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STATEMENT AS OF SEPTEMBER 30, 2002 OF THE NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

ASSETS

Current Statement Date 4
1 2 3
December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1. Bonds 3,684,740,399 0 3,684,740,399 | 2,465,217 ,458
2. Stocks:
2.1 Preferred stocks 5,581,114 0 5,581,114
2.2 Common stocks 0 0 0
3. Mortgage loans on real estate:
3.1 First liens 852,793,785 0 852,793,785 ( 664,115,238
3.2 Other than first liens 0 0
4. Real estate:
4.1 Properties occupied by the company (less
[ 0 encumbrances) 0 0
4.2 Properties held for the production of income
(less$ oo 0 encumbrances) 679,231 0 679,231 | . 1,223,436
4.3 Properties held for sale (less
S 0 encumbrances) 139,440 0 139,440
5. Policy loans 538,146 0 538,146 | 485,476
6. Premium notes, including$ 0
for first year premiums 0 0
7. Cash($ . (5,038,647) ) and short -term
investments ($ .. 5,902,272 ) 863,625 0 863,625 | . 12,368,946
8. Other invested assets 0 0
9. Receivable for securities 979,791 0 979,791 | 1,743,683
10. Aggregate write-ins for invested 3,094,187 3,094,187 1,326,469
11. Subtotals, cash and invested assets (Lines 1
to 10) 4,549,409,718 0 4,549,409,718 | 3,146,480,706
12. Reinsurance ceded:
12.1 Amounts recoverable from reinsurers 0 0 218,354
12.2 Commissions and expense allowances due 30,844,002 0 30,844,002 ... 22,286,001
12.3 Experience rating and other refunds due 0 0
12.4 Other amounts receivable under reinsurance contracts 0 0
13. Electronic data processing equipment and software 0 0
14. Federal and foreign income tax recoverable and interest thereon (including
$ 40,638,762 net deferred tax asset) 40,638,762 | . 31,694,073 | . 8,944,689 | 4,362,869
15. Guaranty funds receivable or on deposit 996 0 996 1,628
16. Life insurance premiums and annuity considerations deferred and
uncollected on in force business (less premiums on reinsurance ceded
andless$ .. 0 loading) 0 0
17. Accident and health premiums due and unpaid 0 0
18. Investment income due and accrued 51,080,681 | 22,020 | ... 51,058,661 [ 34,011,741
19. Net adjustment in assets and liabilities due to foreign exchange rates 0 0
20. Receivable from parent, subsidiaries and affiliates 5,687,778 0 5,687,778 | ... 11,858,090
21. Amounts receivable relating to uninsured accident and health plans 0 0
22. Amounts due from agents 0 0
23. Other assets nonadmitted (19,304) 0
24. Aggregate write-ins for other than invested assets 6,340,948 . 272T1,977 | . 3,612,971 (. 3,056,962
25. Total assets excluding Separate Accounts business (Lines 11t024) ______ | 4,683,983,581 .. 34,424,766 | 4,649,558,815 | ... 3,222,276 ,351
26. From Separate Accounts Statement 1,913,855,184 0 1,913,855,184 2,312,919,419
27. Total (Lines 25 and 26) 6,597,838,765 34,424,766 6,563,413,999 5,535,195,770
DETAILS OF WRITE-INS
1001. DERIVATIVES 3,094,187 0 3,094,187 | 1,326,469
1002. 0 0 0 0
1008. 0 0 0
1098. Summary of remaining write-ins for Line 10 from overflow page
1099. Totals (Lines 1001 thru 1003 plus 1098)(Line 10 above) 3,094,187 3,094,187 1,326,469
2401. ACCOUNTS RECEIVABLE & OTHER ASSETS 3,612,971 0 3,612,971 | . 3,056,962
2402. DEFERRED SOFTWARE COSTS 2,721,977 | oo 2,127,977 0 0
2403. 0 0
2498. Summary of remaining write-ins for Line 24 from overflow page 0 0 0
2499. Totals (Lines 2401 thru 2403 plus 2498)(Line 24 above) 6,340,948 2,727 977 3,612,971 3,056,962




STATEMENT AS OF SEPTEMBER 30, 2002 OF THE NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for Life contracts $ 4,402,859,882 less$ o 0 included in Line 6.3
(including$ 4,260,291,664 Modco Reserve) 4,402,859,882 | ... 3,112,218,533
2. Aggregate reserve for accident and health contracts (including $ ... 0 Modco Reserve) 0
3. Liability for deposit-type contracts (including$ 0 Modco Reserve) 4,646,057
4. Contract claims:
4.1 Life 55,506
4.2 Accident and health 0
5. Policyholders’ dividends $ ... 0 andcoupons$ ... 0 due and unpaid 0
6. Provision for policyholders' dividends and coupons payable in following calendar year—estimated amounts:
6.1 Dividends apportioned for payment to (including$ 0 Modco Reserve) 0
6.2 Dividends not yet apportioned (including$ ... 0 Modco Reserve) 0
6.3 Coupons and similar benefits (including $ ... 0 Modco Reserve) 0
7. Amount provisionally held for deferred dividend policies not included in Line 6 0
8. Premiums and annuity considerations for life and accident and health contracts received in advance less $
,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, 0 discount;including$ 0 accidentand health premiums 0
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts 0
9.2 Provision for experience rating refunds, including $ ... 0 accident and health experience rating
refunds 0
9.3 Other amounts payable on reinsurance including $ ... 0 assumedand$ 0 ceded 0
9.4 Interest Maintenance Reserve 2,075,965 | ... 2,226,181
10. Commissions to agents due or accrued—life and annuity contracts $ . 325,744
accidentand health$ . 0 and deposit-type contract funds $ . 4,386,511 4,712,254 | 3,457,230
11. Commissions and expense allowances payable on reinsurance assumed 0
12. General expenses due or accrued 1,058,815 . 930,441
13. Transfers to Separate Accounts due or accrued (net) (Including$ (33,004,629) accrued for expense
allowances recognized in reserves) (58,133,728) ... (61,136,626)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 1,070,955 | (33,801)
15. Federal and foreign income taxes, including$ .. 998,776 on realized capital gains (losses) (including
$ 0 net deferred tax liability) 4,641,688 | ... 10,475,594
16. Unearned investment income 13,367 15,787
17. Amounts withheld or retained by company as agent or trustee 94,641 92,555
18. Amounts held for agents' account, including $ ... 0 agents' credit balances 0
19. Remittances and items not allocated 1,298,960 | 2,008,174
20. Net adjustment in assets and liabilities due to foreign exchange rates 0
21. Liability for benefits for employees and agents if not included above 0
22. Borrowedmoney$ . 0  andinterest thereon $ 0 0
23. Dividends to stockholders declared and unpaid 0
24. Miscellaneous liabilities:
24.1 Asset valuation reserve 17,480,174 | 14,058,614
24.2 Reinsurance in unauthorized companies 0
24.3 Funds held under reinsurance treaties with unauthorized reinsurers 0
24.4 Payable to parent, subsidiaries and affiliates 79,917,679 ... 10,038,451
24.5 Drafts outstanding 0
24.6 Liability for amounts held under uninsured accident and health plans 0
24.7 Funds held under coinsurance 0
24.8 Payable for securities 16,182,520
24.9 Capital notes$ 0 and interest thereon $ 0 0
25. Aggregate write-ins for liabilities 478,927 4,999,238
26. Total Liabilities excluding Separate Accounts business (Lines 1 to 25) 4,478,453,662 3,099,350,371
27. From Separate Accounts Statement 1,913,855,184 | . 2,312,919,419
28. Total Liabilities (Lines 26 and 27) 6,392,308,846 5,412,269,790
29. Common capital stock 2,640,000 | ... 2,640,000
30. Preferred capital stock 0
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes 0
33. Gross paid in and contributed surplus 212,960,000 | ... 152,960,000
34. Aggregate write-ins for special surplus funds
35. Unassigned funds (surplus) (44,494 ,847)| .. (32,674,020)
36. Less treasury stock, at cost:
36.1 0 shares common (value included in Line 29 $ 0 0
36.2 0 shares preferred (value included in Line 30 $ 0 ) 0
37. Surplus (total Lines 31 + 32 + 33 + 34 + 35-36) (Including $ .. 0 in Separate Accounts Statement) _._.. 168,465,153 120,285,980
38. Totals of Lines 29, 30 and 37 171,105,153 122,925,980
39. Totals of Lines 28 and 38 6,563,413,999 5,535,195,770
DETAILS OF WRITE-INS
2501. RESERVE FOR ESCHEAT FUNDS 478,927 | . 509, 381
2502. RESERVE FOR FULLY PURCHASED ANNUITES ( EXHIBIT 10, COLUMN 6, LN 14) 0 4,489,857
2503. 0
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 478,927 4,999,238
3101.
3102.
3108.
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 thru 3103 plus 3198)(Line 31 above)
3401. 0
3402. 0
3403. 0
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)




STATEMENT AS OF SEPTEMBER 30, 2002 OF THE NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SUMMARY OF OPERATIONS

(Excluding Unrealized Capital Gains and Losses)

