ettt
12669C-6B-1......... CWHL 02-21 B1 5.750% 11/25/17 ..o | e 09/20/2002...... UBS Warburg
12669C-6C-9......... CWHL 02-21 B2 5.750% 11/25/17 ..o | e 09/20/2002...... UBS Warburg
12669C-6D-7 CWHL 02-21 M 5.750% 11/25/17 ..ot eseeessesesseeseseines | e 09/20/2002...... UBS Warburg
12669C-F8-8. CWHL 02-8 B2 6.750% 07/25/32... ISP I 07/30/2002...... Bear Stearns......
12669C-H6-0......... CWHL 02-9 M 6.750% 08/25/32........cooveererereiieieieeeieieeesseesssessesessenisens | eniad 07/25/2002...... UBS Warburg SO OO UORRRURRSRSUS ISVPSPRORRRRROR 6 165,761
12669C-S7-6......... CWHL 02-7 B1 7.000% 08/25/32.........ocoevereiererereieisieseissieississiesssssssessenieens | eniad 08/06/2002...... JP MOTGAN.......o ittt sttt ssssnsninnns | eeesissiississsssssenisennns | e 11,639,243
141781-AL-8. Cargill Inc Nt 6.250% 05/01/08..........cocureerreereerreeneineereiseesesinseseeseesessesessssseisense | ceees 07/31/2002...... SalomOon/SMIth BAMEY.........c.cuueireeieeireireieiieeineeneeseessiesseessssseeseessseseses | oresessesensessssesssssssssnsnnsies | seereeiesessssenses 7,369,880
156700-AF-3......... [Centurytel INC Nt 7.875% 08/15/12.......ccoovuneereeeeeenesereireieesesesesesessssenees | e 09/10/2002...... JP Morgan..........c....... v e ] .5,252,950
16117P-AZ-3 Charter Comm Hldgs Nt 9.625% 11/15/09 e 07/01/2002...... Tax Free EXChange.........oviiunrieiininencneneieecseiseiseesesesssnsnssssnnnns | vreesseenseneiseesssesssnenennes | aeene .1,490,306
16162T-2A-3......... CHASE 02-A1 B1 6.086% 12/25/29........c.coeveiveeieriiereeeeeeeeseeessssesseennnee | e 07/01/2002...... JP MOTGAN. ...ttt essestenisstnssnsiens | eesessesensinesenssssentsns e | aeereiesesseneanes 2,269,692
16162T-2B-1......... CHASE 02-A1 B2 6.086% 12/25/29..........coeverreeiieiierieeeeeeeseeessssesseennnee | e 07/01/2002...... JP MOTGAN. ...ttt essestesisstnnsesiess | oessesseeensinssenssssenten e | aeereiesesseneanes 1,481,848
16162T-Y3-4......... |CHASE 02-S7 B1 6.344% 06/25/32..........coeveivereieriieiieeeeeesseeessesesseinenes | eeiad 07/01/2002...... Merrill Lynch...
16162T-Y4-2......... |CHASE 02-S7 B2 6.344% 06/25/32..........cceveveireieriieieerseeeeseeeessesesnsisenes | e 07/01/2002...... Merrill Lynch.......
166754-AF-8......... |Chevron Phillips Nt 5.375% 06/15/07.... ISP IO 09/27/2002...... Tax Free Exchange . 4,
17248R-AC-0........ Cingular Wireless Nt 5.625% 12/15/08...........coeerereeneeneereireeneneeneneeneieessessseens | e 09/09/2002...... Tax Free EXChaNge.........ocviuiurieincneneeiseseiseissiseieiseessissinsineiesinnss | oesnsinsensisssessssssssssnsinnnies | ceereeiesssssssenses 1, 744 508
17248R-AF-3......... Cingular Wireless Nt 6.500% 12/15/11.......cceurrmeneenenereieeeeneeseseeseieesessseens | e 09/06/2002...... Tax Free EXChange.........ocviuiuriinineneeneeeiesissiseiseiseessissinsinsiesinnss [ oesssinsensisesessssssssssnsnnnies | aeersssessssssenses 5,814,386
17248R-AJ-5. Cingular Wireless Nt 7.125% 12/15/31...... e 09/06/2002...... Tax Free EXChange.........oviiunrieiininencneneieecseiseiseesesesssnsnssssnnnns | vreesseenseneiseesssesssnenennes | aeene .1,979,868
191219-BM-5........ Coca-Cola Enterprises N 4.375% 09/15/09.........cocovuumenenerrmeneneneneneieeinsissneens | e 09/04/2002...... DB AIBX BIOWN........oveivieiiiiciscteie sttt ssssssesssssssesssienies | eesessessesssssssssssssessssssesines | ssesessessesissenaens 6,967,380
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195869-AJ-1.......... Colonial Pipeline Nt 6.580% 08/28/32...........ccoeunrenmumenenienereersinenenesessisssienens | e 08/22/2002...... VATHOUS. .....ocviieieciiteisisete ettt ssse s ssssesssssssensssenenens | seessessssesssssssessssesessssesseninss | esesessesesinsenis 5,008,650 | ..ccoverererirnnes 5,000,000 |..oooorreereieeieeieiae 2,193
208251-AD-0......... Conoco Inc Sr Nt 6.350% 04/15/09.........covvevereereriieiceeeeeeeseesseesseesenee | e 07/24/2002...... VATHOUS. ....oocvrieiciiteisisete ettt s ssse s sssessssssesssssnenins | sveseessssessssssessssesessssesseninss | evesessessesissenes 6,355,590
20847T-AX-9 . |CNFHE 01-C A5 6.790% 08/15/33........oevvereiereeeeeseeesseessiesesssesesisnenees | enead 07/25/2002...... Bank of AMETICA.........ccvriieiiereeeietece s ssssenisienies | eevsesiessesis e | oo ...10,284,641
224044-BE-6 Cox Communications INC 7.125% 10/01/12........covvvververeieieeieeeeieieseeieeiees | 09/19/2002...... VATHOUS. ....cocvrieiciiteieisete ettt ssse s sssessssssessssenenens | sveseessssessssssessssessssssesseninss | everessessesinsenes 4,982,734
22541N-BJ-7. CSFB 02-22 1A4 6.230% 07/25/32.......oocoevererereieeesieeesseesissesseseesenieens | e 07/17/2002...... CSFB....ooietee ettt ssssnssesnies | e | oo 4,262,000
233835-AA-5........ Daimler Chrysler Nt 7.200% 09/01/09..........ccocreuremernerneeneereieeeenseseseesesiesesinnes | eee 09/10/2002...... VATHOUS. ....cocviieieciiteisisete ettt ss s sssesssssssessssenenens | seeseessssessssssessssesessssesseninss | esesissessesissenis 6,751,513
25179S-ACA4......... Devon Financing Nt 6.875% 09/30/11.......crerineenineiesineeneineneeeesssssseseneie | e 07/24/2002...... i
25247D-AB-7......... Dial Corp Nt 7.000% 08/15/08..........ccervururreeereeneereereieesseseneeseesseeesssssessseneee | eeed 07/16/2002...... DB Alex Brown...
257469-AF-3......... | Dominion Resources Nt 5.700% 09/17/12.......cccoeverveervesiecisiesesieseeiessienes | e 09/09/2002...... UBS Warburg.............
278058-AX-0. Eaton Corp Nt 5.750% 07/15/12........ccovveienierreiinienisneenessessnsssssissienssnine | eeveee 07/17/2002...... Salomon/SMith BaMeY.........cocueeeeieeieniireieeseeeeeeeiseissise e ssessessssessieeeees
32051D-NC-2........ FHASI 02-4 B2 6.423% 07/30/32........coeveriererisieseeieseeseesseseeesssessssniees | e 07/30/2002...... UBS WarDUIG......ooeeeiececieieiieeieesssineiseesessesseessstsssseessssessssssssssessssssesesss | seessessnsssssssessssessessnssssssnsins | oneereesesssssesensens 1 932,165
32051D-ND-0........ FHASI 02-4 B3 6.423% 07/30/32........ooveriereiisieseeeeseeseesseseeesssssnsniees | e 07/30/2002...... UBS WarDUIG......cooeeeiececieieiieeieeisseseiseeseissssessssesssseessssessessssissssssssssesenss | seessessnssnssssessssessessnsssessnsins | eveereesesssssnsensens 1,343,645
32051D-PR-7........ FHASI 02-6 B3 5.947% 11/25/32.......oovoveeeeiesieseeieseeseesseseeessvissssiens | e 09/19/2002...... JP MOTGAN. ...ttt stenssnsnsinninens [ reeesieennineinne e | oo 11,623,180
33738M-AC-5........ First Union National Ba 5.800% 12/01/08..........ccccccoeeiervenierriiieeeecesseiesniees | e 09/06/2002...... DB AIBX BIOWN........ooveivieiiiicictee sttt sssssssssssssessssenies | eeressesesissssssssssssessssssesines | svvesessesesissenens 6,649,840
35138B-AA+4......... Fox Family Worldwide In 9.250% 11/01/07 e 09/30/2002...... Morgan Stanley Dean Witter.. ...20,525,425
36229R-DE-6........ GSR 02-3F 1B1 6.500% 08/25/16.........coevrerereierireieiseieseiseiesievssesessssesessnienens | eniad 07/19/2002...... GOlAMAN SACKS.........cucvecieieeeeeeeec ettt
36229R-DF-3........ GSR 02-3F 1B2 6.500% 08/25/16.........coevrerereieriririeisereseiseiessesseesssvesesessnienens | eniad 07/19/2002...... GOlAMAN SACKS.........cvcverieieeiteeeecte ettt
36962G-YY4........ General Electric Cap Co 6.000% 06/15/12.... e 07/16/2002...... UBS Warburg.....
38141G-CG-7........ Goldman Sachs Group Inc 5.700% 09/01/12.........ccvenerrererereinineneseseieiieeinee | e 09/03/2002...... DB Alex Brown...
45660N-BC-8........ RAST 01-A1 1M1 7.000% 08/25/31........... ISP I 09/20/2002...... Bear Stearns......
45660N-GE-9........ RAST 02-A11 A4 5.990% 10/25/32......ccoeverieeieiierieeeeceeie e esssesssniees | e 08/20/2002......
552078-K#-3.......... Lyondell Chemical Co E 0.000% 06/30/08............covereeneeneereeeernerneeneeneereisennesnene | ceen 09/18/2002...... CSFB....ooeet et
vo. |MASTR 02-4 B2 6.434% 08/25/32.......cocvvevirererreeieerseeieeeseeesseeessessssieinss e 08/08/2002...... UBS Warburg.
55265K-IN-0......... IMASTR 02-5 15B1 6.000% 09/25/17........ccervrrererrrrerrerereriereeieeseseeesssessssniees | e 09/03/2002...... UBS Warburg
55265K-JP-5. MASTR 02-5 15B2 6.000% 09/25/17........coovvreererirerereieeeeseeeeseeessssesssniees | e 09/03/2002...... UBS Warburg
55265K-JQ-3......... MASTR 02-5 15B3 6.000% 09/25/17........coovvvrerrrsieiereieeeeseeseseeesssiesssniees | e 09/03/2002...... UBS Warburg
576434-AJ-3.......... MALT 02-1 B1 6.750% 07/25/32........coeveverereierieesieseeseiseesesseseeessssssssniees | e 07/30/2002...... UBS WarDUIG......cooeeeiececieieineeiecissiseiseeseissssessssesssseessssesssssssssssssssssesesss | seessessnsssssssessssessessnssssssnsins | oneeeesesssssnssnsens 8, 720 225
576434-AK-0 MALT 02-1 B2 6.750% 06/25/32.........cocoverereierrirsieseieseiseesessseseeessseesssniees | e 07/30/2002...... UBS Warburg. .2,999,780
583334-AA-5 Meadwestvaco Corp Nt 6.850% 04/01/12.........ccoeueereenenenereieinenssereieeieeinnes | e 07/25/2002...... Merrill Lynch............... .5,310,850
61746W-RJ-1 MSDWC 02-WL1 B1 6.000% 11/25/16........coevererererererreerresieessesseseesnienee | e 07/18/2002...... Morgan Stanley Dean Witter.. 2,217,847
61746W-RK-8........ MSDWC 02-WL1 B2 6.000% 11/25/16.........coevererererereersiereesiesseessesiesnienee | e 07/17/2002...... Morgan Stanley Dean WItTer............cocrirrenenrneerenisensieeisissinsineens | cersensensinsisesssssensnensninsins | ceveessesssenssneeneaees 996,811
61746W-RL-6........ MSDWC 02-WL1 B3 6.000% 11/25/16.........coeverereererererrieresiesssesseneesnienee | e 07/17/2002...... Morgan Stanley Dean WItTer............cocurinrnenrieesensessieisinsnsineens | ceneeneeneensisessssssssneissinsins | cereeseesssenseneeneenes 578,233
696429-AB-5. Pall Corp Nt 6.000% 08/01/12......cccuruureeenrereereireeeeseineeseeseieeseesssssseseesessssesienes | eeed 08/01/2002...... UBS Warburg........cc.cec... 6,996,430
717265-AK-8. Phelps Dodge Corp Nt 8.750% 06/01/11.......ccovueerreenenineireireereieeneseiseseeienins | e 07/24/2002...... UBS Warburg..... 4,120,000
T24479-AF-7. Pitney Bowes Inc Nt 4.625% 10/01/12.......c.ocurvrenrenrnereieieeneneseseisssesnnenee | v 09/24/2002...... DB Alex Brown... 7,856,787