1 2 3
Current Year Prior Year Prior Year Ended
To Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health policies and contracts 323,275,031 |« 428,787,377 | ... ! 529,445,187
2. Considerations for supplementary contracts with life contingencies 0
3. Net investment income 187,324,800 - 109,948,811 [ - 160,988, 361
4. Amortization of Interest Maintenance Reserve (IMR) 482,788 | 136,070 | ... 234,618
5. Separate Accounts net gain from operations excluding unrealized gains or losses 0
6. Commissions and expense allowances on reinsurance ceded 81,598,720 |............48,992,748 | ... 78,161,306
7. Reserve adjustments on reinsurance ceded 1,060,348,359 | ... ¢ 950,300,669 | ... 1,326,711,735
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
from Separate Accounts 21,320,578 | 21,505,953 | 28,613,542
8.2 Charges and fees for deposit-type contracts 0
8.3 Aggregate write-ins for miscellaneous income 6,230,257 5,975,099 | 7,010,624
9. Totals (Lines 1 to 8.3) 1,680,580, 534 1,565,646,726 | . 2,131,165,373
10. Death benefits 1,211,002 559,020 556,835
11. Matured endowments (excluding guaranteed annual pure endowments) 0
12. Annuity benefits 194,924,475 [ 186,240,924 | 238,906,618
13. Disability benefits and benefits under accident and health contracts 0
14. Coupons, guaranteed annual pure endowments and similar benefits 0
15. Surrender benefits and withdrawals for life contracts 39,140,661 | 7,441.828 | 7,942,059
16. Group conversions 0
17. Interest and adjustments on contract or deposit-type contract funds 220,215 43,409 43,409
18. Payments on supplementary contracts with life contingencies 0
19. Increase in aggregate reserves for life and accident and health contracts 1,290,588.,679 | . 1,046,632,008 | .. 1,464,743,809
20. Totals (Lines 10 to 19) 1,526,085,032 1,240,917,189 | 1,712,192,731
21. Commissions on premiums, annuity considerations, and deposit-type contract funds(direct business only) .| ... 98,794,472 86,159,289 | . 120,992,948
22. Commissions and expense allowances on reinsurance assumed 0
23. General insurance expenses 18,921,947 |. ~ 22,013,036
24. Insurance taxes, licenses and fees, excluding federal income taxes 2,696,514 | ____..3,010,809 | 3,645,147
25. Increase in loading on deferred and uncollected premiums 0
26. Net transfers to or (from) Separate Accounts 34,824,865 | 240,651,908 | 287,153,330
27. Aggregate write-ins for deductions 0 691,116 895,475
28. Totals (Lines 20 to 27) 1,681,322,830 ... 1,587,495,850 [ 2,146,892,667
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line
28) (742,297) (21,849,133) (15,727,294)
30. Dividends to policyholders 0
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus
Line 30) (742,297) | oo (21,849,133) | (15,727,294)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) 6,933,014 (2,863,399) 2,237,455
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (losses) (Line 31 minus Line 32) (7,675, 311) (18,985,738)| (17,964,749)
34. Net realized capital gains or (losses) less capital gains taxof § ... (2,018,280) (excluding
taxesof$ (332,572) transferred to the IMR) (4,207,636) 213,019 (1,236,724)
35. Netincome (Line 33 plus Line 34) (11,882,946) | ... (18,772, 718) | ..o (19,201,473)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year 122,925,982 ....67,769,265 | .________67,769,265
37. Netincome (Line 35) (11,882,946) |- (18,772,718) ] (19,201,473)
38. Change in net unrealized capital gains (losses) (232,498) 487,655 | 611,086
39. Change in net unrealized foreign exchange capital gain (loss) 0
40. Change in net deferred income tax 4,581,820 608,246 1,419,779
41. Change in non-admitted assets and related items (42,597) _(255,718) (545, 146)
42. Change in liability for reinsurance in unauthorized companies 0
43. Change in reserve on account of change in valuation basis, (increase) or decrease 0
44. Change in asset valuation reserve (3,421,561) | ... (4,300,516) | ... (3,541,063)
45. Change in treasury stock 0
46. Surplus (contributed to) withdrawn from Separate Accounts during period (379,302) 1,111,721
47. Other changes in surplus in Separate Accounts Statement 0 (466.588) | (1,718,630
48. Change in surplus notes 0
49. Cumulative effect of changes in accounting principles 0 3,190,042 | 3,190,042
50. Capital changes:
50.1 Paid in 0
50.2 Transferred from surplus (Stock Dividend) 0
50.3 Transferred to surplus 0
51. Surplus adjustment:
51.1 Paid in 60,000,000 | 50,000,000 | oo 75,000,000
51.2 Transferred to capital (Stock Dividend) 0
51.3 Transferred from capital 0
51.4 Change in surplus as a result of reinsurance 0
52. Dividends to stockholders 0
53. Aggregate write-ins for gains and losses in surplus (443,745) (877,200) (1,169,600)
54. Net change in capital and surplus for the year (Lines 37 through 53) 48,179,171 29,613,202 55,156,717
55. Capital and surplus, as of statement date (Lines 36 + 54) 171,105,153 97,382,467 122,925,982
DETAILS OF WRITE-INS
08.301. MISCELLANEOUS INCOME. 6,230,257 | 5,975,099 | 7,010,624
08.302. 0 0 0
08.303. 0
08.398. Summary of remaining write-ins for Line 8.3 from overflow page
08.399. TOTALS (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above) 6,230,257 5,975,099 7,010,624
2701. INCREASE IN RESERVES FOR FULLY PURCHASED ANNUITIES 0 691,16 [ 895,475
2702. 0
2708. 0
2798. Summary of remaining write-ins for Line 27 from overflow page
2799. Totals (Lines 2701 thru 2703 plus 2798)(Line 27 above) 0 691,116 895,475
5301. PENSION ADJUSTMENT (443,113) 0 0
5302. (DECREASE) INCREASE IN GUARANTY FUND (632) (150) (150)
5303. ADJUSTMENT TO INITIAL COMMISSION AND EXPENSE ALLOWANCE 0 (877.050) | (1,169,450)
5398. Summary of remaining write-ins for Line 53 from overflow page 0
5399. Totals (Lines 5301 thru 5303 plus 5398)(Line 53 above) (443,745) (877,200) (1,169,600)




STATEMENT AS OF SEPTEMBER 30, 2002 OF THE NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

CASH FLOW

1
Current Year

2
Prior Year Ended

To Date December 31
Cash from Operations
1. Premiums and annuity considerations for life and accident and health contracts 323,275,031 [ 529,445,187
2. Charges and fees for deposit-type contracts
3. Considerations for supplementary contracts with life contingencies 0
4. Net investment income 174,081,212 | . 145,044,315
5. Commissions and expense allowances on reinsurance ceded 1,133,389,078 | 1,393,403,560
6. Fees associated with investment management, administration and contract guarantees from Separate Accounts | 21,320,578 | ... 28,613,542
7. Aggregate write-ins for miscellaneous income 6,244,364 7,029,497
8. Total (Lines 1to 7) 1,658,310,263 [ 2,103,536, 102
9. Death Benefits 1,211,002 | 556,835
10. Matured endowments
11. Annuity Benefits 194,924 475 | .. 238,906,618
12. Disability benefits and benefits under accident and health contracts
13. Coupons, guaranteed annual pure endowments and similar benefits
14 Surrender benefits and withdrawals for life contracts 39,140,661 | 7,942,059
15. Group conversions
16. Interest and adjustments on contract or deposit-type contract funds 64,015 | 43,409
17. Payments on supplementary contracts with life contingencies
18. Total (Lines 9to 17) 235,340,153 247,448,922
19. Commissions on premiums, annuity considerations and deposit-type contract funds. 97,539,447 115,183,622
20. Commissions and expense allowances on reinsurance assumed
21. General insurance expenses 18,921,947
22. Insurance taxes, licenses and fees, excluding federal income taxes 2,696,514
23. Net transfers to or (from) Separate Accounts 31,821,967
24. Aggregate write-ins for deductions
25. Total (Lines 18 to 24) 386,320,029 [ 683,727,553
26. Dividends paid to policyholders
27. Federal income taxes (excluding tax on capital gains) 10,748,640 (12,555,585)
28. Total (Lines 25 to 27) 397,068,669 671,171,968
29. Net cash from operations (Line 8 minus Line 28) 1,261,241,594 1,432,364,134
Cash from Investments
30. Proceeds from investments sold, matured or repaid:
30.1 Bonds 408,963,011 | 398,413,697
30.2 Stocks 10,000
30.3 Mortgage loans 29,790,433
30.4 Real estate 989,716
30.5 Other invested assets 0
30.6 Net gains or (losses) on cash and short-term investments 447,046
30.7 Miscellaneous proceeds 0 (377,000)
30.8 Total investment proceeds (Lines 30.1 to 30.7) 440,190,206 | 477,410,343
31. Net tax on capital gains (losses) 0
32. Total (Line 30.8 minus Line 31) 440,190,206 | 477,410,343
33. Cost of investments acquired (long-term only):
33.1 Bonds 1,638,456,128 [ 1,680,536, 145
33.2 Stocks 5,581,114
33.3 Mortgage loans 218,663,397 ... 360,970,757
33.4 Real estate 2,302 1,905
33.5 Other invested assets
33.6 Miscellaneous applications 1,767,716 645,394
33.7 Total investments acquired (Lines 33.1 to 33.6) 1,864,470,657 [ 2,042,154,201
34. Net increase (or decrease) in policy loans and premium notes 52,670 | (1,031,544)
35. Net cash from investments (Line 32 minus Line 33.7 minus Line 34) (1,424,333,122) 1,563,712,313)
Cash from Financing and Miscellaneous Sources
36. Cash provided:
36.1 Surplus notes, capital and surplus paid in 60,000,000 | 75,000,000
36.2 Borrowed money $ .. less amounts repaid $
36.3 Capital notes $ ... less amounts repaid $
36.4 Deposits on deposit-type contract funds and other liabilities without life or disability contingencies
36.5 Other cash provided 91,586,207 12,388,648
36.6 Total (Lines 36.1 to 36.5) 151,586,207 | 87,388,648
37. Cash applied:
37.1 Dividends to stockholders paid
37.2 Interest on indebtedness
37.3 Withdrawals on deposit-type contract funds and other liabilities without life or disability contingencies 1,309,955
37.4 Other applications (net) 0
37.5 Total (Lines 37.1 to 37.4) 0 1,309,955
38. Net cash from financing and miscellaneous sources (Line 36.6 minus Line 37.5) 151,586,207 86,078,693
RECONCILIATION OF CASH AND SHORT-TERM INVESTMENTS
39. Net change in cash and short-term investments (Line 29, plus Line 35, plus Line 38) (11,505,321) (45,269,486)
40. Cash and short-term investments:
40.1 Beginning of year 12,368,946 ... 57,638,432
40.2 End of period (Line 39 plus Line 40.1) 863,625 12,368,946
DETAILS OF WRITE-INS
0701. MISCELLANEQUS INCOME RECEIVED 6,244,364 | 7,029,497
0702. 0
07083.
0798. Summary of remaining write-ins for Line 7 from overflow page
0799. TOTALS (Lines 0701 thru 0703 plus 0798) (Line 7 above) 6,244,364 7,029,497
2401.
2402.
2403.
2498. Summary of remaining write-ins for Line 24 from overflow page
2499. TOTALS (Lines 2401 thru 2403 plus 2498) (Line 24 above)




STATEMENT AS OF SEPTEMBER 30, 2002 OF THE NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Curre;t Year Prior2Year Prior Yegr Ended
to Date to Date December 31
1. Industrial Life
2. Ordinary Life Insurance 68,214,514 104,787,405 120,970,077
3. Ordinary Individual Annuities 1,593,586, 106 2,376,150 1,852,373,711
4. Credit Life (Group & Individual)
5. Group Life Insurance
6. Group Annuities 97,906,559 153,933,009
7. A &H-Group
8. A & H - Credit (Group & Individual)
9. A &H - Other
10. Aggregate of All Other Lines of Business 1,435,753,218
11. Subtotal 1,759,707 ,179 1,542,916,773 2,127,276,797
12. Deposit-Type Contracts
13. Total 1,759,707, 179 1,542,916,773 2,127,276,797
DETAILS OF WRITE-INS
1001. OTHER CONSIDERATIONS 1,435,753,218
1002. DEPOSIT - TYPE FUNDS 0
1003. 0
1098. Summary of remaining write-ins for Line 10 from overflow page
1099. Totals (Lines 1001 thru 1003 plus 1098)(Line 10 above) 1,435,753,218




STATEMENT AS OF SEPTEMBER 30, 2002 OF THE NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

1) Summary of Significant Accounting Policies

A. Accounting Practices

The financial statements of Nationwide Life and Annuity Insurance Company (Company) are presented on the basis
of accounting practices prescribed or permitted by the Ohio Department of Insurance.

The Ohio Department of Insurance (Department) recognizes only statutory accounting practices prescribed or
permitted by the Department for determining and reporting the financial condition and results of operations of an
insurance company, for determining its solvency under the Ohio Insurance Law. The National Association of
Insurance Commissioners’ (NAIC) Accounting Practices and Procedures manual (NAIC SAP) has been adopted as
a component of prescribed or permitted practices by the state of Ohio.
The Company elected to use rounding in reporting amounts in the statement. The amounts in this statement pertain
to the entire Company business including, as appropriate, its Separate Account business.

B. Use of Estimates in the Preparation of the Financial Statements
The preparation of financial statements in conformity with statutory accounting principles requires management to
make estimates and assumptions that affect the reported amounts of assets and liabilities. It also requires disclosures
of contingent assets and liabilities at the date of the financial statements and the reported amounts of revenue and
expenses during the period. Actual results could differ from those estimates.

C. Accounting Policy

Life premiums are recognized as income over the paying period of the related policies. Annuity considerations are
recognized as revenue when received. Expenses incurred in connection with acquiring new insurance business,
including acquisition costs such as sales commissions, are charged to operations as incurred.

In addition, the Company uses the following accounting policies:

(1) Short-term investments are stated at amortized cost, which approximates fair value.

(2) Issuer obligations are stated at amortized cost using the modified scientific method.

(3) Common stocks are stated at market.

(4) Preferred stocks are stated at market, except for redeemable preferred stocks which are stated at cost.

(5) Mortgage loans on real estate are stated at the aggregate unpaid balance.

(6) Loan-backed securities are stated at amortized cost using the retrospective method.

(7) Not applicable.

(8) Not applicable.

(9) Derivative instruments are valued consistently with the hedged item. Hedges of assets carried at market value
are valued at market value. Hedges of assets carried at amortized cost are valued at amortized cost.
Derivatives, which cease to be effective hedges, are valued at market value.

(10) Not applicable.

(11) Not applicable.

(12) Policy loans are carried at their aggregate unpaid balances.

(13) Real estate is carried at cost less accumulated depreciation and valuation allowance.
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NOTES TO FINANCIAL STATEMENTS

Accounting Changes and Correction of Errors

The Company has no material changes in accounting principle or correction of errors other than those listed in B.

The Company prepares its statutory financial statements in conformity with accounting practices prescribed or
permitted by the State of Ohio. Effective January 1, 2001 the State of Ohio required that insurance companies
domiciled in the State of Ohio prepare their statutory basis financial statements in accordance with the NAIC
Accounting Practices and Procedures manual — version effective January 1, 2001, subject to any deviations
prescribed or permitted by the State of Ohio insurance commissioner.

Accounting changes adopted to conform to the provisions of the NAIC Accounting Practices and Procedures
Manual — version effective January 1, 2001, were reported as changes in accounting principles. The cumulative
effect of changes in accounting principles was reported as an adjustment to unassigned funds (surplus) in the period
of the change in accounting principle. The cumulative effect was the difference between the amount of capital and
surplus at the beginning of the year and the amount of capital and surplus that would have been reported at that date
if the new accounting principles had been applied retroactively for all prior periods. As a result of these changes,
the Company reported a net impact to unassigned funds (surplus) of $3,705,000 as of January 1, 2001. Of this total,
$3,190,000 was reported as a change in accounting principle and $515,000 was reported as a change in net

unrealized capital gain (loss).
$2,900,000 related to deferred tax assets.

Income Taxes

Included in this change is an increase in unassigned funds of approximately

A. The components of the net deferred tax asset/(liability) at September 30 are as follows:
9/30/02 12/31/01
(1) Total of all deferred tax assets (admitted and
nonadmitted) 50,165,570 37,660,567
(2) Total of all deferred tax liabilities (9,526,808) (10,851,384)
(3) Total deferred tax assets nonadmitted 31,694,073 22,446,314
(4) Increase (decrease) in deferred tax
assets non admitted 9,247,759 8,279,541
B. Deferred tax liabilities are not recognized for the following
amounts:
N/A
C. Current income tax incurred consist of the following major components:
9/30/02 12/31/01
1. Current year expense 5,610,648 2,542,773
2. Tax credits - -
3. Current year equity tax - -
4. Prior year over/under accrual (695,914) (1,078,498)
5. Current income tax incurred 4,914,734 1,464,275
The main components of the 2002 deferred tax amounts are as follows:
DTAs Statutory Tax Difference Tax Effect
6. Reserves 4,407,563,087 4,389,463,708 18,099,379 6,334,783
7. DAC - 110,552,434 110,552,434 38,693,352
8. None - - - -
9. Total DTAs 1,136,897,012 993,566,810 143,330,202 50,165,570
10. DTAs nonadmitted 31,694,073 - 31,694,073 31,694,073
DTLs Statutory Tax Difference Tax Effect
11. Reserves - (134,875) (134,875) (47,2006)
12. Bonds 3,684,740,399 3,664,607,784 (20,132,615) (7,046,415)
13. Ceding commission - - - -
14. Internally developed software costs 2,869,792 - (2,869,792) (1,004,427)
15. Total DTLs 3,701,560,324 3,674,340,872 (27,219,452) (9,526,808)

7.1
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NOTES TO FINANCIAL STATEMENTS

The changes in main components of DTAs and DTLs are as

follows:

16.
17.
18.
19.
20.