76110G-JX-0......... RALI 01-QS5 M3 6.750% 05/25/31.......coeveveerereieersieesiesessessssessiesiseniens | e 08/14/2002...... BEar StEAMS........ecvieevcicectee e | e | e 1,756,666
76110G-P9-6......... RALI 02-QS13 M1 6.000% 09/25/17........covvevereierirsieeesieseissesessessenieiniens | e 09/17/2002...... Bank Of AMETICA. ........cvevireieiiie e ssessniens | eeriesesesisssss s | oreresrese s 4,036,855
76110G-Q2-0........ RALI 02-QS13 M2 6.000% 09/25/17........cocvverereierersieiesiessseesesseseiesieeniens | e 09/17/2002...... Bank of America.
76110G-Q3-8........ RALI 02-QS13 M3 6.000% 09/25/17........cocveevereieresiereeseeseissesessessesiseniens | e 09/17/2002...... Bank of America.
76110G-QF-1........ RALI 01-QS12 M3 7.000% 09/25/31........covvevereieresieieseeseseeseesessesieeniens | e 08/08/2002...... Bear Stearns...... .
76110G-RU-7........ RALI 01-QS14 M3 6.750% 10/25/31........cvvverereieeeeieieseseseeseeseseesieeniens | e 08/14/2002...... Bear Stearns 1, 183 499
76110G-SN-2........ RALI 01-QS16 M3 6.250% 11/25/31........cvveerereeeeeeieeseeceseesesseseeseinens | v 08/14/2002...... Bear Stearns 1,140,434
76110G-TM-3........ RALI 01-QS17 M3 6.500% 11/25/31........cveeerereieeesieesieseseeseeseseesieeniens | e 08/14/2002...... Bear Stearns.. .1,053,939
76110G-UH-2........ RALI 01-QS18 M3 6.500% 12/25/31........covvevereeereisieesieceseesessessesieeniens | e 08/14/2002...... Bear Stearns.. 11,455,230
RALI 02-QS1 M3 6.500% 01/25/32.......cocveveerereiereesieieesiessssesessesseniseniens | e 08/14/2002...... Bear Stearns.. .1,663,920
RALI 02-QS2 M3 6.750% 02/25/32.......c.cueveereerererersieeessessisseseesesssesissniens | e 08/14/2002...... Bear Stearns 1,291,100
RALI 02-QS3 M3 6.750% 03/25/32.......c.cveveereereiereeisieiessessissesessessesiseniens | e 08/14/2002...... Bear Stearns 3,827,533
RALI 02-QS5 M3 6.750% 04/25/32.......c.coeveeveereieresieeesiesssseseeseseeniseniens | e 08/14/2002...... Bear Stearns.. 2,130,118
. |RFMSI 01-S20 M3 6.750% 09/25/31........coevverereiereirieeseeesseiseesessenieinens | v 08/08/2002...... Bear Stearns.. 1,428,438
RFMSI 01-S22 M3 6.750% 09/25/31. e 08/08/2002...... Bear Stearns .2,046,083
RFMSI 02-S3 M2 6.000% 02/25/17.......oocveverereeeiesieieseeeessieseeesesesesieieens | e 07/31/2002...... Bank of America
RFMSI 02-S8 M2 6.000% 05/25/17.......cocvevererreeierieeiesseeessiesssesesesssienieiens | e 07/31/2002...... Bank of America
RFMSI 02-S9 M2 6.000% 07/25/17 .......cooeveeeieeeeieseeieeeeeeseieeeeesesessseiniens | e 07/31/2002...... Bank of America
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76111J-VX-9......... RFMSI 02-S11 M1 5.750% 08/25/17........covvererieicirieieieeeesseeeesesesssieiniens | e 08/20/2002...... Bank Of AMETICA. .......cocviveiciie et sseseninns | eriesesesisssss s | erereesese s 1,352,629 | .o 1,310,152
76111J-VY-7......... RFMSI 02-S11 M2 5.750% 08/25/17........coeeerereeirerieieseeeeseeseeesesesvssieieens | e 08/20/2002...... Bank of America
76111J-WQ-3........ RFMSI 02-S14 M1 5.500% 09/25/17........coovvererriireirireieieeeseieeeesesssissienieens | e 09/24/2002...... Morgan Stanley Dean Witter..
76111J-WR-1........ RFMSI 02-S14 M2 5.500% 09/25/17........cooveerererererieieseeeesneseevesesssvsnieniniens | e 09/24/2002...... Morgan Stanley Dean Witter..
76111J-WS-9........ |RFMSI 02-S14 M3 5.500% 09/25/17. e 09/24/2002...... Morgan Stanley Dean Witter..
T8442F-AB+4......... SLM Corp Nt 5.125% 08/27/12.......covereeeereereieieeseneiseseieeseseeesessesesessssssenes | e 08/20/2002......
786514-BE-8......... Safeway INC Nt 4.800% 07/16/07 ......ccovurereeeerinineireiseeseiesieeeseisesseesesesesssnees | ceees 07/11/2002...... [VALOUS......cocveevieriieiiieiteiieieieisetese e ssssssesssssssessssenenins | svesissssesssssssessssesssssssessesinss | cevesssssssessssanees 9,967,750
811054-AC-9 . |E.W. Scripps Co Nt 5.750% 07/15/12.....ccvurrererereineneneineereiseeeeseissiseseeeieeiee | e 07/16/2002...... Merrill Lynch........... 2,911,397 2,900,000
81169P-AA-9 . | Seabulk Intl Inc Nt 12.500% 06/30/07..........coererrirererrieierseieieesseeseseeeesieeees | e 09/24/2002...... Raymond James ASSOCIALES..........c.vuurereeerieineineineeseiseiesseessseseeseeeiaees 7,452,847 7,211,130
848497-AA-1. Spieker Pptys Inc Nt 7.125% 07/01/09.. ISP IO 07/19/2002...... UBS Warburg........cccec... .5,373,050
852060-AS-1......... Sprint Cap Corp Nt 8.375% 03/15/12.......cvvurererreineneneneseiseisenessisessisssiesine | e 07/10/2002...... Tax Free EXChaNge.........ocviuiuiriinnineneeineeeieeissiseieesesssississinsiesienns | oeeesinsensinssessssssssssnesnnnies | seenseiesssssssensens 3,994,255
852060-AT-9......... Sprint Cap Corp Nt 8.750% 03/15/32........ccurrurereninineineineiseissieeseseesessisssienins | e 07/10/2002...... Tax Free EXChaNge.........ocviiuirieirecneneeieeeieeiseiseieisesssissinsinsienienns | coessssnsensisssessssssssssnsnnnies | aeerseiesssssssenses 6,463,899 | ..coocoireeriinn 6,500,000
857689-AF-0......... | Stations Casino Nt 9.750% 04/15/07..........cccoverriereverereseeieseeeeeseseeseeeiens | e 09/27/2002...... Various............... ..15,702,000
SASC 02-13 B1 6.750% 07/25/32........coeeviverereeiiesieseeeee e essesssseinenee | e 08/07/2002...... Lehman
VENDE 92-2 Z 7.250% 09/15/22... e e 09/01/2002...... Interest Capitalization
Viacom Nt 5.625% 08/15/12.......cccuvvuevvereierieieieieeeieeeseesssessssessessssnienees e 08/21/2002...... DB AIBX BIOWN.....ccouieieeecicteie ettt e
939335-7L-3.......... WAMU 02-S5 B2 6.389% 09/25/32........ooeveverreerersieieeeeeeeeseesssessseisenes | eniad 08/01/2002...... GOoldMaN SACKS........couiviiecee e
939335-E6-8.......... WAMU 02-MS1 2A7 6.250% 10/25/13.......cvveeirerereeeereeeeeee e esssessieisenes | e 07/23/2002...... McDonald...........
94976S-AJ-0......... |WFMBS 02-13 B2 6.000% 06/25/17..........coeverererereierieisieeessessesessesiesnenee | e 07/31/2002...... Bank of America.
94978T-BM-8........ WFMBS 02-8 2B1 6.000% 05/25/17 ......ccvveereeriieieisiieiieieseesessesessssssesnsnies | eniad 08/06/2002...... Merrill Lynch...
94978T-BN-6......... WFMBS 02-8 2B2 6.000% 05/25/17 ......ccovvererriieieieeieiieieseesiessesessssssesssnees | eniad 08/06/2002...... Merrill Lynch
94978V-AE-2......... WFMBS 02-11 B2 6.000% 05/25/17 ......ccveverersiieieieeieisereseesessesessssssesssnees | eniad 07/31/2002...... Bank of America
94979G-AG-9........ WFMBS 02-16 B1 5.750% 10/25/17 ......ocvevererriieieieeeiseieseesessesiesessssesssnees | eniad 08/13/2002...... Bank of America.
94979G-AH-7........ WFMBS 02-16 B2 5.750% 10/25/17 ..o eeessissssesnsnees | e 08/13/2002...... Bank of America.
94979G-AJ-3 . |WFMBS 02-16 B3 5.750% 10/25/17......ooevereereierieeeieseieieseeseessiesesssssessnsiees | e 08/13/2002...... Bank of America.
96218P-AL4......... Weyerhaeuser Real Estat 5.640% 09/17/09 T P 09/10/2002...... DB Alex Brown
UNIEEA STAEES......voevveeee ettt ettt en e tenien e teneesaees
Foreign
780097-AL-5......... Royal Bk of Scotland Nt 5.000% 10/01/14 [......09/25/2002...... [BaNK OF AMEIICA. ......ovveiiveeiceseicessceesi s s sssssssssssssesssssssssessisnnss | eeosssssssssssssssssssssessssssssens | cosvsessssssssessens 6,973,190 ....7,000,000
[T To LT e 6,973,190 7,000,000 |..
4599999. [ Total - BONAS - INAUSHIIAl & MISCEIIANEOUS................cvoeveeveeeeceereereveeeeeeeeteeteeseeveveeseeeieeteeveveeseeseesiensees eeteseesssssessssssessessessssssssesssessessesssesssnssessessessassssassssssessenssssssssessessessassessssessessansssssessessessenssnssessessesses | ceeressesssessees 477,574,699 466,604,295 | ... 4,266,966
[ T e S =TT S T T 515,224,085 504,080,682 | ... 4,437,733
6099998. [ Total - Bonds - Summary Item for Bonds Bought and Sold This Quarter... 162,901,762 162,028,595 | .. ....1,806,909
6099999, | TOtAl = BONGS...........cvoveeveeeceecreieeveeveeetee et veeee ettt eseee s teeeeseesees et seessenssssenseesessessenssnsansan 678,125,847 666,109,277 |...................... 6,244,642
Common Stocks - Banks, Trust and Insurance Companies
United States
025816-10-9.......... American EXPress CO CS.........viiierirneieneiseeisesiseeesesessesssssssessssssesssesssnsisnins | e 09/17/2002...... JEMITIES ..ottt sstenienens | srersesseesesesaenaas 2,900.000
534187-10-9.......... Lincoln National Corp C.........ooviriiiiiiiiiisiisiiiiei e ssissnssisnssssnssnens | ceneas 07/22/2002...... Equitable Securities Corp .2,300.000
UNIEEA SEAEES......v.evvevee ettt e s tessesesaessesenessessssassssssssesnssnss  eeesesssssesssssssessssessesaseessesesesseessseese et e e e e et et ee s et et et et e e et e bt e et et e e s et e et ee e et et et st et et et e et st aneeseteteeseeeeneesaen
6799999. | Total - Common Stocks - Banks, Trust & Ins. Cos 177,279
Common Stocks - Industrial and Miscellaneous
United States
00184A-10-5.......... AOL Time WarnEr CS.........oourueererereeeeeseiesee e ssesssssse st sessessssssssesssssessssssnss | eeres 09/18/2002...... VAMIOUS. ....coocveeveve ettt ssesssssssss e sses st sss s ssessenssssssssssnsessenens | eevessessssssssensnns 25,500.000 328,457
001957-10-9. ATET CSceeeeee ettt s esssssenssnninnee [ eeeee 07/18/2002...... Equitable Securities Corp.. ...14,200.000 147,105
032511-10-7. Anadarko Petroleum COorp...........c.oeueruerineineeneireseseisesseisseseesessssesissenees | el 09/18/2002...... Equitable Securities Corp.. JE 1,400.000 .
110122-10-8.......... Bristol Meyers SQUIDD C.........c.oeuiieirieeeiseneeeseseieeissssssssssennies | oeeens 07/10/2002...... PrUdeNtial.........c.cveeieeeeeeicecee ettt eenenens | e 10,400.000
20825C-10-4......... ConOCOPhIMlIPS CL B.....ovieeieircerceieci e esssessesssesiennensee | ceed 09/05/2002...... CONVEISION. .....ooveiereeecie e stes s ssssessss s sesaesssssesssssesessnsentes | cersessesssssssesans 4,536.000
224044-10-7. Cox COMMUNICAHONS INC......oocveevecvecieeiecetesteeiee et sessnsnens | v 07/10/2002...... Merrill Lynch ) .7,000.000
247361-10-8. Delta AIMiNES CS......ocoeeeeeee et sessssssnsensieneens | erva 07/08/2002...... Equitable Securities .4,400.000
589331-10-7.......... MEICK & CO TS esveeseseenssiesssnesseneenesnenss | errd 09/17/2002...... Various...................... .2,900.000