21.
22.
23.
24.
25.

DTAs

Reserves

DAC

None

Total DTAs

DTAs nonadmitted

DTLs

Reserves

Bonds

Ceding commission

Internally developed software costs

Total DTLs

D. Among the more significant book to tax adjustments were the following:

Nk WD =

®

10.
11.

E.
M
@
F.
6]

@

Income before taxes
Dividends received deduction
Reserves

DAC

Ceding commission
Investments

Accrued deferred
comp
None

None
All other
Taxable income

Amount of operating loss carryforwards

Amount of tax credits

The following are income taxes incurred in the current and prior years that

will be available for recoupment in the event of future net losses:

Current year
2001
2000
1999

9/30/02 12/31/01 Change
6,334,783 3,185,426 3,149,357
38,693,352 32,312,818 6,380,534
50,165,570 37,660,567 12,505,004
31,694,073 22,446,314 9,247,759
9/30/02 12/31/01 Change
(47,206) (58,100) 10,894
(7,046,415) (3,296,419) (3,749,996)
- (6,022,450) 6,022,450
(1,004,427) (879,463) (124,964)
(9,526,808) (10,851,384) 1,324,576
Amount Tax Effect
(7,118,428) (2,491,450)
(912,867) (319,503)
8,602,170 3,010,760
16,903,399 5,916,189
(1,031,937) (361,178)
(411,912) (144,169)
16,030,424 5,610,648
Amount Origination Expiration
- N/A N/A
- N/A N/A
5,610,648
2,542,773
5,094,161

On October 1, 2002 Nationwide Financial Services, Inc. (NFS) closed on a series of transactions that resulted in

the aquisition of 100 percent of Provident Mutual Life Insurance Company and affiliated companies.

The transactions decreased Nationwide Corporation’s economic ownership in NFS from 80% to 63% and
as a result the Company no longer qualifies to file a consolidated federal income tax return as a member
of the Nationwide Mutual consolidated group. As of October 1, 2002 the Company will only file a consolidated

return with Nationwide Life Insurance Company (NLIC).

The method of allocation among the companies is subject to the resolution approved by the Board of Directors.

Allocation is based upon separate return or sub-group aggregated separate return calculations with the Company

being reimbursed for the actual Federal income tax benefit of its net operating losses which are actually used to

reduce the taxable income of other companies in the consolidated return.

7.2
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NOTES TO FINANCIAL STATEMENTS

(10) Information Concerning Parent, Subsidiaries, and Affiliates
The Company is a wholly owned subsidiary of NLIC. NLIC is a wholly owned subsidiary of NFS, a public
holding company domiciled in the State of Delaware, which in turn, is a majority owned subsidiary of Nationwide
Corporation (Corp). Corp is a subsidiary of Nationwide Mutual Insurance Company (NMIC) and Nationwide
Mutual Fire Insurance Company.
During 2002, the Company received capital contributions from NLIC in the amount of $60,000,000
($75,000,000 in 2001).

an Sale, Transfer and Servicing of Financial Assets and Extinguishment of Liabilities

C. Wash Sales
1. None

2. None

7.3
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2.1

2.2

3.2

5.1

5.2

71
7.2

7.3

7.4

8.1

8.2

GENERAL INTERROGATORIES

(Responses to these interrogatories should be based on changes that have occurred since the 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?

If yes, explain:

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

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

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

If yes, date of change:

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

Have there been any substantial changes in the organizational chart since the prior quarter end?

If yes, attach an organizational chart.

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

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

1 2 3
Name of Entity NAIC Company Code | State of Domicile

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

If yes, attach an explanation.

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

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

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

By what department or departments?

Ohio and Delaware.

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

If yes, give full information:

Yes [ ] No [X]
Yes [ ] No [X]
Yes [ ] No[]
Yes [ ] No [X]
Yes [X] No [ ]
Yes [ ] No [X]
Yes [ ] No [X] NA[]
12/31/2001
12/31/1996
09/08/1998

Yes [ ] No [X]
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9.1
9.2

10.1

10.2

12.

13.1

13.2

13.21
13.22
13.23
13.24
13.25
13.26
13.27

13.28
13.29

14.1

14.2

151

15.2

15.3

15.4

155

GENERAL INTERROGATORIES

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

INVESTMENT

Has there been any change in the reporting entity’s own preferred or common stock?

If yes, explain:

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.)

If yes, give full and complete information relating thereto:

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

Yes [ ] No [X]

Yes [ ] No [X]

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

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

If yes, please complete the following:

1 2
Prior Year-End Current Quarter
Statement Value Statement Value

Bonds
Preferred Stock

Common Stock

Short-term Investments

Mortgages, Loans or Real Estate

All Other

Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 13.21

to 13.26) $ S
Total Investment in Parent included in Lines 13.21 to 13.26 above $ $

Receivable from Parent not included in Lines 13.21 to 13.26 above $ $

Does the reporting entity have any hedging transactions reported on Schedule DB?

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?

If no, attach a description with this statement.

Excluding items in Schedule E, real estate, mortgage loans and investments held physically in the reporting entity’s offices, vaults or safety
deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a custodial agreement with a
qualified bank or trust company in accordance with Part 1 - General, Section IV.H - Custodial or Safekeeping Agreements of the NAIC
Financial Condition Examiners Handbook?

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 One Wall Street, New York, NY 10286 . . | I

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)

SPX Corporation Chase Manhat tan Term_Loan

AMI Semiconductor__. Credit Suisse First Boston Term_Loan

Collins & Aikman Floor
Coverings.... |Credit _Suisse First Boston_____| Term Loan

LTV Corp. . |Credit Suisse First Boston Term_Loan

Resolution Performance Product. Morgan_Stanley (Secd Loans) ___|Term Loan

Yuasa Cap, Inc. ... | Morgan Stanley. (Secd Loans)__|Term Loan

Have there been any changes, including name changes in the custodian(s) identified in 15.1 during the current year?

If yes, give full and complete information relating thereto:

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

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

Yes [ ] No [X]

Yes [X] No [ ]
Yes [X] No [ ]

Yes [ ] No [X]

Yes [ ] No [X]
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GENERAL INTERROGATORIES (continued)

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

PART 2 - LIFE & HEALTH

1.1 Long-Term Mortgages In Good Standing

1

1.11 Farm Mortgages
1.12 Residential Mortgages

1.13 Commercial Mortgages

1.14 Total Mortgages in Good Standing

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing

1.31 Farm Mortgages

1.32 Residential Mortgages

1.33 Commercial Mortgages

1.4 Long-Term Mortgages Loans in Process of Foreclosure

1.41 Farm Mortgages

1.42 Residential Mortgages

1.43 Commercial Mortgages

1.44 Total Mortgages in Process of Foreclosure

1.61 Farm Mortgages

1.62 Residential Mortgages

1.63 Commercial Mortgages

Report the statement value of mortgage loans at the end of this reporting period for the following categories: Amount
$ 0
$ 0
$ 849,497,859
$ 849,497,859
$
1.3 Long-Term Mortgages Loans Upon which Interest is Overdue more than Three Months
$
$
$
1.34 Total Mortgages with Interest Overdue more than Three Months $
$
$
$ 3,295,926
$ 3,295,926
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Col. 3, Lines 3.1 plus 3.2) $ 852,793,785
1.6 Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
$
$
$
$

1.64 Total Mortgages Foreclosed and Transferred to Real Estate

10
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SCHEDULE A - VERIFICATION

First Quarter
Current Year

Second Quarter
Current Year

3
Third Quarter
Current Year

4
Prior Year Ended
December 31

1. Book/adjusted carrying value, beginning of period 1,223,436 1,822,560
2. Increase (decrease) by adjustment (2,656) (29,773)
3. Cost of acquired 330,769 538,462
4. Cost of additions to and permanent improvements 215 2,086 1,905
5. Total profit (loss) on sales 263,003 78,692
6. Increase (decrease) by foreign exchange adjustment
7. Amount received on sales 989,716 1,188,409
8. Book/adjusted carrying value at end of current period 825,051 | o 822,790 | oo 818,671 | ... 1,223,436
9. Total valuation allowance
10. Subtotal (Lines 8 plus 9) 825,051 | 822,790 ..o 818,671 | 1,223,436
11. Total nonadmitted amounts
12. Statement value, current period (Page 2, real estate lines, current period) 825,051 822,790 818,671 1,223,436
SCHEDULE B - VERIFICATION
1 2 3 4
First Quarter Second Quarter Third Quarter Prior Year Ended
Current Year Current Year Current Year December 31
1. Book/recorded investment excluding accrued interest on mortgages owned,
beginning of period 664,788,313 | ... 733,454,524 | . 816,584,797 | .. 381,434,671
2. Amount loaned during period:
2.1. Actual cost at time of acquisitions 77,143,820 | . 89,924,702 | . 51,177,364 | 359,773,081
2.2. Additional investment made after acquisitions 417,512 1,197,677
3. Accrual of discount and mortgage interest points and committment fees 52,600 103,115 [ . (95,944) 92,937
4. Increase (decrease) by adjustment 76,923 (76,923)
5. Total profit (loss) on sale (82,850) 4,213 382,928
6. Amounts paid on account or in full during the period 8,862,270 | | 6,838,861 | 14,089,302 | 78,049,787
7. Amortization of premium 79,523 (o 62,896 | 110,054 .. (33,729)
8. Increase (decrease) by foreign exchange adjustment
9. Book value/recorded investment excluding accrued interest on mortgages
owned at end of current period 733,454,524 | . 816,584,797 | ... 853,466,862 || 664,788,313
10. Total valuation allowance (673,077)) (673,077) | oo (673,077) | oo (673,077)
11. Subtotal (Lines 9 plus 10) 732,781,447 815,911,720 | 852,793,785 ( 664,115,237
12. Total nonadmitted amounts
13. Statement value of mortgages owned at end of current period 732,781,447 815,911,720 852,793,785 664,115,237
SCHEDULE BA - VERIFICATION
Other Invested Assets Included in Schedule BA
First C;uarter SecondZQuarter Third g)uaner Prior Ye‘:lr Ended
Current Year Current Year Current Year December 31
1. Book/adjusted carrying value of long-term invested assets owned, beginning
of period 8,010
2. Cost of acquisitions during period:
2.1. Actual cost at time of acquisitions
2.2. Additional investment made after acquisitions
3. Accrual of discount
4. Increase (decrease) by adjustment 5,226 6,181 0 40,364
5. Total profit (loss) on sale
6. Amounts paid on account or in full during the period 5,226 6,181 0 48,374
7. Amortization of premium
8. Increase (decrease) by foreign exchange adjustment
9. Book/adjusted carrying value of long-term invested assets at end of current
period
10. Total valuation allowance
11. Subtotal (Lines 9 plus 10)
12. Total nonadmitted amounts
13. Statement value of long-term invested assets at end of current period

11
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SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by Rating Class

STATEMENT AS OF SEPTEMBER 30, 2002 OF THE NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

1
Statement
Value
Beginning
of Current Quarter

2

Acquisitions
During Current Quarter

3

Dispositions
During Current Quarter

4

Non-Trading
Activity
During Current Quarter

5
Statement
Value
End of
First Quarter

6
Statement
Value
End of
Second Quarter

7
Statement
Value
End of
Third Quarter

8
Statement
Value
December 31
Prior Year

BONDS
1. Class 1 2,060,327,402 | ... 1,447,815,902 | ... 962,834,688 ... (23,738,855) | oo 1,844,308,721 | 2,060,327,402 ... 2,521,569,761 | 1,651,637,759
2. Class 2 965,605,821 | 108,668,201 | 15,572,263 | (1,257,436) [ . | 863,092,765 | ... 965,605,821 | 1,057,444,323 | 755,320,205
3. Class 3 63,057,282 9,738,178 9,112,495 | 5,909,467 | ... 66,654,396 | ... 63,057,282 | ... 69,592,432 | .........49,598,419
4. Class 4 23,789,980 242,857 346,760 9,650,203 | . 1,302,742 . 23,789,980 .. 33,236,280 | 12,058,463
5. Class 5 6,284,556 1,822,057 | 2,489,416 3,038,014 6,284,556 | ... 6,951,915 [ ... 4,227,957
6. Class 6 1,866,851 2,585,000 3,334,650 730,760 2,215,532 1,866,851 1,847,961 2,901,562
7. Total Bonds 3,120,931,892 1,569,050, 138 993,022,913 (6,316,445) 2,790,612,170 3,120,931,892 3,690,642,672 2,475,744,365
PREFERRED STOCK
8. Class 1 5,581,114 581,114 | . 5,581,114
9. Class 2
10. Class3
11. Class 4
12. Class 5
13. Class 6
14. Total Preferred Stock 5,581,114 5,581,114 5,581,114
15. Total Bonds and Preferred Stock 3,126,513,006 1,569,050, 138 993,022,913 (6,316,445) 2,790,612,170 3,126,513,006 3,696,223,786 2,475,744, 365
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SCHEDULE DA - PART 1

Short-Term Investments Owned End of Current Quarter

1 2 3 4 5
Amount of Interest Paid for
Book/Adjusted Received Current Accrued
Carrying Value Par Value Actual Cost Quarter Interest

8099999 Totals 5,902,272 XXX 5,902,272 5,152
SCHEDULE DA - PART 2- Verification
Short-Term Investments Owned
1 2 3 4

First Quarter
Current Year

Second Quarter
Current Year

Third Quarter
Current Year

Prior Year Ended
December 31

. Book/adjusted carrying value, beginning of period

. Cost of short-term investments acquired

. Increase (decrease) by adjustment

. Increase (decrease) by foreign exchange adjustment

. Total profit (loss) on disposal of short-term investments

. Book/adjusted carrying value, current period

. Total valuation allowance

. Subtotal (Lines 7 plus 8)

. Total nonadmitted amounts

. Statement value (Lines 9 minus 10)

. Income collected during period

. Consideration received on disposal of short-term investments

._Income earned during period

10,380,407 | 8,890,084 [ | 6,584,707 [ | 61,193,735
606,168,731 | ... 572,291,530 | 907,722,146 | ... 2,229,564 ,968
34,467 12,017 (146,641)

157

607,693,521 | . 574,596,907 | ... 908,516,598 | 2,280,231,812
8,890,084 [ | 6,584,707 | . 5,902,272 10,380,407
8,890,084 [ | 6,584,707 | . 5,902,272 | 10,380,407
8,890,084 [ | 6,584,707 | 5,902,272 [ 10,380,407
178,035 293,298 190,680 | 3,410,870
172,714 294,051 178,851 3,404,593

13
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STATEMENT AS OF SEPTEMBER 30, 2002 OF THE NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART F- SECTION 1

Summary of Replicated (Synthetic) Assets Open

Replicated (Synthetic) Asset

Components of the Replicated (Synthetic) Asset

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

Fixed rate note tied to Lowe's
Companies Inc through a credit Credit default swap on Lowe's Standard Cr Card Master 1994-2 A,
default swap 1z 3,182,687 | 3,443,420 |Companies Inc., 0%, 02/16/21_ | - 19,910 . 85333J-BE-6.___. 7.25%, 04/07/2006. 3,153,026 | 3,423,510 |1
Fixed rate note tied to Fort James
Corporation through a credit Credit default swap on Fort James

A74T1AQ3 default swap 3 1,934,537 1,855,802 |Corp., 6.875%, 09/15/07 | . { (364,599)| ... 17303C-BM-2.__| CCIMT 1999-2 A, 5.875%, 03/10/2011 1,993,364 | 2,220,400 | 1PE
Fixed rate note tied to Lowe's
Companies Inc through a credit Credit default swap on Lowe's Federal Home Loan Bank, 5.24%,
default swap 1z 4,838,554 | ¢ 8,729,688 |Companies Inc., 0%, 02/16/21_ | . (7,816)| .. 3133M6-Y4-4. 12/18/2008 7,803,796 | 8,737,504 | 1PE
Fixed rate note tied to Verizon
Global Fdg Corp through a credit Credit default swap on Verizon
default swap 1z 7,030,656 | 4,936,933 |Global Funding Corp., 0%, 5/15/21_| ____{ (313,067)] ... 45254T-FQ-2. . IMSA 2001-2 A5, 6.72%, 03/25/2031.| 5,015,378 | ! 5,250,000 | 1PE
Fixed rate note tied to Royal
Caribbean Cruises through a credit Credit default swap on Royal MBNAS 2001-A1 A1, 5.75%,
default swap 3z 2,021,842 | 1,863,900 |Caribbean Cruises, 8.25%, 04/01/05 | { (326,440)| ... 55264T-AC-5.___. 10/15/2008 2,016,543 | 2,190,340 [1
Fixed rate note tied to Legg Mason Credit default swap on Legg Mason
Inc through a credit default swap |27 3,187,023 | ..: 3,382,326 | Inc., 0%, 06/06/31 33,156 | .. 55262T-FR-9..__. MBNAM 2000-1 A, 6.9%, 01/15/2008_ [ . 3.143,478 | 3,349,170 | 1PE
Fixed rate note tied to Vodafone
Group Plc through a credit default Credit default swap on Vodafone
swap 1z 8,076,227 | . ¢ 8,198,002 |Group Plc, 7.75%, 02/15/10_ | | (177,678)| . 14040K-CD-8 . COMT 2001-8A A, 4.6%, 08/17/2009._ [ 7,983,058 | ¢ 8,375,680 | 1PE
Fixed rate note tied to AT&T Corp Credit default swap on AT&T Corp.,