United States

6899999.

Total - Common Stocks - Industrial & MiSCElaNEOUS................c.veeveevveereieiieeieeeeeeeeeeeeer e

...................... 1,447,207

Common Stocks -
United States

Parent, Subsidiaries and Affiliates
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Statement as of September 30, 2002 of th The Union Central Life Insurance Company

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired by the Company During the Current Quartel
3 7 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)
142143-79-1.......... SMFI Pinnacle RUSSEII 2........cueuiirriiiesrisiriissie s ssssesnees [0 .09/12/2002...... [DIFECL. ... | 1,046.000
United States

6999999. | Total - Common Stocks - Parent, Subsidiaries and Affiliates.
7099997. | Total - CommON StOCKS = Part 3............ooveeveveiereteeeeeee e

7099998. [ Total - Common Stocks - Summary Item for Common Stocks Bought and Sold This Quarter..
7099999. [ Total - Common Stocks

7199999. [ Total - Preferred and COMMON STOCKS.........iiuuiiiiiiiieiiiesiiisiisesssssesesesssesssesssemssss s senssenssenssesssesssessnes eoeesseessessoessoeesshesseesseasseEfeERfeEEfEeE e E SR E SR E s EE £ R E L E bbb bbbt snnesnnesnnsninniennen | eovsessesssessnescnens 1,836,785
7299999. [ Total - Bonds, Preferred and COMMON SEOCKS.........c.uiiuiiiiiiiiiesiiesiieetiiesi it ssisenisenes eoettsesssesssessseessees e s sesseesseeb e b eef e bR R bR bR E ke nb bbbttt snienienienniennienneens | eosriensesinnes 679,962,632 |............... PO 6,244,642 |.......... XXX.......
(a) For all common stock bearing the NAIC designation "U™ provide: the number of such issues:.....T.
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SCHEDULE D - PART 4

med or Otherw

Show All Long-Term Bonds and Stock Sold, Redee
3 5

ise Disposed of b
8

the Company During the Current Quarte
9 10 11

1 2 3 6 7 12 13 14 15 16 17
Increase
Book/Adjusted (Decrease) Foreign Interest Dividends
Number of Carrying Increase by Foreign | Exchange Realized Total on Bonds on Stocks NAIC
CUSIP Disposal Shares of Value At (Decrease) | Exchange | Gain (Loss) | Gain (Loss) | Gain (Loss) Received Received  [Designation
Identification Description Date Name of Purchaser Stock Consideration Par Value Actual Cost | Disposal Date [y Adjustment| Adjustment | on Disposal | on Disposal | on Disposal | During Year | During Year (@)
Bonds - U.S. Government
36202B-UQ-6... [GNMA 11 1491 10.500% 10/20/20............cccrvveeec.. 09/01/2002[ Paydown.............vververvenrueerrerierierienenee I
362093-AN-6... [ GNMA 60313 11.500% 05/15/13..........ccovvverenece 08/01/2002[ Paydown.............cververveniverieriericrienenes T
36214W-DV-4.. [GNMA 118116 13.500% 08/15/14.... 09/01/2002( Paydown.. 1.
36214W-XZ-3.. [GNMA 11 118696 13.000% 12/20/14. 09/01/2002( Paydown.. 1.
36219S-WM-7.. [ GNMA 258152 10.500% 08/15/18.... ... |09/01/2002| Paydown.. 1.
36220S-HD-1... [ GNMA 286528 11.000% 05/15/05..............coveeec.. 09/01/2002[ Paydown.............cveevervenireerierierierirenines T
36221K-H2-1... [GNMA GPM 908349 9.750% 12/15/16............... 09/01/2002[ Paydown........ccveiveiiiiiiniiisiisnisnienesenenes | I
0399999. [ Total - Bonds - U.S. GOVEIMMENL..........oiiiiiiniiniiniisissnisenisenisenississensseesnssssssssssnssnssssssnsssnessnsssmssssnsssnssesssensenosssoneoss | cvoseronessgQy L1 | evenrreeneesdQy 01| worrreenened 1,975 | i 39,781 [ (1,649) |0 [0 o0 o0 788 o0 [ XXX...
Bonds - Special Revenue and Special Assessment
Telll
586120-BK-2.... [Ind Dev Bd Cty Memphis 10.360% 08/01/15...... [08/01/2002]Redemption  100.0000......ccccesereerssrrees [evmmreeesmerssssreesnse | ceeeeeenns 142,255 |........ 142,255 |........ 167,963 |........ 142,255 |...... [ I DR IO I 0 | 3,221 [ 2,
TRy - ST v 142,255 |.......... 142,255 | .......... 167,963 |......... 142,255 |....... (17,652) |.ovvvveren, 0 [ 0 [ [ I [ 3,221 [ 0 |.. XXX...
American Samoa
745271-TB-2.... [Puerto Rico Ind Med Fac 7.500% 08/01/11........ [08/06/2002] AUTTaneR..........oovvererreeersereerssrrerssmerssssseeens |evssreessseesssseesinse | coeeeeenns 254,688 | ... 250,000 |......... 276,250 | ......... 257447 |........... [PEE) T [ T I (2,759) [ oo (2,759) | oo 9,792 [ 12,
AMETICAN SAMOB..c..vv1ereseeeerrsssreesres s seres s ees s s sttt ettt nnt s ssnssennins | aeseesenas 254,688 | ... 250,000 |.......... 276,250 | .......... 257,447 |............ (293) | oo 0 [ 0 [ (2,759) [ oo (2,759) | ..o 9,792 [ 0 |.. XXX...
United States
313401-JJ-1..... [FHLMC 170023 12.750% 02/01/10 07/01/2002[ Paydown T
31340M-VW-2.. [FHLMC 181529 12.750% 08/01/10... 09/01/2002( Paydown.. 1.
31342M-BJ-1... [FHLMC TPM 730041 9.500% 04/01/05... 09/01/2002( Paydown.. 1.
31342M-C2-7... [FHLMC TPM 730089 10.000% 05/01/05.. ... |09/01/2002| Paydown.. 1.
31342M-C9-2... [FHLMC TPM 730096 10.000% 07/01/05............. 09/01/2002( Paydown | I
31342M-CK-7.. [FHLMC TPM 730074 10.000% 05/01/05............. 09/01/2002( Paydown | I
31342M-CM-3.. [FHLMC TPM 730076 9.500% 06/01/05... 09/01/2002( Paydown.. 1.
31342M-DJ-9... [FHLMC TPM 730105 10.000% 07/01/05.. 09/01/2002( Paydown.. 1.
31343C-EC-4... [FHLMC 271931 9.750% 10/01/10.... 09/01/2002( Paydown.. 1.
31347X-T3-8.... [FHLMC 539570 10.000% 09/01/19 09/01/2002( Paydown | I
31350Q-R4-7... [FHLMC TPM 735007 9.500% 01/01/05.............. 09/01/2002( Paydown T
31350Q-RY-1... [FHLMC TPM 735003 9.500% 12/01/04... 09/01/2002( Paydown.. 1.
31350Q-SC-8... [FHLMC TPM 735015 10.000% 06/01/05.. 09/01/2002( Paydown.. 1.
31350Q-SM-6.. [ FHLMC TPM 735024 9.500% 01/01/06... ... |09/01/2002| Paydown.. 1.
31359T-7K-8.... [FNR 99-20 A3 85.021% 04/25/29............cocuunce. 09/25/2002( Paydown T
313627-BY-6.... [FNMA 80155 10.000% 08/01/10 09/01/2002( Paydown | I
31363C-MD-8.. [ FNMA 84956 10.500% 11/01/04... 09/01/2002( Paydown.. 1.
31363T-SS-2... [FNMA 98629 12.000% 07/01/05... 09/01/2002( Paydown.. 1.
31364H-J8-1.... [FNS 265-2 9.000% 03/01/24.... 09/01/2002| Various..... 1.
31364H-J8-1.... [FNS 265-2 9.000% 03/01/24 09/01/2002( Paydown T
31369H-2U-5... [FNMA 211487 6.500% 04/01/23...........ccovvuneee. 09/01/2002( Paydown T
31385J-CQ-9... [FNCI PL 545579 4.500% 03/01/17.. 09/01/2002( Paydown.. 1.
31387C-U3-3... [FNARM PL 580302 6.183% 07/01/12.. 09/03/2002{ McDonald. , 1.
31387C-U3-3... [FNARM PL 580302 6.183% 07/01/12.. ... |09/01/2002| Paydown.. . , 1.
31388K-H3-9... [FNCL PL 606950 6.500% 10/01/31..........cceveeece. 09/01/2002[ Paydown.............cveevervenireerierierierirenines , T
31388W-W9-3.. [FNCI PL 617272 6.000% 01/01/17.......cvvvrrenece 09/01/2002[ Paydown.............cveevervenireerierierierirenines , T
31389P-LB-4.... [FNCI PL 631322 5.500% 02/01/17.. 09/01/2002f Paydown.. ) 1.
(U2 I 34,412,977 | ..... 33,776,716 | ..... 34,267,472 | ..... 34,172,450 [......(9984N) [ ...ccoccoe0 |0 ......240,528 | .......240,528 | ........ , L0 ] XXX..
United States.... N 34,809,920 | ..... 34,168,971 | ... 34,711,685 | ..... 34,572,152 [ ...(117,786) | ..o |oviiiiinl0 ...237,769 [ .......237,769 | ........ , L0 ] XXX..
3199999. [ Total - Bonds - Special ReVENUE & ASSESSMENL. ......cvuurrerrrersereaeresereseresesressessene e ssses s s snsssessssensssssssssses | oeees 34,809,920 | ..... 34,168,971 | ... 34,711,685 | ... 34,572,152 | ...(117,786) | ... | oiiiiiinl0 ...237,769 [ .......237,769 | ........ 481,292 | 0 |.. XXX..
Bonds - Public Utilities
United States
59753#-AB-7.... [Midland Fdg Nt 11.000% 07/23/02...................... 07/23/2002[ Redemption  100.0000..........ccccouvemrcrmee [eormrvmrrernerinienn | cevveeene 565,934 | ......... 565,934 | ......... 618,510 |......... 565,934 |.......... (G5 U T DU PO 0 [ 31,144 | A
60467P-AG-9... [ Mirant Americas Nt 7.625% 05/01/06................. 09/24/2002[ CSFB.......coorirriinrierirerirerircrneiiseinsisins [ v | cevveeens 877,500 | ....... 1,500,000 | ....... 1,500,000 | ....... 1,500,000 |..coovevereinrirnne | v | erverreinrinninn | oo (622,500) | ....... (622,500) | .......... 46,385 | ..o [
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y the Company Durlng the Current Quarte

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

1 2 3 6 12 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
629377-AA-0.... [NRG Energy Inc Nt 7.625% 02/01/06................. 09/30/2002[ Basis AdjuStMeNt............ccovmrmrcnrcniiiens [ eonremriierienieiiene [ e [ s 1,500,000 | ....... 1,096,095 | ....... 1,118,542 | ......... % 5L T OO IR .(1,118,542) | ....(1,118,542)
629377-AD-4... [NRG Energy Inc Sr Nt 7.500% 06/15/07............. 09/30/2002[ Basis AdjuStMENt...........ccccorirrmrcmrcniiiens [ eorremrierieniniiens [ e [ s 5,000,000 {....... 4,110,100 | ....... 4,026,364 | ....... (VLN 425) ) ISR DO ..(4,026,364) | ....(4,026,364)
682678-G#-8.... [ Oneok Sr Nt 8.440% 01/31/04.........c.cocevvevrennee 08/26/2002 Call ~ 109.0070........cccvrerererrrrrrrirrerires [ erveriierrerrcrinciine | v 3,270,210 | ....... 3,000,000 {....... 3,000,000 {....... 3,000,000 | .ooocverrrerieres [ v | | s 270,210 | ........ 270,210
697927-AA-9.... [Panda-Rosemary 1st Mtg 8.625% 02/15/16....... 08/15/2002 Redemption ~ 100.0000. ..84,744 | ... , .
829809-AD-4... [Sithe/Indep Fndg SF Nt 7.900% 12/30/02........... 07/01/2002[ Various...............ccccrrvene. cereenn(29,326) | .... ,326) | .
880314-AA-7.... | Tenaska Washington Part 6.790% 09/23/11....... |09/23/2002| Redemption  100.0000. ..185,185 |......... , . .
98155K-AH-5... [ Worldcom Inc Sr Nt 6.400% 08/15/05................. 09/30/2002[ Basis Adjustment..........cccoovirniiniiniiins [ eonmsmsmisnnnien | ernerinenneissnnes | conees 3 750,000 | .........112,500 |.......... 113,316 [.oeeen816 [ Lo | s (113,316) | ....... (113,316)
(ST ST oS 4,954,247 | ..... 15,556,537 | .....10,675,719 | ..... 10,564,759 ..(5,610,512) ....(5,610,512)

3899999. [ Total - BONS = PUDIC UHIHIES. .....veuorveriieeiressreisirssricssne s s sens s sssnssssssssensssssssssnssesssssnsssssssssnsse | coeeens 4,954,247 | ..... 15,556,537 | .....10,675,719 | ..... 10,564,759 ..(5,610,512) ....(5,610,512)

Bonds - Industrial and Miscellaneous
United States

00077B-B5-1....[AMAC 01-8 2M 6.272% 01/25/17.........ccccvevuncee. 09/01/2002[ Paydown ,
00077B-B8-5.... [AMAC 01-8 2B2 6.272% 01/25/17.......cocoovvvuncce. 09/01/2002( Paydown ,
00077B-C9-2... [AMAC 01-8 2B1 6.272% 01/25/17... 09/01/2002( Paydown.. ,
00077B-E7-4....[AMAC 02-1 [IM 6.000% 02/25/17.... 09/01/2002( Paydown.. ,
00077B-E8-2.... [AMAC 02-1 11B1 6.000% 02/25/17... ... |09/01/2002| Paydown.. ,
00077B-G5-6... [AMAC 02-2 M 6.000% 03/25/17........cocovvererennnn. 09/01/2002( Paydown ,
00077B-G6-4... [AMAC 02-2 B1 6.000% 03/25/17.......c.covveivennne. 09/01/2002( Paydown ,
00077B-J2-0.... [AMAC 02-3 M 6.000% 04/25/17...... 09/01/2002( Paydown.. ,
00077B-J3-8.... [AMAC 02-3 B1 6.000% 04/25/17 09/01/2002( Paydown.. )
00077B-WR-0.. [AMAC 01-52M 6.600% 09/25/16.... ... |09/01/2002| Paydown.. ,
00105H-AD-8... |AFC 93-4B 2A2 6.423% 12/25/23...........c.ccouveeuc.. 09/01/2002( Paydown ,
00105H-AH-9... [AFC 94-1B 2A2 5.820% 04/25/24 09/01/2002( Paydown ,
001546-AC-4... | AK Steel Corp Nt 9.125% 12/15/06.. 07/11/2002 Various................. ,
001957-AY-5.... [AT&T Nt 6.500% 11/15/06........... 08/13/2002| Tax Free Exchange.. ,
001957-AZ-2.... [AT&T Nt 7.300% 11/15/11... o | 08/13/2002] VANIOUS........coooverreerereierrineinrieriieiiniien | verresnesneeinsinnes | e 5,588,514 | ...... 5,600,000 | ....... 5,588,008 | .......5,588,514
001957-BA-6.... [AT&T Nt 8.000% 11/15/31.....ccvoiviirirerireris 08/13/2002[ VAIIOUS.........cveverrecreerirerinernsisniierrenine [ eveerienneniseinciones | eviens 6,017,513 | ...... 6,000,000 | ....... 6,017,510 | ...... 6,017,513
00755W-DN-3.. [AMLT 97-2 B1 8.050% 06/25/27 09/01/2002[ Paydown.............cuervervenmreerierierierienenes
013817-AF-8.... | Alcoa Inc Nt 6.000% 01/15/12......... ... |07/31/2002[ Various...........c.ccoveene..
023654-AA-4.... | America West Air Pass T 6.850% 07/02/09........ |07/02/2002| Redemption  100.0000.
02635P-RG-0... [ American General Financ 5.875% 07/14/06........ 08/22/2002( Salomon/Smith Barney.... .
030287-AG-1... [Amer Trans Air 97-1 1A 6.990% 01/15/16.......... 07/15/2002[ Redemption ~ 100.0000...........cccerrennee.
039483-AN-2... | Archer Daniels Nt 6.750% 12/15/27.................... 08/22/2002[ Morgan Stanley Dean Witter....
048395-AA-5.... | Atlantic Coast Airlines 7.200% 01/01/14.. 07/01/2002{ Redemption  100.0000.....
05535D-AB-0... [BCF 96-R1 B2 7.750% 09/25/26............. 09/01/2002[ Paydown..................
060505-AL-8.... | Bank of America Corp Nt 5.250% 02/01/07........ |07/29/2002| Bank of America...
060505-AQ-7... [ Bank of America Corp Nt 6.250% 04/15/12........ 09/19/2002| Bank of America
060506-2E-1.... [BOAMS 01-9 2B1 6.500% 09/25/16................... 09/01/2002( Paydown
060506-2F-8.... [BOAMS 01-9 2B2 6.500% 09/25/16.... 09/01/2002( Paydown..
060506-2G-6.... [BOAMS 01-9 2B3 6.500% 09/25/16.... ... |09/01/2002| Paydown..
060506-4D-1.... [BOAMS 01-10 2B1 6.250% 10/25/16.. ... |09/01/2002| Paydown..
060506-4E-9.... [BOAMS 01-10 2B2 6.250% 10/25/16.................. 09/01/2002( Paydown
060506-KX-9.... [BOAMS 99-12 B3 7.500% 11/25/29................... 09/01/2002( Paydown
060506-LN-0.... [BOAMS 00-1 B3 7.500% 02/25/30 09/01/2002( Paydown..
060506-MP-4... [BOAMS 00-2 B3 7.500% 04/25/30.. 09/01/2002( Paydown..
060506-NR-9... [BOAMS 00-4 B3 8.000% 08/25/30.. ... |09/01/2002| Paydown..
060506-PD-8... [BOAMS 00-5 B2 7.750% 10/25/30...........c.coou..... 09/01/2002( Paydown
060506-RH-7... [BOAMS 00-7 B2 7.750% 12/25/30............coc...... 09/01/2002( Paydown
060506-S7-8.... [BOAMS 01-8 1IB1 6.500% 08/25/16.... 09/01/2002( Paydown..
060506-S8-6.... [BOAMS 01-8 11B2 6.500% 08/25/16 09/01/2002| Paydown
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of b
7 5 7 8