001957A#6. through a credit default swap. 2 6,202,053 | ! 5,935,469 |6.00%, 03/15/09 (767,551)| . 17303C-AY-7___ CCIMT 1998-2 A, 6.05%, 01/15/2010_f 6,207,357 | ¢ 6,703,020 |1
Fixed rate note tied to AT&T Corp Credit default swap on AT&T Corp.,
through a credit default swap. 22 1,984,790 | 1,838,070 |6.00%, 03/15/09 (255,850)| ... 14040K-CD-8 COMT 2001-8A A, 4.6%, 08/17/2009._ [ 1,995,764 | 2,093,920 | 1PE
Fixed rate note tied to Sears
Roebuck Acceptance through a credit Credit default swap on Sears Robuck

812404C*0. default swap 4,079,897 | . 4,426,421 | Acceptance Corp., 7.00%, 02/01/11_ (42,259)| ... 17303C-AY-7___ CCIMT 1998-2 A, 6.05%, 01/15/2010._f - 4,138,238 | 4,468,680 |1
Fixed rate note tied to Merrill
Lynch & Co through a credit default Credit default swap on Merrill MBNAS 2002-A1 A1, 4.95%,

590188Z#8 swap 1 10,619,609 | 10,638,994 [Lynch & Co., 6.00%, 02/17/09._ [ { (109,706)| ... 55264T-AQ-4.___. 06/15/2009 9,998,969 | 10,748,700 |1
Fixed rate note tied to Fifth Third Credit default swap on Fifth Third
Bank through a credit default swap._{1Z 7,990,328 | ¢ 8,717,415 |Bank Corp., 6.75%, 07/15/05._ | 1 1,895 | 44183R-AE-7.__. HPLCC 2002-1 A, 5.5%, 01/18/2011__[ 7,990,244 | ¢ 8,715,520 | 1PE
Fixed rate note tied to Ocean
Energy Inc through a credit default Credit default swap on Ocean Energy|
swap 22 2,010,427 | 2,162,182 | Inc., 7.25%, 10/01/11 4,842 25466K-DY-2___ | DCMT 2002-2 A, 5.15%, 10/15/2009__ | 1,997,512 | 2,157,340 | 1PE
Fixed rate note tied to Horace Mann
Educators through a credit default Credit default swap on Horace Mann
swap 22 1,001,837 1,055,459 |Educators Corp., 1.425%, 05/14/32 | (23,211)| . 25466K-DY-2____|DCMT 2002-2 A, 5.15%, 10/15/2009 .. 998,756 1,078,670 |1PE
Fixed rate note tied to Horace Mann
Educators through a credit default Credit default swap on Horace Mann
swa 22 5,042,193 | ! 5,434,947 |Educators Corp., 1.425%, 05/14/32 | | (116,053)| . 55262T-EB-5._ . MBNAM 1999-B A, 5.9%, 08/15/2011__ [ ! 5,025,672 | ! 5,551,000 | 1PE
Fixed rate note tied to Ocean
Energy Inc through a credit default Credit default swap on Ocean Energy|
swap 22 5,159,929 | ! 5,540,182 | Inc., 7.25%, 10/01/11 |} 15,882 | 14040K-AH-1.___ COMT 1998-1 A, 6.31%, 06/15/2011__ [ ! 5,118,904 | ! 5,524,300 | 1PE
Fixed rate note tied to Medtronic Credit default swap on Medtronic
Inc through a credit default swap |1Z 7,978,622 | ¢ 8,835,656 | Inc., 1.25%, 09/15/21. | (45,944)] .. 17303C-BM-2.__|CCIMT 1999-2 A, 5.875%, 03/10/2011 7,973,456 | ¢ 8,881,600 | 1PE
Fixed rate note tied to Medtronic Credit default swap on Medtronic
Inc through a credit default swap |1Z 2,050,893 | 2,198,234 |Inc., 1.25%, 09/15/21 | (11,486)| .. 14040K-AH-1.___ COMT 1998-1 A, 6.31%, 06/15/2011 | 2,047,562 | 2,209,720 | 1PE
Fixed rate note tied to American
Express through a credit default Credit default swap on American
swap 1Z 5,028,202 | . .! 5,568,644 |Express., 5.50%, 09/12/06.__ .| ...~ 17,644 | 55262T-EB-5.__. MBNAM 1999-B A, 5.9%, 08/15/2011_ [ ! 5,025,672 | ! 5,551,000 | 1PE

9999999 Totals 89,420,306 94,761,744 XXX (2,468,331) XXX XXX 89,626,749 97,230,074 XXX
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STATEMENT AS OF SEPTEMBER 30, 2002 OF THE NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART F - SECTION 2

Reconciliation of Replicated (Synthetic) Assets Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-to-Date
1 2 3 4 5 6 7 8 9 10
Total Replicated Total Replicated Total Replicated Total Replicated Total Replicated
(Synthetic) Assets (Synthetic) Assets (Synthetic) Assets (Synthetic) Assets (Synthetic) Assets
Number of Positions Statement Value Number of Positions Statement Value Number of Positions Statement Value Number of Positions Statement Value Number of Positions Statement Value
. Beginning Inventory 11 49,118,941 11 49,118,941 19 82,605,391 11 49,118,941
. Add: Opened or Acquired Transactions 8 33,486,450 8 33,486,450
. Add: Increases in Replicated Asset Statement Value ____. XXX XXX XXX 6,814,915 XXX XXX 6,814,915
. Less: Closed or Disposed of Transactions
. Less: Positions Disposed of for Failing Effectiveness
Criteria
. Less: Decreases in Replicated (Synthetic) Asset
Statement Value XXX XXX XXX XXX XXX
._Ending Inventory 11 49,118,941 19 82,605,391 19 89,420,306 19 89,420,306




STATEMENT AS OF SEPTEMBER 30, 2002 OF THE NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE S—CEDED REINSURANCE

Showing all new reinsurers - Current Year to Date

1 2 3 4 5
Is Insurer
NAIC Federal Authorized?
Company Code ID Number Name of Reinsurer Location (Yes or No)

LIFE AND ANNUITY AFFILIATES

LIFE AND ANNUITY NON-AFFILIATES

ACCIDENT AND HEALTH AFFILIATES

ACCIDENT AND HEALTH NON-AFFILIATES
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STATEMENT AS OF SEPTEMBER 30, 2002 OF THE NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE T—PREMIUMS AND ANNUITY CONSIDERATIONS

During Current Year to Date - Allocated by States and Territories

Direct Business Only
Life Contracts 4 5 6
1 2 3
Accident and
Health Insurance
Is Insurer Premiums,
Licensed? Including Policy,
(Yes or Life Insurance Annuity Membership and Deposit-Type Other
States, Etc. No) Premiums Considerations Other Fees Contract Funds Considerations
1. Alabama 43,885,724
2. Alaska _Yes 255,991
3. Arizona _Yes 161,394 65,979,928
4. Arkansas 24,412,718
5. California .. CA_| Yes | 7,735,439 167,284 213,880,813
6. Colorado _Yes 15,794,795
7. Connecticut ~Yes | 6,000,000 8,274,743
8. Delaware _Yes 6,313,107
9. District of Columbia 3,858,458
10. Florida ... FL o Yes 16,960,973 112,554,224
11. Georgia 5,388,541 13,258,994
12. Hawaii 56,581,449
13. Idaho 3,009,192
14. lllinois 44,640 74,999 153,103,332
15. Indiana 148,964 46,505,703
16. lowa 4,039,905
17. Kansas 22,676,856
18. Kentucky 8,009 20,652,804
19. Louisiana 342,125 59,578 51,467,615
20. Maine 974,802
21. Maryland 33,831,871
22. Massachusetts 12,459,502
23. Michigan 847,973 136,148,528
24. Minnesota______________ . MN__|.. . Yes.__J ... 12,795,604 19,329,662
25. Mississippi 17,666,154
26. Missouri 3,978,285 20,249,663
27. Montana 1,505,587
28. Nebraska 5,047,382
29. Nevada 15,009,179
30. New Hampshire 2,358,349
31. New Jersey 31,919,072
32. New Mexico 2,531,419
33. New York
34. North Carolina 24 472,077
35. North Dakota 1,394,229
36. Ohio 136,801 97,414,310
37. Oklahoma 35,687,536
38. Oregon 216,115 24,919,178
39. Pennsylvania 35,179 95,505,048
40. Rhode Island 2,243,250
41. South Carolina 18,349,984
42. South Dakota 1,204,053
43. Tennessee 34,163,588
44. Texas 158,436 92,519,271
45. Utah 52,801 6,290,456
46. Vermont 150,500
47. Virginia . NA_| Yes | 457,983 20,084,054
48. Washington 16,962,472
49. West Virginia 12,299 18,855,457
50. Wisconsin 1,316,000 163,738 32,842,039
51. Wyoming 1,502,045
52. American Samoa
53. Guam
54. Puerto Rico
55. US Virgin Islands
56. Canada
57. Aggregate Other Alien oT | XXX
58. Subtotal (@ 50 [ 68,214,514 | 1,395,597 1,690,097,068
90. Reporting entity contributions for employee benefit
pans b XXX
91. Dividends or refunds applied to purchase paid-up
additions and annuities .| XXX
92. Dividends or refunds applied to shorten endowment
or premium paying period | XXX 0
93. Premium or annuity considerations waived under
disability or other contract provisions .| XXX
94. Aggregate of other amounts not allocable by State _| XXX
95. Totals (Direct Business) .| XXX 68,214,514 | 1,395,597 1,690,097,068
96. Plus Reinsurance Assumed | XXX
97. Totals (AllBusiness) ... XXX 68,214,514 | 1,395,597 1,690,097 ,068
98. Less ReinsuranceCeded .| XXX 2,790,749 1,433,641,399
99. Totals (All Business) less Reinsurance Ceded XXX 65,423,765 1,395,597 256,455,669
DETAILS OF WRITE-INS
5701. Alien(01) XXX
5702. XXX
5708. XXX
5798. Summary of remaining write-ins for Line 57 from
overflowpage ... XXX
5799. Totals (Lines 5701 thru 5703 plus 5798)(Line 57
above) XXX
9401. XXX
9402. XXX
9408. XXX
9498. Summary of remaining write-ins for Line 94 from
overflowpage ... XXX
9499. Totals (Lines 9401 thru 9403 plus 9498)(Line 94
above) XXX

(a) Insert the number of yes responses except for Canada and Other Alien.
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STATEMENT AS OF SEPTEMBER 30, 2002 OF THE NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

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

81

NATIONWIDE®

NATIONWIDE MUTUAL
INSURANCE COMPANY

NATIONWIDE MUTUAL
FIRE INSURANCE COMPANY

HATIDHWIDE
FOUNDATION

MEMEERSHIP
NONFROFIT
CORPORATION

VFal-1 007

(CASUALTY) (FIRE)
[
I |
NATIONWIDE AFFINITY ALLIED FARMLAND MUTUAL HATIOHIVIDE GEHERAL SCOTTSDALE HATIONWIDE CASH HATIONWIDE
IHSURANICE COMPANY BROUP, IHC. IHSURANCECOMPANY INSURANCE COMPARY INDEHNITY COMPANY MANAGEWENT COMPANY CORPORATION RETENTION
OF AMERICA (Gl WATIONWIDE LLOYDS . o - om ALTERNATIVES, LTD.
- 500,000 O — Guarante Bund |- | oStk 201 — [ Common Stock: 100 Shares
Lommon Stock: ghm Common Sieck: 850 Sharss ATEXAS LLOTDS I? Shares Shares, grnlile- e 5 ; y
. Dol i Gosl Cost Ll Lost 0 HAMEEE Fire1 008,
T P TENE Camualty-1004%, $1,245,344 54 Capvlly S500,000 Gasually—100% 55,044,427 Camuplly-100% 58800000 Couly-100% 311206 =
NATIONYDE INSURANCE ALLIED DOCUMENT DEPOSITORS F&B, INC. WATIONWIDEFROPERTY WATIONWIDE RLLHATONS T _
COMPANY OF AHIERICA SOLUTIONS, NG INSURANCE COMPANY [ ] INDEMNITY COMPANY NATIOHWIDE Louon Stack, 12,227 S
{DEPDSITORS) CommonBigk 1 Shars INSURANCE COMPAHY (N INDENITY) ARENALLC el o e
Common Steck: 12,000 Common Steck; 10,000 1 . G0 28,000 | e g eor
300,000 Eommon Stock; 60, e 1B 1% 607
Shares Shares Ko Sk 30040 it Sharas Shares Prelerad Stock 1,165 Shares.
-anmiand s
G = l Mulud-100% 51,010 ¥ Lngl Casualty-90% m el
AEHD0% ABI00% 5610000 AG-I00E 52251840 " Casalty-100% 56,000,000 Castially-100% 5554,529,100 e ﬁ:f;‘.lsl:"h 3133333
AIDFINANCE PREMIER ALLIED PROPERTY COOPERATIVE SERVICE WATIDHWIDE ASS URAICE LONESTAR NATIONV/IDE INSURANCE NATIC NWIDE ITERNATIONAL
SERVICES, INC. AGENCY AND CASUAL] COMPANY COMPANY GENERAL AGENCY, INC. SALES COMPANY, LLG UNDERWRITERS
(AIDFINANCE) ING. INSURANCE COMPANY ) N INISC)
Commen Stack: 10000 Commun Sagk: 100000 [ —— Gonuondlock, 800 Shares b L v stck: 1,750 —] Commmon Sinck. 1,000 == sirgle Mernbor Limitad |—{ Do Sk, 1000
Sharas Shares Sharas g Hares Licbility Company
) Cost i Cust Farmlznd Cost i . " Giosl
A0 SHS5E3 AEI-A00% 100,000 AGH 00 47,018,543 Mutuah-A00% 85,396,063 Casualty-100% 5,750,000 Casually-100% 55,0000 Casualty—{ D04 Casudty-100% 10,000
ALLIED Anco WESTERN SCOTTSDALE HATIONWIDE AGRIBUSIHESS COLOMIAL COUNTY INSURANCE CALFARMIHSURANCE
GROUP INSURAHCE INSURANCE COMPANY HERITAGE IHSURANCE INSURANCE COMPANY IHSURANCE COMPANY MUTUAL INSURANCE INTERMEDIARIES, THE COMPANY
MARKETING COMPANY (AMED) COMPANY 81C) ;1000000 COMPANY
Common Stock: 20,000 Lommon Stogky 300000 e G 4,775,075 Commen Siok; 30,136 Shares S e Lo Stecky 1615 || Common Siecke. 52,000
" Sharas Shares. Shares Shares . ot Surphe Debertures: Shares Sharas
omml Cust Cosl e K Gl 350000 oot Gost
. 16 050,460 P ST 17 125 20 SIC-100% 57,000,000 Castlty-100% S150,000,500 Tamely P 73,576 Long Star 150,000 NISCAGDY 51615000 Gasualty-100% 106,164,906
g ALLIED VETERINARY PET "
N'ﬂ%\tljuljrfn'g?&cmm GENERALARENCY SERVICES, HIC. SLSIEUPESSEIl_ﬂI'I}-IES Mmcﬂu'%g-ﬁls‘ww L L eyt H'ﬁﬂ'ﬂ‘s\%jﬁisnﬁ'ﬁw
i COMPANY (uPsij S B NEE OB AR il COMPANY, LLC AGENCY, LLC )
Lommen Steck 5,000 W k1,605 085 e L L. i 1 Singla Mernber Lirnited | | N
AGI-100% e Shares Sctuunon Sleck éﬁfgz Commen Stock; 100 Staras f&ﬁ;‘ggl\:;;‘l‘.llmletl Lty Company LTl
Cost
- S Loat X " E—
AMCO-00% 5135342 I R T e a1 2 Casualty-100 WISE-1 0% VY Inckriy-5%
Lolonpl-h 40622
R Shares
ILAT|ONWIIDE HOME
ALLIED TEXAS Cust -
WORTGAGE DISTRIBUTORS " . RPAL HCE OF AMERICA, LTD. AMERICAN MARINE DISCOVER INSURANCE
i AGENCY, IHC. SiC-0  SAM 6 JWTERIATITHAL (ACTIVE] RN e e umuE!\r\UEEF ?I'LRD.D.TLELEEIE
Puolewsl-f 506 TEXAS, LLC "
= T F CommonStock: %63 | — I i 205t ) - oo single Nerabor Limited
HNHI- 400 AMGD-100% ot Sharas oo Sk 20 St Singgls Marnber Lirnitad Liakilty Cernpary
SICORS%  S6i206 NE-ADG o Ligbiity Gompany
Casualty-21 o o Gasualty—100% 35,020 Casaty-100%
HATIOHWIDE CALFARM [NSURANCE VETERIMARY PET
ADVANTAGE MORTRAGE 1 INSURANCE CO. MATIONWIDE INSURANCE
COMPANY (NANC ) NATIONWIDE CAPITAL NEWHOUSE CAPITAL L ]
! Lommon Stock: 1,000 —
. Sk 3 Shares WORTGAGE, LLC PARTHERS, LLE COMPARNY OF FLORIDA
Shares - RIS . PR A Sp—— L Comrmun Sk 10,000
UM HI-29 75 AMGT-AT: LI - syt Shares
) CEAMI-1
I I - WY Indeminity—25%
DVIA NS URANCE 3300000000 Subsidiary Companies  — Salid Ling
AGMC CAL-AG INSURANCE || AGENCY, INC. Conlractual Assaciation  — Double Ling
REINSURANCE, LTD. SERVICES, INC. . Lirwited Liability Company — Detted Line
VRS-0t
Comrnn Slock: G Sk 100
é;aur[:g e Shares September 30, 2002
Lost Calfarm Insurance VPISERVICES IHC.
NAMG-A00% 11,000 Agoncy-1007, | |



STATEMENT AS OF SEPTEMBER 30, 2002 OF THE NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

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

NATIONWIDE®

NATIONWIDE MUTUAL NATIONWIDE MUTUAL
INSURANCE COMPANY FIRE INSURANCE COMPANY
(CASUALTY) (FIRE)