1 2 3 6 12 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 (@)
060506-S9-4.... [BOAMS 01-8 IIB3 6.500% 08/25/16................... 09/01/2002[ PaYdOWN..........cververrerierieriericrirerneiine [ everieriienneninenines | crnerineind 6,482 | ..o 6,482 | ..o 6,122 | .o 6,482
060506-T2-8.... [BOAMS 01-8 3B1 6.750% 08/25/31................... 09/01/2002 PaYdOWN...........cvorverierierieriericrirerinerine [ erverieriiennenineiines | conerneinns 7529 .. 7529 .. 7526 .o 7,529
060506-XG-2... [BOAMS 01-4 2B1 6.750% 04/20/31................... 09/01/2002[ Paydown............ccveevervenirenrierierierirenenes
06050H-DR-6.. [BOAMS 02-2 3B1 6.000% 03/25/17.... ... |09/01/2002| Paydown..........
06050H-EP-9... [BOAMS 02-3 1A10 6.500% 03/25/32.. . [08/14/2002( Bank of America...
06050H-FB-9... [BOAMS 02-3 3B1 6.000% 03/25/17.... ... |09/01/2002| Paydown..........
06050H-GT-9... [BOAMS 02-4 2B1 6.000% 04/25/17................... 09/01/2002( Paydown
06050H-GU-6.. [BOAMS 02-4 2B2 6.000% 04/25/17................... 09/01/2002( Paydown
06050H-JB-5... [BOAMS 02-5B1 6.750% 07/20/28 09/01/2002( Paydown..
06423J-AJ-3.... [BOAMS 01-3 B2 7.000% 04/25/31.. 09/01/2002( Paydown..
07384M-KE-1... [BSARM 02-3 B1 6.132% 04/25/32.. 09/01/2002( Paydown..
07384M-ME-9.. [BSARM 02-6 B2 5.834% 06/25/32 09/01/2002( Paydown
07384Y-DR-4... [BSABS 02-AC2 B1 7.000% 04/25/32.................. 09/01/2002( Paydown
073914-WA-7... [BSMSI 97-6 B2 6.710% 03/25/31.... 09/01/2002( Paydown..
073919-AD-4... [BSSS 96-1 A 12.140% 03/27/26............... ... |07/01/2002| Paydown..
09774X-AV-4... | Bombardier Cap Mortgage 6.475% 03/15/29...... 09/01/2002( Paydown..
09774X-BG-6... | Bombardier Cap Mortgage 7.850% 12/15/29...... 09/01/2002( Paydown ,
12637K-AB-7... |CSK Auto Inc Sr Sub Nt 11.000% 11/01/06........ 08/16/2002[ VArIOUS...........covververriririnirerierierserserine [ evrenninniinniennieen | 24,322,310 | .......4,090,000 | ....... 4,334,201 | ....... 4,325,456
12637K-AB-7... |CSK Auto Inc Sr Sub Nt 11.000% 11/01/06. 08/22/2002[ VAIIOUS...........orverrerriririnirinrieriersernerine [ evrenninniinniinneens | 2000.3,339,075 [ .......3,165,000 | ....... 3,395,962 | ....... 3,323,026
126671-BX-3....|CWL 98-13 B2 6.750% 08/25/28............. 09/01/2002( Paydown..
12669A-22-3.... | CWHL 98-20 B2 6.750% 12/26/28... 09/01/2002( Paydown..
12669A-ZM-9... | CWHL 98-16 B3 6.750% 09/25/28 09/01/2002( Paydown
12669B-J8-6.... |CWALT 01-3 B1 6.750% 04/25/31........cccovvvuvene 09/01/2002( Paydown
12669B-LK-6.... | CWALT 99-A8 B1 8.000% 01/25/30 09/01/2002( Paydown......
12669B-LV-2....| CWALT 99-2 M 7.500% 01/25/29.... 07/24/2002 UBS Warburg...
12669B-LV-2....| CWALT 99-2 M 7.500% 01/25/29.... ... |07/01/2002| Paydown...... .
12669B-N7-3... |CWALT 01-6 B1 6.919% 04/25/31........cccovvuuven. 09/01/2002[ Paydown.............cververvenimerierierierirenenes
12669B-RR-5... | CWALT 00-3 B2 8.000% 07/25/30 07/25/2002[ UBS Warburg...........ccoeuevevvivcnivenvernerines [ evrevrinsicniinnenn | 22,554,346 | .......2,498,138 | ....... 2, 370 597
12669B-RR-5... | CWALT 00-3 B2 8.000% 07/25/30.. 07/01/2002 Paydown............ccevveerrmrerinninnrcnniniinns [ eenrenriinnrinninnienns | evverieeneeen 1,900 [ 1,900 [ 1,803
12669C-S6-8... | CWHL 02-7 M 7.000% 08/25/32...... 08/06/2002( JP Morgan
12669C-S6-8... | CWHL 02-7 M 7.000% 08/25/32.. ... |09/01/2002| Paydown.. .
12669C-VS-6... |CWHL 02-3 CM 6.000% 05/25/17............cevuuec. 09/01/2002[ Paydown............ccveevervenirenrierierierirenenes
12669C-VT-4... |CWHL 02-3 CB1 6.000% 05/25/17........c.cevuuce. 09/01/2002[ Paydown............ccveevervenirenrierierierirenenes
12669C-VU-1... | CWHL 02-3 CB2 6.000% 05/25/17.. 09/01/2002[ Paydown......................
141781-AP-9.... | Cargill Inc Nt 6.375% 06/01/12................ 07/31/2002[ Salomon/Smith Barney cvveenn 1,256, +ee,000,000 | ....... 6, 981, 520 | ....... 6,981,965
16117P-BE-9... | Charter Comm Hidgs Nt 9.625% 11/15/09.......... [07/01/2002| Tax Free Exchange........c.ccccovevnevnivecns | everonerneioneineinies [ v 1,490,306 | ....... 1,500,000 | ....... 1,489,515 | ...... 1,490,306
161549-AA-8.... | CFNIM 02-1 A 8.500% 05/25/31........cevererererenee 09/01/2002 PaydOown..........c.crvereeniunrierierierrernerine [ evverivernenireninerines | eviens 1,451,806 | ....... 1,451,806 | ....... 1,439,556 | ....... 1,451,806
16162T-H4-1... |CHASE 02-S2 B1 6.000% 02/25/17.... 09/01/2002[ Paydown..........c.oveervnrvmremrienienrncriniienns [ eevervevvernerinninn | everreereen8,983 [ i 8,683 [ i 8,257 [ 8,583
16162T-H5-8... | CHASE 02-S2 B2 6.000% 02/25/17 09/01/2002( Paydown..
16162T-H9-0... | CHASE 02-S2 M 6.000% 02/25/17.. 09/01/2002( Paydown..
16162T-LY-0.... | CHASE 99-S8 B2 6.750% 07/25/29 .... |09/01/2002| Paydown..
16162T-P9-1.... | CHASE 02-S5 M 6.000% 03/25/17..........cccnvveneee 09/01/2002( Paydown
16162T-PE-0... | CHASE 99-S11 B2 6.750% 09/25/29 09/01/2002( Paydown
16162T-Q2-5... | CHASE 02-S5 B1 6.000% 03/25/17 09/01/2002( Paydown..
16162T-Q3-3... | CHASE 02-S5 B2 6.000% 03/25/17 09/01/2002( Paydown..
16162T-VH-6... | CHASE 00-S6 B2 7.750% 08/25/30 09/01/2002( Paydown..
16162T-W2-8... | CHASE 02-S6 B1 6.304% 05/25/32.... 09/01/2002( Paydown
16162T-XD-3... |CHASE 01-S1B1 7.250% 02/25/31.... 09/01/2002( Paydown
16162T-XE-1... | CHASE 01-S1 B2 7.250% 02/25/31 09/01/2002( Paydown..
16162T-XN-1... | CHASE 01-S3 M 6.500% 07/25/16.. 09/01/2002( Paydown..
16162T-XP-6... | CHASE 01-S3 B1 6.500% 07/25/16 09/01/2002| Paydown
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16162T-XQ-4... | CHASE 01-S3 B2 6.500% 07/25/16.................... 09/01/2002[ PaYdOWN...........cvorververieivieriericrirerinerine [ evverieniieniseninenines | coneineinns 1,057 | 1,057 [ 990 .o 1,057
166754-AD-3... | Chevron Phillips Nt 5.375% 06/15/07................. 09/27/2002[ VAIIOUS.........covevvrrecricrirerineineisriienrerine [ eveeriensenisernciones | eviens 4,483,032 | ....... 4,500,000 | ....... 4,482,215 | ....... 4,483,032
17248R-AA-4... | Cingular Wireless Nt 5.625% 12/15/06............... 09/09/2002[ Tax Free Exchange..........ccccovvrinrcniinee [ e | evies 1,744,508 | ....... 1,750,000 | ....... 1,743,665 | ....... 1,744,508
17248R-AD-8... | Cingular Wireless Nt 6.500% 12/15/11.... coe [ 09/06/2002] VAMOUS........ccoorerrerereeierrineinrierrsiiniien | vevresinesineeinsinees | v 5,814,386 | ....... 5,750,000 |......5,816,778 | ...... 5,814,386
17248R-AG-1... | Cingular Wireless Nt 7.125% 12/15/31.... 09/06/2002[ Tax Free Exchange..........ccccorvricnrcniine [ evverververnerincone | eves 1,979,868 | ......2,000,000 |......1,979,700 | ....... 1,979,868
172921-WG-9.. |CMSI 92-13 B 7.500% 07/25/07.......... ... 109/01/2002| Paydown
172953-6B-2.... |CMSI 02-3 B1 6.167% 03/25/32.........cccorvveereneee 09/01/2002( Paydown
172953-6C-0.... |CMSI 02-3 B2 6.167% 03/25/32.........cccrvverereneee 09/01/2002( Paydown
172953-F4-8.... |CMSI 01-6 B1 6.500% 05/25/29.. 09/01/2002( Paydown..
172953-H9-5.... |CMSI 01-8 M 6.250% 05/25/16.... 09/01/2002( Paydown..
172953-J2-8.... |CMSI 01-8 B1 6.250% 05/25/16.. ... |09/01/2002| Paydown..
172953-J3-6.... |CMSI 01-8 B2 6.250% 05/25/16...........crvveevenece 09/01/2002( Paydown
172953-LP-4.... |CMSI 99-3 B2 6.500% 05/25/29............oecorevuneee 09/01/2002( Paydown
172953-P4-7.... |CMSI 01-11 M 6.250% 06/25/16.. 09/01/2002( Paydown..
172953-P5-4.... |CMSI 01-11 B1 6.250% 06/25/16.... 09/01/2002( Paydown..
172953-P6-2.... |CMSI 01-11 B2 6.250% 06/25/16.... ... |09/01/2002| Paydown..
172953-PX-3....|CMSI 99-7 B1 7.000% 09/25/29............coevorevenece 09/01/2002( Paydown
172953-PY-1....|CMSI 99-7 B2 7.000% 09/25/29...........ccoevorvvenece 09/01/2002( Paydown
178780-AQ-5... | CITYSCAPE 97-3 M2 7.840% 07/25/18 ... |09/01/2002| Paydown.. ...235,847
21075W-EG-6.. | Contimortgage 1997-1 M2 7.670% 03/15/28....... 09/15/2002[ Various...............ccc....... cerener.20,649
231907-FT-8.... | Disney Tr Certs 96-403 7.200% 01/10/07........... |07/10/2002| Redemption  100.0000. . ...248,497
23321P-XX-1... [DLUMA 96-Q4 B1 7.250% 03/25/26.................... 07/01/2002 Paydown.............cververuenimenrierierierirenenes
23333R-AA-8... [DTE Burns Harbor  6.570% 01/30/03................ 07/30/2002[ Redemption
235863-AA-5.... | Danbury Bldg Accpt Crp  7.860% 11/01/02......... |09/01/2002| Various...........ccccvevreeenne
247367-AS-4.... | Delta Airlns 01-1 6.619% 03/18/11........ccecvuucee. 09/18/2002 Redemption ~ 100.0000.
252567-AA-0.... | Diamond Cable Commun Co 13.250% 09/30/04.. | 09/30/2002| Various..............c.cocveue..
25500P-AE-6... [DITECH 97-1 M1 7.250% 01/15/24.................... 09/01/2002[ Paydown.............cververvenimerierierierirenenes
25500P-AP-1... [DITECH 98-1 M1 7.250% 10/15/20.................... 09/15/2002[ Paydown.............cververueniuenrieniericrirenenes
25746U-AJ-8... [ Dominion Resources Nt 6.250% 06/30/12.......... |09/09/2002| UBS Warburg...
291701-AR-1... [Empire Funding 97-2 M2 8.030% 09/25/23......... |09/01/2002| Paydown......
291701-BC-3... Empire Funding 97-3 B1 7.750% 04/25/23.......... |09/01/2002| Paydown...........c.coccreiemmienmienreonrenrreriennes
291701-BX-7.... |Empire Funding 97-5 B1 8.490% 04/25/24.......... 09/01/2002[ Paydown............ccveevervenirenrierierierirenenes
302471-AN-7... [FMAC 97-A D 8.140% 04/15/19 09/01/2002[ Paydown............ccveevervenirenrierierierirenenes
302471-AN-7... [FMAC 97-A D 8.140% 04/15/19... 09/30/2002 Redemption  0.0056... 1950 [ riernn(902) [ [ | (88,945) | ...
3133T5-TD-5... [FHLMC 1740 E 0.000% 02/15/24 08/01/2002[ JP Morgan................ 4 013 441 122,234 s [ | e 267,177
3133T5-TD-5... [FHLMC 1740 E 0.000% 02/15/24.... ... |08/01/2002| Paydown.. . . .309,756
317928-AA-7.... Finova Group Nt 7.500% 11/15/09............cccc..... 09/06/2002[ VAIIOUS.........coorreerverriririnerinersiiienieriseiine [ everververserinionns | cereen.847,500 [ .......2,000,000 | .......1,527,500 | ....... 1,564,016
32051D-AY-8... [FHASI 00-2 B2 7.750% 06/25/30 09/01/2002[ Paydown..........c.overreerinrirririierincriniiinns [ eeververncrneriniinn | evvrrennennd,384 [ 15,384 [ 5,559 [ 5,384
32051D-MG-4.. [FHASI 02-3 B1 6.417% 06/25/32. 08/08/2002[ Bear Steamns............cccoveverrerrernercneicnnes [ evervevverserinionns | 205,469,202 | .......5,361,963 | .......5,449,095 | ....... 5,448,054
32051D-MG-4.. [FHASI 02-3 B1 6.417% 06/25/32. 08/01/2002( Paydown......
32051D-MH-2.. [FHASI 02-3 B2 6.417% 06/25/32. 09/01/2002( Paydown...... .
32051D-NB-4... [FHASI 02-4 B1 6.423% 07/30/32 07/01/2002[ UBS Warburg...........c.cccuvernernernevnrrenines [ evvervenverneiincine | cviens 4, 824 887 | ... 4, 792 500 | ... 4, 824 887 | ... 4,824,887
32051D-NC-2.. [FHASI 02-4 B2 6.423% 07/30/32 07/01/2002[ UBS Warburg...........c.cccvvevvernernevnnrinines [ evverververnerincone | evens 1,762,104 | ....... 1,775,000 | ....... 1,762,104 | ....... 1,762,104
32051D-ND-0.. FHASI 02-4 B3 6.423% 07/30/32. 07/01/2002[ UBS Warburg...........c.cccvvevvernernevnnrinines [ evverververnerincone | evens 1,347,835 | ....... 1,420,000 | ....... 1,347,835 ...1,347,835
33762S-AA-5... [FPLUS 1998-A 8.500% 04/15/28. 09/15/2002( Paydown 485,704
337925-BQ-3... [FPLUS 97-2 B1 7.930% 04/10/23.... ... |09/01/2002| Paydown.. 680,424
345397-SU-8... [Ford Motor Cr Co Nt 7.600% 08/01/05............... 08/20/2002[ AUranet...........ccoervervenerenrierierierecrenenens
36157B-AM-2... [ GECMS 00-1 B1 7.500% 12/25/30...........ceveeuc.. 09/01/2002( Paydown
36157N-LS-1... [GECMS 00-10 B2 7.750% 09/25/30.... 09/01/2002( Paydown..
36157R-7N-9... [ GECMS 99-20 B2 7.250% 12/25/29 09/01/2002| Paydown
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36157R-G9-0... [ GECMS 99-3 B2 6.500% 05/25/29..................... 09/01/2002[ PaYdOWN..........cvorverierieirieriericrirerineiines [ erverieniienneninenines | conerneinns 7,180 .o 7180 |.rennn8,995 | 7,180
36158G-HU-5.. [ GECMS 00-3 B2 7.000% 03/25/15...........conveeuce. 09/01/2002[ Paydown..........ccoveererererrinrinnineinnieniieens | eveenninniennvenienne | eereennennne [, 1900 [, 7,150
36185N-AT-7... [GMACM 99-J1 B1 6.750% 08/25/29................... 09/01/2002( Paydown
36185N-CF-5... [ GMACM 00-J1 M3 7.500% 05/25/30... 09/01/2002( Paydown..
36185N-CZ-1... [ GMACM 00-J2 M3 7.750% 08/25/30... 09/01/2002( Paydown..
36185N-SK-7... [GMACM 02-J3 M1 6.000% 05/25/17... ... |09/01/2002| Paydown..
36185N-SL-5... [ GMACM 02-J3 M2 6.000% 05/25/17.................. 09/01/2002( Paydown
36185N-SM-3.. [ GMACM 02-J3 M3 6.000% 05/25/17.................. 09/01/2002( Paydown
36229R-BR-9... GSR 02-2 B2 6.864% 05/25/32............... ... |09/01/2002| Paydown..
36877P-AA-6... | General American Railca 6.210% 09/20/20......... | 09/20/2002| Various.....
370334-AS-3.... | General Mills Inc Nt 6.000% 02/15/12 09/09/2002( Autranet... . +....5,000,000 | .......4,983,400 | ....... 4
370425-RT-9... [GMAC Nt 6.750% 01/15/06 08/20/2002 AULFANEL.........coorvererierirerireireineineiinins [ erverierresnennciines | eviens 5,162,500 | ....... 5,000,000 |....... 5,126,850 | ....... 5,110,505
370425-RW-2.. [GMAC Nt 6.125% 09/15/06...........cocerrvrrrrrrirnne 08/20/2002 AULFANEL.........coorvererrierirerireireineineinins [ eveerieriesrenneiines | eviens 4,057,720 | ....... 4,000,000 | ....... 3,990,120 | ....... 3,991,790
373872-AC-4... [GACC 97-1 A 7.950% 08/28/30............... ... |09/01/2002| Paydown...... . .280,913
38141G-AD-6... | Goldman Sachs Group Inc 7.350% 10/01/09...... 09/03/2002( DB Alex Brown. 00ennD,236,363
44472#-AB-9.... | Huish Detergents 1st Mt 9.267% 04/01/10......... 09/01/2002| Various.........
44926M-BH-2.. |ICIFC 97-2 B1 8.000% 07/25/28............cccuvuuce. 09/01/2002[ Paydown.............cververveniueerierierierienenes
45254T-LL-6.... |IMSA 02-2 M1 6.500% 04/25/33...........ccoeverereneee 09/01/2002[ Paydown............ccveevervenirenrierierierirenenes
45321T-AJ-2.... | Impsat Fiber Net Nt 13.750% 02/15/05..... ... |09/24/2002] Prudential.
48594*-AB-7.... | Federal Mogul Sec SF 17.500% 12/31/06 . 109/01/2002| Various.....
49228R-AC-7... | Kern River Funding Nt 6.676% 07/31/16..... ... |09/30/2002| Various.....
502413-AC-1... [L-3 Communications Corp 10.375% 05/01/07...... 07/25/2002 Various
52518R-AU-0... [LSSC 00-2 A 7.500% 10/25/19......c.cccorrrerirennnn. 09/01/2002[ Paydown.............cververvenimerierierierirenenes
52519S-AD-5... [LABMH 01-B A4 5.270% 09/15/18...... 07/31/2002( Lehman....
53184N-AM-8.. [ Life Financial 97-3 M1 7.760% 04/25/24. 09/01/2002[ Paydown......................
544565-AA-2.... | City of LA Fire Safty 1 8.480% 09/02/15.. ... |109/02/2002| Redemption  100.0000.
55265K-BB-4... [MASTR 01-2 B1 6.250% 11/25/16.........cocconvvnece. 09/01/2002( Paydown
55265K-BC-2... [MASTR 01-2 B2 6.250% 11/25/16 09/01/2002( Paydown
55265K-BD-0... [MASTR 01-2 B3 6.250% 11/25/16... 09/01/2002( Paydown..
55265K-CE-7... [MASTR 01-3 B1 6.016% 01/25/32... 09/01/2002( Paydown..
55265K-CF-4... [MASTR 01-3 B2 6.016% 01/25/32... 09/01/2002( Paydown..
55265K-CG-2... [MASTR 01-3 B3 6.016% 01/25/32 09/01/2002( Paydown
55265K-CS-6... [MASTR 02-1 B1 6.000% 02/25/17 09/01/2002( Paydown
55265K-CT-4... [MASTR 02-1 B2 6.000% 02/25/17... 09/01/2002( Paydown..
55265K-CU-1... [MASTR 02-1 B3 6.000% 02/25/17... 09/01/2002( Paydown..
55265K-DN-6... [MASTR 02-2 B1 6.236% 04/25/32... 09/01/2002( Paydown..
55265K-DP-1... [MASTR 02-2 B2 6.236% 04/25/32 09/01/2002( Paydown
55265K-DQ-9... [MASTR 02-2 B3 6.236% 04/25/32 09/01/2002( Paydown
55265K-DR-7... [MASTR 02-2 3B1 7.250% 02/25/32. 09/01/2002[ Paydown............ccveevervenirenrierierierirenenes
55265K-DS-5... [MASTR 02-2 3B2 7.250% 02/25/32..... 09/01/2002[ Paydown......................
55337*-AA-6.... | Mobil Producing Nigeria 8.625% 02/02/06.......... |08/02/2002| Redemption  100.0000. .
57634N-AK-9... [ Master Financial Asset 7.800% 01/20/29............ 09/01/2002[ Paydown.............cveevervenireerierierierirenines
57634N-AW-3.. [ Master Financial Asset 7.540% 04/20/29............ 09/01/2002[ Paydown.............cveevervenireerierierierirenines
576434-AJ-3.... [MALT 02-1 B1 6.750% 07/25/32...... 07/01/2002[ UBS Warburg...........c.cccvvernernemnevnnrenines [ evverververnerincrone | evens 6,999,992 | ...... 6,863,000 | ....... 6,999,992 | .......6,999,992
576434-AK-0.... [MALT 02-1 B2 6.750% 06/25/32.. 07/01/2002[ UBS Warburg...........ccccurernernernivnrrenines [ evverververreiincone | evens 2,866,148 | ....... 2,859,000 | ....... 2,866,148 | ....... 2,866,148
576435-AD-3... [MARS 02-1 N1 0.000% 10/28/31. 07/01/2002[ UBS Warburg..........cccocuvernercnirnivnrverines [ evereviverinccneenen | 11,966,971 | .....15,491,224 | ... 11,966,971
585166-AW-1... [MEGO 97-3 M2 7.670% 08/25/23.... 09/01/2002 Paydown..........cceveeremreminrinrinninriiniiens [ evrenresniinninnieen | ereeenenn 343,483 [ ... 343,483 | ... 343,429
585166-BE-0.... [MEGO 97-4 CTFS 7.950% 09/25/23.................. 09/01/2002 Paydown.........cceveevemrenminrinrinnisniinnienns [ wvrenrisnvvnninnienne | ereenenn 211,086 [ ... 211,056 | ... 210,693
589929-ET-1.... [MLMI 92-MH1 B 7.690% 03/25/19... .. 109/01/2002] Paydown.........c.ccveeveevenerinernirneinnrerinenes | evervsniesriverinerinenes | e 870,378 ... 870,378 | e 818,155
589929-MK-1... [MLMI 96-C2 1.781% 10/25/26...........coccovvvrrennce. 07/25/2002[ Merrill Lynch..........occvcvnnnriniiniieiiins [ ecvrcvniinrinncnniee | e 1,881,911 | [ 2,723,022
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589929-MK-1... [MLMI 96-C2 1.781% 10/25/26...........coccovvvrnrennce. 07/01/2002 PaYdOWN..........coorerenrinrirrieriinninsiniinns [ evreenrnsinninninns [ eevvsrevnsvenivnniens [ eroverineroneeonnines | evererenn 28,578 [ [ (321,268) | .vvevvvrerrinene | evrerrnereneniinne [ erneenerineeins [eerinneiniinncn0 s 6,930 | .o
589929-NR-5... [MLMI FF3 97-M2 2.500% 11/24/27................... 09/20/2002[ Paydown............oveevemremrerinrinnrnsiinionns [ eevrennennrinsiinneens | evveernen (69,418 [ 11001 765,418 [ ... 765,418 [ ... 765,418 [ ooiiiiiies [ e | [eveineineisninens [evvrierieiiennd0 [ e 4,223 |
589929-PK-8.... [MLMI 98-G1 M1 7.630% 02/25/27............cccocu..... 09/01/2002[ Paydown............ccveevervenirenrierierierirenenes
589929-RJ-9.... [MLMI 98-GN2 M1 7.155% 07/25/27........ 09/01/2002[ Paydown............ccccrvvenee.
591739-CE-5... [ Metropolitan Asset Fund 8.000% 03/20/25......... |09/20/2002| Morgan Stanley Dean Witter. 3 425,216
598135-AL-5.... [Midway Airlines EETC 7.140% 01/02/15..... wee [07/31/2002[ Direct.......voevveererricrierinene . 511,954
61744A-AD-2... [Morgan Stanley Tracer N 7.187% 09/15/11........ 07/09/2002[ Redemption  2530.1129........ccccovvvercveee [rvvmrcvrcvecnciniins [ e 119,396 | i 4,719 [ 5,076 [ 5,060
629156-AE-0.... [NL Inds Sr Nt 11.750% 10/15/03..........cccovevencne. 07/29/2002[ VAIIOUS.........occovververvinirnrinrierirerscrinerens | evrinninniinnennieen | 13,768,000 | .....13,758,000 | .....13,844,675 | ..... 13,758,000
63861Q-AY-4... [Nationwide Health Props 6.650% 07/29/02......... |07/29/2002 MatUrity.........c.cocorevreemrrmirmirnrveiveicnnes [ eeververvensnicnnens | 004,000,000 1 .......4,000,000 | .......4,042,520 | ....... 4,000,000
64038#-AA-6.... [NISCO Ser A Sr SF Nt 8.330% 09/30/04..... 09/30/2002 Redemption ~ 100.0000.
667294-AB-8.... [NWA 96-1 B Pass Thru 8.070% 01/02/15........... |07/02/2002| Redemption  100.0000.
667294-AC-6... [NWA 96-1 C Pass Thru 8.970% 01/02/15........... 07/02/2002[ Redemption ~ 100.0000
667294-AE-2....[NWA 97-1 A Pass Thru 7.068% 07/02/17........... 07/02/2002 Redemption ~ 100.0000
667294-AM-4... [NWA Nt 7.575% 03/01/19......cocevvvrircrenee 09/01/2002 Redemption ~ 100.0000.
66937N-6Q-6... [NSCOR 98-24 B3 6.750% 10/25/28.... 09/01/2002[ Paydown......................
66937R-ET-2... [NSCOR 98-29 B3 6.250% 12/25/28.... 09/01/2002[ Paydown............ccveevervenirenrierierierirenenes
66937R-K7-3... [NSCOR 99-23 B3 7.000% 10/25/29 09/01/2002( Paydown
66937R-Q2-8... [NSCOR 99-26 B3 7.250% 12/25/29 09/01/2002( Paydown
66937R-VU-0... [NSCOR 99-16 B3 6.500% 06/25/29.... 09/01/2002( Paydown..
66937R-X6-1... [NSCOR 00-2 B3 7.500% 04/25/30...... 09/01/2002( Paydown..
66937R-ZE-2... [NSCOR 99-18 B3 6.500% 07/25/29.... ... |09/01/2002| Paydown..
66988D-AA-6... [NCAPS 01-C1 A 7.250% 01/26/31..........cocouuce. 09/26/2002( Paydown
670670-AG-3... [NYCTL 99-R A 8.211% 08/10/07.......c.ceveerenvnn. 08/10/2002( Paydown
674812-AC-6... | Ocean Energy Inc Nt 8.875% 07/15/07... ... |07/15/2002[ Various..........c..ccoceeuu..
677555-RT-3... | Ohio Enterprse Fd 93-5 7.540% 06/01/13.......... |09/01/2002| Redemption  100.0000.
677871-AA-3.... | Oil Enterprises Bonds 6.239% 06/30/08 ... |09/30/2002( Various...............cceeue.
68389C-AS-0... [OONIM 02-SA CFTS 8.830% 06/26/32.............. 09/26/2002( Paydown
69348R-FY-7... [PNC Mortgage Sec Corp 9 6.910% 04/25/29...... 09/01/2002( Paydown
69348R-KP-0... [PNC Mortgage Sec Corp 9 7.140% 06/25/29...... 09/01/2002( Paydown..
69348R-MP-8.. [PNC Mortgage Sec Corp 9 6.887% 07/25/29...... 09/01/2002( Paydown..
69360Q-AM-3.. [PSWHI 97-2 M2 7.940% 11/20/23...........cccocu..... 09/01/2002( Paydown..
69573C-CN-3.. [PMAC 99-4 1B3 6.799% 07/28/24..................... 09/01/2002( Paydown
69573C-DR-3.. [PMAC 00-1 B2 7.750% 09/25/30.........c.cocrvremvee. 09/01/2002( Paydown
70556W-AC-4.. [ Pegasus Four A3 4.306% 07/15/27. 08/30/2002 Redemption  100.0000.
70556W-AC-4.. [ Pegasus Four A3 4.306% 07/15/27..... 09/30/2002[ Tax Free Exchange..........ccccouvmrvnrcnicenes [ eververcvcrcnecnionns [ 2....9,969,559 | .......9,969,559 | .......9,969,559 | ....... 9 969 559
717265-AK-8.... | Phelps Dodge Corp Nt 8.750% 06/01/11..... ... |07/17/2002| Salomon/Smith Barney o L [ 24,680,000 | .......4,500,000 | .......4,492,305 | ....... 4,492,910
741439-AE-3.... | Price Communications Nt 9.125% 12/15/06........ 08/16/2002[ VAIIOUS..........ccrverrrerrerienrieerieriericreenens
74157S-AM-6... | Prime Finance 99-A C 8.500% 08/15/06............. 09/03/2002( Paydown
743946-AQ-8... [PHMS 93-K 2B 6.449% 12/28/08.... 09/01/2002( Paydown..
74434T-HB-6... [PHMS 93-B 1B1 7.587% 04/28/23.. 09/01/2002( Paydown..
74436J-BR-7... |PSSF 93-5 B4B 7.820% 04/30/24... ... |09/01/2002| Paydown..
760972-5Z-8.... [RFMSI 98-S31 M3 6.500% 12/25/28.................. 09/01/2002( Paydown
760972-MM-8.. [RFMSI 98-S1B1 6.500% 01/25/13..................... 08/01/2002( Paydown
760972-RM-3... [RFMSI 98-S6 M2 6.750% 03/25/28. 09/01/2002( Paydown..
76110F-4P-5.... [RALI 00-QS2 M3 7.750% 02/25/30. 09/01/2002( Paydown..
76110F-6V-0.... [RALI 00-QS6 M3 7.750% 05/25/30. 09/01/2002( Paydown..
76110F-P6-4.... [RALI 99-QS6 M2 6.500% 05/25/29 09/01/2002( Paydown
76110F-VE-0... [RALI 98-QS10 M1 6.750% 06/25/28 08/05/2002[ Bear Steams............cocvemrrmrverneicnnicnnies [ evverververrerineiones | cviens 4, 769 085 | ... 4, 602 253 | ... 4, 578 523
76110F-VE-0... [RALI 98-QS10 M1 6.750% 06/25/28... 08/01/2002( Paydown ...13,891 ...13,891 ...13,819
76110F-W2-5... [RALI 99-QS10 M2 7.250% 08/25/29 09/01/2002( Paydown.. 13,874 ...13,874 14,186
76110G-A8-4... [RALI 02-QS8 M1 6.250% 06/25/17 09/01/2002| Paydown 34,726 34,726 35,620
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76110G-A9-2... [RALI 02-QS8 M2 6.250% 06/25/17 09/01/2002[ PaYdOWN..........cververrerierieriericrirerneiine [ everieriienneninenines | crnerineind 6,231 | .o 6,231 | . 6,320 | .o 6,231
76110G-AR-2... [RALI 00-QS7 M3 8.000% 06/25/30 09/01/2002[ PaYdOWN..........cvorverierieirieriericrirernerine [ eveerieniienneninenines | coneineinns 5,667 | .covereens 5,667 | .covereens 5,183 | . 5,667
76110G-B2-6... [RALI 02-QS8 M3 6.250% 06/25/17 09/01/2002[ PaYdOWN..........cververrerierieriericrirerneiine [ everieriienneninenines | crnerineind 6,231 | .o 6,231 | . 6,078 | .o 6,231
76110G-CZ-2... |RALI 00-QS10 M3 8.000% 09/25/30 09/01/2002( Paydown...... ceveennnnn99,317 reerenennn56,078 ...55,317
76110G-E2-3... [RALI 02-QS7 M1 6.750% 06/25/32. 08/22/2002[ Bear Steams..........c.cocoveveererrervercnnicnnes [ eoverververincineenen | 211,370,089 | .....10,945,934 | ..... 11,370,773 | .....
76110G-E2-3... [RALI 02-QS7 M1 6.750% 06/25/32. 08/01/2002( Paydown
76110G-HN-4.. [RALI 01-QS3 M3 7.250% 03/25/31 09/01/2002( Paydown
76110G-KG-5.. [RALI 01-QS6 M1 6.500% 05/25/16 09/01/2002( Paydown
76110G-KH-3... |RALI 01-QS6 M2 6.500% 05/25/16. 09/01/2002( Paydown..
76110G-KJ-9... [RALI 01-QS6 M3 6.500% 05/25/16. 09/01/2002( Paydown..
76110G-PB-1... [RALI 01-QS13 M1 6.500% 09/25/16 09/01/2002( Paydown..
76110G-PC-9... [RALI 01-QS13 M2 6.500% 09/25/16 09/01/2002( Paydown
76110G-PD-7... {RALI 01-QS13 M3 6.500% 09/25/16 09/01/2002( Paydown
76110G-UV-1...[RALI 01-QS19 M1 6.000% 12/25/16... 09/01/2002( Paydown..
76110G-UW-9.. [RALI 01-QS19 B2 6.000% 12/25/16.... 09/01/2002( Paydown..
76110G-UX-7... [RALI 01-QS19 B3 6.000% 12/25/16.... ... |09/01/2002| Paydown..
76110G-XT-3... [RALI 02-QS4 M1 6.250% 03/25/17.........ccovveunee. 09/01/2002[ Paydown
76110G-XU-0... [RALI 02-QS4 M2 6.250% 03/25/17 09/01/2002( Paydown
76110G-XV-8... |[RALI 02-QS4 M3 6.250% 03/25/17. 09/01/2002( Paydown..
76110Y-3P-5.... [RFMSI 01-S13 M1 6.500% 06/25/16... 09/01/2002( Paydown..
76110Y-3Q-3... [RFMSI 01-S13 M2 6.500% 06/25/16... 09/01/2002( Paydown..
76110Y-3R-1... [RFMSI 01-S13 M3 6.500% 06/25/16.................. 09/01/2002( Paydown
76110Y-6X-5.... [RFMSI 01-S16 M1 6.500% 07/25/16.................. 09/01/2002( Paydown
76110Y-6Y-3.... [RFMSI 01-S16 M2 6.500% 07/25/16... 09/01/2002( Paydown..
76110Y-6Z-0.... [RFMSI 01-S16 M3 6.500% 07/25/16... 09/01/2002( Paydown..
76110Y-7H-9... [RFMSI 01-S19 M1 6.500% 08/25/16... 09/01/2002( Paydown..
76110Y-7J-5.... [RFMSI 01-S19 M2 6.500% 08/25/16 09/01/2002( Paydown
76110Y-E8-1.... [RFMSI 00-S16 M2 7.500% 12/25/30 09/01/2002( Paydown
76110Y-QW-5.. [RFMSI 99-S23 M3 7.250% 11/25/29... 09/01/2002( Paydown..
76110Y-R3-8... [RFMSI 01-S5 M2 7.000% 03/25/31..... 09/01/2002( Paydown..
76110Y-RU-8... [RFMSI 99-S24 M3 7.500% 12/25/29... 09/01/2002( Paydown..
76110Y-SX-1... [RFMSI 00-S1 M3 7.500% 01/25/30...........ovceu... 09/01/2002( Paydown
76110Y-T5-1.... [RFMSI 01-S6 M2 7.000% 03/25/31...........cvveen.e. 09/01/2002( Paydown
76110Y-TR-3... [RFMSI 00-S2 M3 7.500% 02/25/30 09/01/2002( Paydown..
76110Y-V6-6.... [RFMSI 01-S8 M2 7.000% 04/25/31 09/01/2002( Paydown..
76110Y-VK-5... [RFMSI 00-S6 M2 7.750% 05/25/30 09/01/2002( Paydown..
76110Y-VL-3.... [RFMSI 00-S6 M3 7.750% 05/25/30.................... 09/01/2002( Paydown
76110Y-X5-6.... [RFMSI 01-S9 M2 6.750% 04/25/31.............c...... 09/01/2002( Paydown
76110Y-ZQ-8... [RFMSI 00-S13 M2 7.750% 10/25/30... 09/01/2002( Paydown..
76111J-BS-2.... [RFMSI 01-S21 M1 6.250% 09/25/16... 09/01/2002( Paydown..
76111J-BT-0.... [RFMSI 01-S21 M2 6.250% 09/25/16... 09/01/2002( Paydown..
76111J-DQ-4... [RFMSI 01-S22 M1 6.750% 09/25/31 09/01/2002( Paydown
76111J-DR-2... [RFMSI 01-S22 M2 6.750% 09/25/31 09/01/2002( Paydown
76111J-FP-4.... [RFMSI 01-S23 M2 6.691% 10/25/31... 09/01/2002( Paydown..
76111J-GA-6... [RFMSI 01-S25 M1 6.250% 10/25/16... 09/01/2002( Paydown..
76111J-GB-4... [RFMSI 01-S25 M2 6.250% 10/25/16... 09/01/2002( Paydown..
76111J-GC-2... [RFMSI 01-S25 M3 6.250% 10/25/16.................. 09/01/2002( Paydown
76111J-GX-6... [RFMSI 01-S24 M2 6.750% 10/25/31.................. 09/01/2002( Paydown
76111J-KN-3... [RFMSI 01-S28 M1 6.000% 12/25/16... 09/01/2002( Paydown..
76111J-KP-8.... [RFMSI 01-S28 M2 6.000% 12/25/16 09/01/2002| Paydown
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76111J-KQ-6... [RFMSI 01-S28 M3 6.000% 12/25/16................. 09/01/2002[ PaYdOWN..........cvorverierieirieriericrirerineiines [ erverieniienneninenines | conerneinns 7811 | 7811 | 7,256 | .o 7,811
76111J-LW-2... [RFMSI 02-S2 M1 6.000% 01/25/17.........cconveeeee. 09/01/2002 Paydown..........c.oveereeremreminrinnrniriniinns [ eevrvvrrserinnniniiens | cverrerenni 0,486 [ i 27,486
76111J-PZ-1.... [RFMSI 02-S4 M1 6.250% 02/25/32.................... 08/07/2002[ UBS Warburg...........c.ceeueruervmrvmrvercnerones | eomremrienveriveniene | 009,789,751 [ i 9,664,416
76111J-PZ-1.... [RFMSI 02-S4 M1 6.250% 02/25/32 08/01/2002( Paydown ....16,867
76111J-QY-3... [RFMSI 02-S5 M1 6.000% 03/25/17 09/01/2002( Paydown.. ..19,772
76111J-QZ-0... [RFMSI 02-S5 M2 6.000% 03/25/17 v [09/01/2002 PaydOwn.........coocveevniinirerreireireinninne | verrerreineiinninne | eenriennennn8,082 [l 6,082
76111J-RR-7... [RFMSI 02-S6 M1 6.000% 04/25/17.................... 09/01/2002( Paydown
76111J-RS-5... [RFMSI 02-S6 M2 6.000% 04/25/17.............cc..... 09/01/2002( Paydown
76111J-RT-3.... [RFMSI 02-S6 M3 6.000% 04/25/17.................... 09/01/2002( Paydown.. .
78388J-AE-6.... | SBA Communications Corp 10.250% 02/01/09.... | 07/18/2002| VarIOUS..........c.coevrevereemmimrenrrnrvnicniinnies | ercrerreroneineionnens | o 1,416,000 ] .......2,500,000 | ....... 2, 506 250
78400K-AB-3... [SBFT2 99-3 D1 8.500% 06/27/29..........cccocvunve. 09/01/2002( Paydown.. o e [ 201,108,019 1 .......1,108,019 | ....... 1,076,510
80927G-AG-1.. [ Scotia Pacific Holdings 6.550% 01/20/07............ 07/20/2002[ VAIIOUS.........ocovververrenrinirenierirerscrinerins [ wvrenriseiinninnienns | eveeerenni 08,670 [ e 278,670 | ..o 276,734
843597-AF-2.... [ So Pac Trns Pass Thru C 8.020% 07/02/12....... 07/02/2002[ Redemption  100.0000..........cccourcmercrres [ ermmrrimrrimrinniins [errerrerenn 160 160 [ 174
852060-AP-7.... | Sprint Cap Corp Nt 8.375% 03/15/12...... 07/10/2002[ Tax Free Exchange..........ccccovvricnrcniinee [ evverververvcrincone | cvies 3,994,255 | .......4,000,000 | ....... 3,994,120
852060-AQ-5... [ Sprint Cap Corp Nt 8.750% 03/15/32...... ... |07/10/2002| Tax Free Exchange...........cccocovevomevnivnicns | everrevneioneoneinees [ e 6,463,899 | ......6,500,000 |....... 6,463,795
861832-A*4.... | Stonehenge Capital Fund 9.840% 12/15/11........ | 09/15/2002| Redemption  100.0000. .
863571-AA-3.... [SANT 96-1 A1 7.156% 10/30/03.........cccocvrvemvcn. 09/28/2002[ Paydown.............cververuenirenrierierierirenenes
86358K-AA-0... [SANT 98-1 A1 6.650% 09/28/05.............cocuunee. 09/01/2002[ Paydown............ccveevervenirenrierierierirenenes
866165-AD-5... [SUMT 00-1 B4 6.138% 12/28/12............. 09/01/2002[ Paydown......................
89626*-AE-7.... [ Trimont Leasg Sr Sec SF 7.850% 09/30/05 09/30/2002 Redemption ~ 100.0000.
907821-N6-5.... | Union Pacific RR Pass T 7.750% 07/01/12......... |07/01/2002| Redemption  100.0000.
92264N-AC-1... | Venetian Casino 1st Mor 12.250% 11/15/04........ 07/05/2002[Call  106.1250
929771-AL-7.... |Wachovia Corp Nt 5.625% 12/15/08................... 09/06/2002( DB Alex Brown
93105*-AF-6.... [ Wakefern Food Crp Sr SF 7.300% 03/15/04........ 07/16/2002[ Call ~ 105.3464..
939335-QJ-7.... [WAMU 01-S8 1B1 6.500% 08/25/16 .... |09/01/2002| Paydown..........
939335-QK-4... [WAMU 01-S8 1B2 6.500% 08/25/16... wor. | 09/01/2002 Paydown..........c.cveiieerierirerrecrecnees
93933R-AW-7.. [WAMU 01 WM2 M2 7.217% 03/21/31................ 09/01/2002( Paydown
94975W-AQ-6.. [WFMBS 00-2 1B2 7.750% 06/25/30................... 09/01/2002( Paydown
94975X-AL-5.... [WFMBS 00-5 B3 7.750% 09/25/30...... 09/01/2002( Paydown..
94976G-AD-9... [WFMBS 01-14 B1 6.500% 08/25/16.... 09/01/2002( Paydown..
94976G-AE-7... [WFMBS 01-14 B2 6.500% 08/25/16.... 09/01/2002( Paydown..
94976G-AF-4... [WFMBS 01-14 B3 6.500% 08/25/16 09/01/2002( Paydown
94976J-AP-6.... [WFMBS 00-14 B2 7.500% 01/25/31 09/01/2002( Paydown
94976M-AE-4... [WFMBS 01-3 B2 7.000% 02/25/31...... 09/01/2002( Paydown..
94976N-AT-9... [WFMBS 01-4 B2 7.000% 02/25/31...... 09/01/2002( Paydown..
94977C-BJ-3... [WFMBS 01-21 B1 6.750% 12/25/31.... 09/01/2002( Paydown..
94977C-BK-0... [WFMBS 01-21 B2 6.750% 10/25/31 09/01/2002( Paydown
94977K-AK-3... [WFMBS 01-20 B1 6.250% 09/25/16 09/01/2002( Paydown
94977K-AL-1....[WFMBS 01-20 B2 6.250% 09/25/16.... 09/01/2002[ Paydown............ccveevervenirenrierierierirenenes
94977K-AM-9... [WFMBS 01-20 B3 6.250% 09/25/16.... 09/01/2002( Paydown......
94977L-AB-1....[WFMBS 01-22 A2 6.000% 10/25/31.... 07/23/2002{ Bank of America...
94977M-AF-0... [WFMBS 01-23 B1 6.250% 10/25/16 09/01/2002( Paydown
94977M-AG-8.. [WFMBS 01-23 B2 6.250% 10/25/16 09/01/2002( Paydown
94977R-AP-7... WFMBS 01-24 B2 6.750% 11/25/31.... 09/01/2002( Paydown..
94977S-AH-3... [WFMBS 01-33 B1 6.250% 12/25/16.... 09/01/2002( Paydown..
94977S-AJ-9.... [WFMBS 01-33 B2 6.250% 12/25/16.... ... |09/01/2002| Paydown..
94977S-AK-6... [WFMBS 01-33 B3 6.250% 12/25/16................... 09/01/2002( Paydown
94977T-AV-0... [WFMBS 01-26 B2 6.500% 11/25/31................... 09/01/2002( Paydown
94977W-AF-8.. [WFMBS 01-29 B1 6.000% 12/25/16.... 09/01/2002( Paydown..
94977W-AG-6.. [ WFMBS 01-29 B2 6.000% 12/25/16 09/01/2002| Paydown
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94977W-AH-4.. |WFMBS 01-29 B3 6.000% 12/25/16................... 09/01/2002 PaydOwN.........c.vvvmceemerireeenerirserirseeiinenes | erereeesseenneesneenne [ rneeeseeenns 6,370 | .o 6,370 |.oovirnn8,151 [ 6,370
94978A-AU-2... |WFMBS 02-2 B2 6.500% 02/25/32............coecc.... 09/01/2002[ PaydOwN.........couvvrcrererieeinernersseennenes | evvverermeriseesnerinee | evveeennennnd, 744 |, 5,744
94978A-AV-0... |WFMBS 02-2 B3 6.500% 02/25/32............coeveen.. 09/01/2002[ Paydown
94978D-AE-2... |WFMBS 02-5 B1 6.069% 03/25/17.. 09/01/2002[ Paydown..
94978D-AF-9... |WFMBS 02-5 B2 6.069% 03/25/17.. 09/01/2002[ Paydown..
94978D-AG-7...| WFMBS 02-5 B3 6.069% 03/25/17.. 09/01/2002[ Paydown..
94978G-AG-0.. | WFMBS 02-6 B1 6.000% 01/25/17 09/01/2002[ Paydown
94978G-AH-8... | WFMBS 02-6 B2 6.000% 01/25/17.........cconevenne. 09/01/2002[ Paydown
94978G-AJ-4... |WFMBS 02-6 B3 6.000% 01/25/17.......... 09/01/2002[ Paydown..
969133-AL-1.... | Willamette Industries N 6.450% 02/01/05 09/09/2002| Various..... 478,136 | .
98157D-AJ-5... | Worldcom Inc Nt 7.500% 05/15/11.......... ..._|09/30/2002] Various. (345,309)
UNHEA SEBEES. e creeere ettt ...447,783,294 | ...456,583,964 [ ...445,978,176 | ..444,610,303 | ....324,828 [.......c.......0 [oiiin0 [ .3,172,991 ] ... 3,172,991
Canada
136527-AA-6.... | Canadian Reynolds Metal 6.625% 07/15/02....... 0771572002 VATIOUS.........covvernrererercereeriseeeserssesinnee | erseeeseesnsessnseeses | eereees 1,100,000 |....... 1,100,000 |....... 1,097,950 |....... 1,100,000
21158*-AA-4.... | Graymont Western Canada 10.300% 09/30/06.... |09/30/2002| Redemption  100.0000........ccocvrnvrinccrs ferrmminninninncs [, 247,500 | .......... 247,500 | .......... 247,500 .247,500
[T O I 1,347,500 | ...... 1,347,500 | ...... 1,345,450 | ...... 1,347,500
Foreign
151153-AC-7... [ Cellco Finance Nt 15.000% 08/01/05 08/07/2002[ Prudential............cccevereeerncrirrrescenerrnee [ eveeeeeseesmerenseens | ceeeneens 880,000 | ....... 1,000,000 |.......... 810,000 [.......... 815,535
20445E-AB-6... | CIA Intl Telecom Nt 10.375% 08/01/04. 08/26/2002 Prudential. ...25,000 | ....... 1,000,000 ...50,000
35177P-AK-3... | France Telecom Nt 7.750% 03/01/11...... 09/10/2002[ VariOUS........cvverrrreereerermrrneeescrineeninens | wevnernmerensnennnenee | 010,319,950 | ... 10,000,000
40050M-AA-4... | Grupo Ind Durango Nt 12.625% 08/01/03............ [07/12/2002[Call ~ 105.0000.........c.ccccomerrmmmmrmeeimmmrinees [ errmeeeimmmrmmeinerrne [ e 525,000 | e 500,000
461127-AC-6... | Intertek Finance Nt 10.250% 11/01/06................ 07/03/2002[ Call  105.1250......cccovvermrrrecererrrmerineees | erveeerserrsceiseronne | 0000.5,887,000 | ....... 5,600,000
500750-AB-0....| KPNQWEST BV Sr Unsub Nt 8.125% 06/01/09.. |09/30/2002| Basis AQJUSIMENL...........ccrvvemrrmmreinmennes [ eervmerrnerinncnnens [ eervveennernsceinne | v 1,500,000
89612A-AC-4... | Tricom SA Nt 11.375% 09/01/04 08/06/2002[ Prudential.........coconueensrennmmnsressnnsiinne | evssrvssnnsessssninse | e 372,000 | ciiines 1,000,000
LSS E= LS I - o (Ol 20,600,000 | ..... 18 175 011 ].... 18 173 "7
4599999. | Total - Bonds - Industrial & MISCEIIANEOUS. .........cucrrursrreeirerrrssseressersseesesene st ess st ...478,531,464 | ...465,498,637 | ...464,131,520
Bonds - Credit Tenant Loans
United States
92929U-AA-6... | WLM Retail Tr Sec SF Nt 9.370% 01/01/13........ [09/01/2002] VariOUS. ....cvvcverreerreressseessseressssreerssseressss | eonseeesssseessssecesans
United States........cooovinioninniceiscinnens
4699999. | Total - Bonds - Credit Tenant Loans. s .0 ..
6099997. [ Total - Bonds - Part 4 ...507 194 653 | ...528,347,214 [ ..510,978,477 | ..509,358,673 | ...... 204,011 [ [ P 0 (2 164,319) [ ....(2,164,319) [ ..... 8,935,830 |...coorvrrrirenns 0 |... XXX...
6099998. [ Total - Bonds - Summary Item for Bonds Bought and Sold This QUAET..........ccccrrurriesreisrmseresscrssses e sseeseceens ...160,917,586 | ...162,028,595 | ...162,901,762 | ...163,190,490 | ...... 288,728 ..o e, ..(2,272,903)[ ....(2,272,903) | .....2,327,640 |...ccovvvvvvcrines | XXX...
6099999, [ TOAI = BOMAS. ... rveueereereeereeeesssere s sereseees s sttt ...668,112,239 | ...690,375,809 | ...673,880,239 | ...672,549,163 | ...... 492,739 | .o 0 [ 0 [.(4437,222)[....(4,437,222) | .. 11,263,470 |......cococrvvnnn. 0 |.. XXX...
Common Stocks - Public Utilities
United States
023608-10-2.... |Ameren Corporation CS..........ccooccesvrnnencscrcrnnee | 07/18/2002] VAHOUS......ovvevcveeciersvinsirsssissnisssrissninnne | aeeneni3,000.000 [ veeeeos 120,244 [ [ 119,755 | ......... 129,030
United States v 120,244 v 119,755 1 .129,030
5699999, | Total - COMMON STOCKS - PUBIIC UBTIES.cocmersrsesesssesessr | oo 120,244 ... XXX | o 119,755 |[......... 129,030
Common Stocks - Banks, Trust and Insurance Companies
United States
172967-10-1.... [CHigroup INC CS...ouvvrmvvecererrrecerseeeseeresecennne 08/21/2002[ VarIOUS..........rverererrrersceincriserisscennernnee | erneeersenrnnennerenne | ceereneeeenn2 1,998 [ oo | cevvveeenne 21,958 | ..o 18,513
493267-10-8.... [Keycorp New CS........... 09/11/2002[ Salomon Smith Barney Inc.. 19,526 21,840
939322-10-3.... | Washington Mutual Inc C.. .. |09/17/2002 Various........c.ccouruenerercne: 256,236 333,990
UNIEA SEAES. .. rveorverrere e ..297,720 .374,343
6799999. | Total - Common Stocks - Banks, Trust & Insurance COMPANIES.........c.ocureurerrenrenrenneneeerssnsnessessessesenssnsnessesensersesssmessessenees | ceeeeenen 040,294 | eieie. XKX i | i 297,720 | .......... 374,343
Common Stocks - Industrial and Miscellaneous
United States
00209A-10-6.... | AT&T Wireless CS..........couverrmrrmmeeenremmeeresrennns 09/18/2002[ VariOUS..........urveemrererercrereerirserescesserirane | eeeees 27,600.000 |.......... FRIHION [ 277,271 | e 161,460 | ...... EEET: ST [ DT B (140,341) | ....... [GEOIRZED ] [ [
00845V-10-0.... | Agere System INC CIA C.......ovvvvvencrnerinices 09/13/2002[ VarIOUS.........ooevemermerererneriseresseemneesnees | seeeeneeenns 291.000 |[..oovvervirennes 364 [ |, 928 . 407 | L5772 I RO DRI PR (GIZY N — [GICZ) TN R DR (IR
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Show All Long-Term Bonds and Stock Sold, Redee
3 5

SCHEDULE D - PART 4

med or Otherw

ise Disposed of b
8

the Company During the Current Quarte
9 10 11

1 2 3 6 7 12 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
00845V-20-9.... | Agere System INC CIB C.......cccoovvevvvrneririeens 09/13/2002[ VariOUS...........evveerererereernerisseiseceseriinne | eeeeneens 7,143.000 .00 9,280 [ | ereennn22,814 [ 10,715 | 112,100 | e [ e (13,534) | cvoevrs(13,534) | oo [,
200300-20-0.... | Comcast Corp Cl A SPECi........c..uwvereerrererieernns 07/10/2002[ VarioUS...........cveuevererereeenerirseeersseinernane | e 13,800.000 |..........306,464 |......coccorivimnes | 100 462,853 | ..........328,992 [ ..... 133,861 .o [ | e (156,390) | ....... (156,390)
208251-50-4.... | Con0oco INC COM.......cvvmmrvererrrrmecererieerienens 09/05/2002[ VariOUS...........ccveererermreeeneresseiseeeiserinne | ceveneens 9,700.000 |..........239,455 |....ccccomvimmnirne | 0000 239,455 | .......... 269,660 | .......(30,205) |..oveoiremerrins e
224044-10-7.... | Cox Communications Inc.. 07/18/2002[ VarioUS...........cceeererereeernerirsseiscciseriinne | ceeereens 8,400.000
364730-10-1.... | Gannett Co CS.........c........ 09/18/2002[ VariOUS...........cvveerererereeriserisseiseeeiseriinne | ceeeeens 3,200.000 , - .
549463-10-7.... | Lucent Technologies CS... .. | 09/18/2002] VariOUS.........vvereeerrereerereeersenneesserrneees | vveens 27,000.000 |....ccceci25,649 [ [ 106,313 44,820 [ i 81,493 [ [ | (80,663) | .........(80,663) | .
589331-10-7.... |Merck & Co CS.......ovvverrvireierircrireeereereeeennne 07/10/2002[ VariOUS...........cvveerererereeriserisseiscceiserinne | eeeeeens 6,700.000 |..........299,816 |....ccomvrmmiinee | wrrerrncd51,360 | .........339,288 | ... 112,072 | [ [ e (151,544) | ....... (151,544)
98389B-10-0.... | XCEL Energy Inc CS 07/26/2002[ Various..........occosvveinerenseienssinsseesssesnsnnsse | s 17,000.000 | ... 133,757 |.cooiiicniines |20 433,642 | .........285,090 [ ... 148,552 ..o | | e (299,885) | ....... (299,885)
UNIEA SEAES. .. vveeveerrrecer s sssnsssnsssnssssessnsssssssssssssssssssssssessssnsssssesersses | ovseees 1,028,491 [erree XKXiiiionns | 1000..2,488,493 [...... 1,914,732 | .....573,762 | ool o) 0 [... (860,002) ] ....... (860,002)
Canada
656568-10-2.... | Nortel Networks Corpora..........ccccoceveeveerennenneee. | 07/10/2002f Various.......ceovveevvcccrcnccncncnncnccnccisienes. | 20.20,800.000 | ..o 27,551 [ [10169,935 | ...........30,160 [ ... 139,775 .o [
................. 0
6899999. [ Total - Common Stocks - Industrial & MiSCElIANEOUS...........ccuccrerrrerierersresrreserisssnesseesssnesssesssessssnesssessssnsssssssssssssssssssseees | coneees 1,000,042 [ coveese XKXKeririres | o 2,658,428 |.....1,944,892 | ... 713537 | .0 o) 0 1..(1,002,387)] ....(1,002,387)

Common Stocks - Parent, Subsidiaries and Affiliates

United States
142143-77-5.... [ SMFI Apex S&P 400 INEX.........covreverrrererennnes 09/30/2002[ VarIOUS.........conveemrererererereriseeessenserirane | e 44,870.000 | .......1,795,880 [....cccomvrrmvrrrcres [ cevrnee 2,076,578 | ......2,145,235 | ...... (68,656) [ ...ovverceecreriee [ crrreeeeerrrreenns [ evene (280,699) | ....... (280,699)
142143-78-3.... [ SMFI Pinnacle Nasdag 100..........cccccouevernererenns 09/30/2002[ DIF€Ct.....vvvvevercrererererieeesserieeeissneseenes | e 36,800.000 | .........432,400 |...ccooommiiririrns | crveene 1,840,000 21205728 | [ ..(1,407,600) | ....(1,407,600)
142143-79-1.... [ SMFI Pinnacle Russell 2000............ccccocverrveerncs 07/30/2002[ DIr€Ct.......ceenrerrererererirseeerserirseeiseriisenes | eveeeens 1,000.000 |..c.ccceci39,150 | .oovviiviriciinees [ i 50,000 ... 45,240 | .......... T3 410 I (ORI IR I (10,850) | ......... (10,850)
142143-80-9.... [ SMFI Apex Lehman Agg Bond.. 09/16/2002[ Various...........cccreverereneeemerirseeirscennernane | e 79,043.000 | .....4,143,134 | ..o | e 3,994,154 | ......4,090,494 | .......(96,340) | .ccovvrmrrrirrnne [rrmmrrrriiniins [ e 148,980 | ........ 148,980 |.
142143-85-8.... [ SMFI Apex Nasdaq 100 Fd... 09/27/2002[ Various...........cccvevermererneeeeerirseerseennerinane | e 60,200.000 | ..coeee. 717,780 [ ovooivvvrvciinns | v 3,026,009 ..(2,308,229) | ....(2,308,229) | .
142143-87-4.... [ SMFI Apex Russell 2000... 09/30/2002[ VariOUS...........ccvemererererecrinerenreesceeiseriinne | eveeneees 8,270.000 |.........314,620 |....cccomvrmmiinee | e 458,985 [ .........395,223 | ... 83,762 | .oioocrcns [ [ e (144,365) | ....... (144,365) | .
69353#-10-4.... 09/30/2002( Various T [ 10,000.000 |..ovvvvervremmrrinee | eerverrnerrireiinees | 20000 266,000 | ..........386,000 | ......227,653 | ..ooovvirviiriins [ e | e (266,000 | ....... (266,000)
866167-78-6.... | SMFI Apex TSI Fd - COMp......ccorrvmererererecrienens 09/11/2002[ DIFECL......vvrcverreeeerreeeirerissesseeeseriseens | seeeeneeenns 500.000 |..c.cccee.. 17,165 |oiriiirnvircinne [ 025,000 [ i 18,575 | 8425 [ e | s (7,835) | ooveenne (7,835)
142143-78-3.... | SMFI Pinnacle Nasdaq 100.. 09/30/2002 Basis Adj. Hedge Acctg... . ]
142143-85-8.... [ SMFI Apex Nasdaq 100 Fd... 09/30/2002( Basis Adj. Hedge Acctg... .0
142143-79-1.... [ SMFI Pinnacle Russell 2000. .. |09/30/2002| Basis Adj. Hedge Acctg... .0
142143-87-4.... [ SMFI Apex Russell 2000............cooceerverrererecenne. 09/30/2002( Basis Adj. Hedge ACCtg.........ovvvverevcrrnes [ v [ 001,092,832 | | 0000 1,092,832 [ 11001,092,832 | [ erverrnrrnneinne e [ [ 0
866167-76-0.... | SMFI Apex EAFE International.........ccccccoovvvee.. 09/30/2002[ Basis Adj. Hedge Acctg........coovinercncniinne feonmrcsnnnnniniinns [000002,020,138 | oo [000.2,020,138 | ......2,020,138 | ..o [evnnnnnnnnnns fenniniinns o |, 0
UNHEA SEAEES. .. eveeveire et ...3,609,317 ..(4,276,598) | ....(4,276,598)
6999999. | Total - Common Stocks - Parent, Subsidiaries and Affiliates... ...3,609,317 |.. ..(4,276,598) | ....(4,276,598)
7099997. [ Total - CommON StOCKS = PAIt 4.........ooeieeieriiiriseresne s ...4,237,209 |.. ..(5,229,921) ....(5,229,921) | ..
7099998. [ Total - Common Stocks - Summary Item for Common Stocks Bought and Sold This Quarter.........c.cccoovoncincnncnncnncncnn | eeeneenne 182,992 |1 XKX i [10000000169,823 .0 110,207 [ Lo i [ (36,832) [ ......... (36,832)
7099999. [ Total - COMMON SEOCKS. ... cveuuererirresereeere e ssenessens st ess st ssensssnsssnssessssnssssnsessnsns | oeees 13,926,667 |........ XXXeororoeee [ o 19,193,418 | ..... 15,244,501 | ...4,237,209 ..(5,266,753) | ....(5,266,753)
7199999. [ Total - Preferred and COMMON SEOCKS........vvurrrrireseresssissscressresserssses s ssenssssesssnssssnssssessssnessssssssonsse | oeees 13,926,667 |........ XXXeororoeee [ o 19,193,418 | ..... 15,244,501 | ...4,237,209 ..(5,266,753) [ ....(5,266,753) | ..
7299999. ...682,038,906 |........ XXX oo ...693,073,657 | ...687,793,664 [ ..4,729,948 ..(9,703,975)[ ....(9,703,975) | ...11,263,470 | .........41,889 |.....
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SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14
Number of Date of Strike Year to Date Used to Other
Contractsor [ Maturity, Price, Date Cost/ Increase/ Adjust Basis Investment/
Notional Expiry, or Rate or of Exchange or Option Book Statement Fair (Decrease) of Hedged Miscellaneous

Description Amount Settlement Index Acquisition Counterparty Premium Value * Value Value by Adjustment ltem Income
Call Options - Hedging Transactions
S&P 500 INAEX......cvererercrercrererieerieeessersseresscesssesserns | veeerend 6,740 [..10/01/2002... [ ........... 1,038.55 [10/01/2001... [ Deutsche Bank SECUMIES...........c.covvermeerenrrermrrineee [ wrnrerrneeees 181,902 [eoviiriviineriririinnns [ avves [erveeerseerneesincriinee | veeerseesseesscesssnens [ evveeenns (1,061,092)
S&P 500 INAEX......verecercrererrreceerirseesserisseiseessrrseees | e 2,352 1..11/01/2002... | .....cc.c... 1,084.1 111/01/2001... [ Deutsche Bank Securities..... . .(317,732)
S&P 500 INAEX......vvrrcerrrerrrrreceeriseesseriseeiseeessrrneees | e 2,150 |..12/30/2002... { ...........1,139.45 [12/03/2001... | Deutsche Bank Securities..... ...(250 610)
S&P 500 INAEX......verecercrererrreceerirseesserisseiseessrrseees | e 5,357 |..12/31/2002... | ...........1,148.08 [01/02/2002... | Deutsche Bank Securities..... ...(645,148)
S&P 500 INAEX......vvrrcercrirerirecierirseeiserseesseeiserrseees | e .3,208 |..01/31/2003... | ......conc... 1,122.2 102/01/2002... | Deutsche Bank Securities..... ...(345,837)
S&P 500 INAEX......verecercrererrreceerirseesserisseiseessrrseees | e 2,739 |..02/28/2003... | ...........1,131.78 [03/01/2002... | Deutsche Bank Securities..... ...(293,558)
S&P 500 INAEX......vvrrercrererireceerirseeiserissesseeiserrseees | e 5,974 |1..04/01/2003... | ...........1,146.55 [04/01/2002... | Deutsche Bank Securities..... ...(618,010) | ..
S&P 500 INAEX......verecercrererrreceerirseesserisseiseessrrseees | e .3,958 |..05/01/2003... | ...........1,086.46 [05/01/2002... | Deutsche Bank Securities..... ...(309,599) | ..
S&P 500 INAEX......vvrrercrererireceerirseeiserissesseeiserrseees | e 3,171 1..06/03/2003... | ...........1,040.68 [06/03/2002... | Deutsche Bank Securities..... ..(277,757) | ..
S&P 500 INAEX......verecercrererrreceerirseesserisseiseessrrseees | e 5,472 1..07/01/2003... | ....ccvenvvs 968.65 [07/01/2002... | Deutsche Bank Securities..... ...(308,730)
S&P 500 INAEX......vvrrercrererireceerirseeiserissesseeiserrseees | e .3,504 |..08/01/2003... ... 08/01/2002... | Deutsche Bank Securities..... ...(103,225)
S&P 500 Index ..08/29/2003... [ ....oovveenes 09/03/2002... | Deutsche Bank Securities.........coocrirrcscrnnnnnccnns | avrennnennned 19,768 [ 224,011 o | 224,011 [ 224011 | (91,755)
0199999. Subtotal - Call Options - Hedging Transactlons (4,623,052)
0499999. Subtotal - Call Options..........veveereerrrrereeeens (4,623,052)
2599999. Total - Hedging Transactions.. .. . (4,623,052)
9999999, TOAIS....vvv.vvveeeeererereseeereeres et eese et eeesseese e sees st eees ettt eent e sennenneennins | eeeeeesseessseese st sessaent st esetssnsentssseenennnssennss | coeeeeesees 5 220,567 |.............877,256 |XXX]............877,256 |.............877,256 |.......... (4,623,052)

Showing All Options, Caps, Floors and Insurance Futures Options Written and In-Force at Current Statement Date
1 2 3 4 5 6 7 8 9 10 11 12 13 14
Number of Date of Strike Date Year to Date Other
Contractsor [ Maturity, Price, of Increase/ Used to Investment/
Notional Expiry, or Rate or Issuance/ Exchange or Consideration Book Statement Fair (Decrease) Adjust Miscellaneous
Description Amount Settlement Index Purchase Counterparty Received Value * Value Value by Adjustment Basis Income

NONE
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SCHEDULE DB - PART C - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Date of Strike Date of Year to Date Used to Other
Maturity, Price, Opening Cost or Increase/ Adjust Basis Investment/
Notional Expiry, or Rate or Position or Exchange or (Consideration Book Statement Fair (Decrease) of Hedged Miscellaneous Potential
Description Amount Settlement | Index Rec (Pay) | Agreement Counterparty Received) Value * Value Value by Adjustment ltem Income Exposure
Swaps - Hedging Transactions
Basis SWaP........ceererernrerinerseeenceneinees | creeeeeseenns 3,242,317 [10/31/2002.. [Libor/Russell 2000. [09/30/2002... | DEULSCNE BANK.........cccovvermreencrrnerriee | ernreirneiinernnciinins [ eeveneennernneennininne | ervnee | rseeneninsesneennens [ eeeneemnesnssensninee | evsernnssnsssnesnnnes | ooeenssssnnsesnssnnesins | eenmeessneesnnssnnesnne | ooneessseessssssseesncees
Basis SWaP........oceererernrenerreceneeninees | cereeeeenenns 2,427,209 (10/31/2002.. |Libor/Russell 2000. [09/30/2002... | DeUtSChe BanK............couvererrecevmrine |evmmerrmeeenerrnneinees [ eerrneeensennennennne [ eronee | v [ e
Basis Swap........ ...7,583,281 |10/31/2002.. |Libor/EAFE............ 09/30/2002... | DeutSChe BanK........c.covveencermrrernerines | eevrreerinseenmennseeins [ ermmennneennennneeinnee |evneen [ eermmeeeinsennsinsnnne [ e
Interest Rate Swap. .61,800,000 |[12/31/2002.. [3 Month Libor........ 08/07/2002... | Deutsche Bank... ...(3,717,699)
Interest Rate Swap..... .38,200,000 |[12/31/2002.. |3 Month Libor........ 08/07/2002... | Deutsche BanK..........cooccvevrmrerneeinnee [ eevmeeenveeneninnenns [ e Jovneee [ eeerneenernneineinns [ erveeenenns (615,678)
Interest Rate Swap..... .61,800,000 |[12/31/2002.. [3 Month Libor........ 08/07/2002... | Morgan Stanley.. (3,694,191)
Interest Rate Swap .38,200,000 [12/31/2002.. {3 Month Libor........ 08/07/2002... |Morgan Stanley.........cvewriminerineinns | oorinsernssinnmnsnnns Lo | | oo | e (611,411)
05999999. Subtotal - Swaps - Hedging Transactlons ............................................................................................. v (8,638,979) | ...
08999999. Subtotal - SWapS.........coerversrerirrrssrirs v L0 [0 XXX 0 (8,638,979 | ....
25999999. Subtotal - Hedging TranSACONS. .. ... vererus ittt sttt sne et snesssssssnsensenssnsssssessensensenssssssssesssnssnssnssssssssensensnneens | secessssnessssssssnens0 [ eresnennesnsnnnneees0 [ XKX] s | (8,638,979)
LT LT T e I O D e O (8,638,979)

SCHEDULE DB - PART D - SECTION 1

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

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

NONE
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3

1 4 Book Balance at End of Each 8
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 5 6 7
of Received During|  at Current
Depository Interest | Current Quarter | Statement Date | First Month | Second Month| Third Month | *
Open Depositories
State Street Bank and Trust..........ccccoevrenercncnnn Boston, Massachusetts..........ccccoeevcnes [evrnennvevnns [ covvneenneneennd31 [ | 2,191,550 | ....... 141,756 | ........ 407,902 |......
Cincinnati, Oo........ .
- CinGinNal, Ohi0. ..o | s | e 2862 | | oo 4,834,280 |...1,028.904 |...2,151834 | ...
0199999. Total Open DePOSHONES. ........reerrrerrrerserearrerasreseees ..17,518,396 | ...16,073,652 | ..... 8,979,888 | XXX
0399999. Total Cash on Deposit..... ..17,518,396 | ...16,073,652 | ..... 8,979,888
0499999. Cash in Company's OffiCe.......cooearninririsiererssssecssierensneseseessnsnsssnnssenes | eenes XKerree [ eonennee Xerres [everreece XX [ 28177 |......... 31,854
0599999, TOAl CASN. ...c..ererrereeie ittt ...17,546,573 | ...16,105,506

EO8
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