HATIONWIDE 00 RPORATICN {NW CORF)
Common Stock: Conlrol:
13642432 100%

Shams Lostl
Casually 12002002 $1.344 787854
Fire £49,510 118,098,022

H [ [ |

181

HATIONWIDE GLOBAL

HATIONWIDE

NATIONWIDE FINAHCIAL

GARTMORE GLOBAL ASSET

GATES. MCOONALD

HNATIOHWDE
HEALTH PLAHS. INE. (RHFY

Nﬂ;IEUz’;réI&EEJa}gnffIJngﬁu Nm’lcnN“PLI'J)(EEE.'LHUDBITI';PH‘ERLE:‘NE{:‘S' HOLDINGS, INE. (HGH) SECURITIES, IHC. SERVICES, INC. (NF3) MAHAGEMENT TRUST & COMPANY (GATES)
- s Lommen Stock: 1 Shara Common ek Conrol (GRAMT) " X o
" 1,852,000 Sh: (BRANCH) Lommon Stack: 7576 Shares Chss A Pubic100 Lommon Sock: 254 Shares Lommon Stock: El;gfnares
Common Stock, 1,952,000 Shares ! Corp-10 i I I
NI Corp.-100% T CasB MW Carp- TR %93 - T e

NEH-100%

Endowment Capital - §1,000,000

HATIONWIDE
FIMANCIAL SP. Z 0.0.

Common Stock: 40,850 Shares

NGH-100%

___| Common Stock:

NGH LUXEMBOURG 5.A.
(LUX SA)
5,884 Bhares

Logt
BRANCH-99.98% 115470,723
ELRD

SIAM AR-HA-KHET
COMPANY LTD. (SIAM)

Common Stock. 40 Shares Gates— Gatas-100% NHP-a0
: Cost
LIRS NGH - 100% NLE 52 500

NGH UK, LTD.

LUX SA - 100%

[Sea Page 3)

Page d)

NATIONWIDE GLOBAL LIMITED
Lommon Stack: 20,343 752 Shares
Shares

NGH 20,343,751
LUX 54 1

HGH
HETHERLANDS B.V.

HATIOMWIDE LIFE ASSURANCE
COMPANY, LTD.

NGH- 24.3%
SIAM - 37.7%

HATIONWIDE GLOBAL HOLDINGS
— NGH BRASIL PARTICIPACOES,
LTDA (NGH BRASIL)

Shares  Lost
LUX SA B,164,899 R6,164 889
NGH 1 R1

HATIONWIDE GLOBAL
JAPAN, INC.

Common Stock. 100 Shares

Lost
NEH - 100% 5100

SEBSC LTD (THAILAND)

L . 24,500 .

Shares. WEH hores  Lost | Common Stock: 80 Shares
NGH -.01% BRASIL 42,900,993 R42,900,9% Lost
SIAN-48.98% LuXsa o Ri NEH - 100% 4,000 PLN

HATIONWIDE HOLDING SA (HHSA)

HATIONWIDE
SERVICES 8P. Z 0.0.

PANEUROLIFE (PEL)

Comman Stock: 1,300,000 Shares

Cost
LUX 8A-100% 3817832685
LUF

DIMAMICA PARTICIPACOES SA

(DPSA)
Shares Lost
NHS4 122 522,386 R14,723 256
NGH
BRASIL 1 Ri472

HATIONWIDE MARITIMA VIDA e

LRI LGRS PREVIDENCIA A
Common Stock: 134,822 225
PEL - 99.99% Shares
LUX SA-.01% Cost
DPSA-B64%  RI412B517

HATIONWIDE GLOBAL
FINANGE, LLC

Single Member Limited
Liability Company
NGH - 100%

MEDPROSOLUTIONS, INC.

Gates—100% %‘JU.UDU

NEVADA INDEPENDENT
COMPARIES-HANUFACTURING
TRANSPORTATION AND
DISTRIBUTION
Common Stoek: 1,000 Shares

NATIOHWIDE MANAGEMENT
SYSTEMS, INC.

Lommon Stock:100 Shares

Lost
NHP-100% 525,140

GATES, MCDONALD &
COMPANY OF HEW YORK, INC

Common Stock: 3 Shares

Hib o

NEVADA INDEPEHNDENT
COMPAHIES-HEALTH AND
NONPROFIT

Lommon Stock: 1,000 Shares

NATIONWIDE
AGEHCY, INC.

Common Stock:100 Shares

%.[ﬁ]’

GATES, MCDONALD &
COMPEHY OF HEVADA

Lommon Stock: 40 Shares

Lot
Gates-100%  §93,750

HEVADA INDEPENDENT
COMPANIES-CONSTRUCTION

Common Stgek: 1,200 Shares

Gabes-100%

GATESMCDONALD
HEALTH PLUS. IHC

LCommen Stock; 200 Sharas
Gates—100% gﬁﬂﬂ.ﬂﬁﬂ

NEVADA INDEPENDENT
COMPANIES-HOSPITALITY
END ENTERTAINMENT
Lomman Stock: 1,000 Shares

Gate-100%

Subsidiary Companies
Contraciual Association

Limitesd Liability Compary — Dodted Line

September 20, 2002




STATEMENT AS OF SEPTEMBER 30, 2002 OF THE NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

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

NATIONWIDE®

NATIONWIDE MUTUAL NATIONWIDE MUTUAL
INSURANCE COMPANY FIRE INSURANCE COMPANY
(CASUALTY) {FIRE)

T

Lomuon Stogk: Conuol,

13.H2432  100%
Shares C

ot
1,344 787 854
118,038,022

Casualty 12,202,022
Firs 648,510

NATIONWIDE FINANCIAL
SERVICES. INC. (NFS)
Lommon Stk Lontd
Chss A Public-100%
ChssB N Corp-100%

¢'8l

WATICHWIDE FINANCIAL WATIONWIDE LIFE INSURANCH TR0 INSURANCE WATIOWWIOE TRUST W PENSION ASSOCIATES, INC. EAGLE ACOUISITION
SERVICES CAPITALTRUST COMPANY (HW LIFE} SERVICES CORPORATION COMPANY, FSB Ll L SERVIGES CAPTAL TRUST 1 Common Stock:t 000 Sares CORPURATION
Prafred Stock: Gormon Slock; 3814,779 Shars Commen Stock: 2 Sharas| ' ;
WFS- 1008, TFS-100% NF5-65% NFS-100% %.u_.ju.j NFE-100% TFS-100%: NF3-100% %39-392 NFE-100%
|
1 1 | 1
TATIGHVACE LIFE BND MATICNAWIDE FIHAHCIAL " WATIONWIDE RETIREMENT
ANNUITY INSURANCE CON PRNY INSTITUTION DISTRIBUTORS ERE R SEmON i [THE AR (k) GOBPARIES, IHE. SOLUTIONS, IC. (NRS)
=] Gommon Stock: £6,000 Shares AGENCY, INC. (NFIDAI . T Coammon Steck; 236 494 Sharas
. Cornmen Steeks 1,000 Shares NFSDIA00%
1A LA !s‘% 003 NFSDI-1005: B ——— NFEDI-100¢

SERVICES CORPORATION
] Common Stock 5,000 Shares
Cost

HW Life-100% 5529728

NATIDHWIDE FINANCAIL
SERVICES, (BERMUDA) LTD.
(NFSEI

(MR T Fares

IHEBRIRES TR0l
Common St 2,000 Shares

[
NFEB-100: 512,000

HATIONWIDE INVESTMENT

ASSIGNMENT
- COMPANY

T Life-100%

HATIONWIDE FINANCIAL

HATIONWIDE
_ PROPERTIES, LTD.

doils,
I Life-07 5%
T Mutual-2.4%:

HATIONWIDE COMMUNITY
DEVELOPMENT CORF., LLC

MW Life B4
T Indemnity-33%

HATIONWIDE AFFORDABLE
HOUSING, LLG

N Life-dste
W Inemrity-45'%

DISTRIBUTORS AGENCY

OF ALABAMA, INC.

Commen Stogk: 10,000 5
Gost

hares ]

NATIONVIIDE RETIREMENT
FLORIDA PLANGERVICES, INC.

RECORDS . X
ADRINISTRATOR, INC 355 NES-T00%:
[lass B TFSD0I-100%

SOLUTIONS. INC. UIF
ALABAMA
Commen Etnck: 10,000 Shares

NRS-1 003

NADAL 100 5100

LANDMARK FINANCIAL
SERVICES OF
MEW YORK, IHC.
Lommen gk 100

N DAL 00 gﬁlitﬂ

FINANCIAL HORIZONS
SECURITIES CORF.

Logd
[NFIDALDS:  5155,000

00 Ehares 1

Commen Etock: 10,000 Ghares 7]

401 (k) [NVESTMENT
FINAHCIAL HORIZONS SERVICES. INC.
DISTRIBUTORS
AGENCY OF OHID, INC

Compeg Snck
Lol
AN (k100 57,800

HATIONWIDE RETIRERENT

SOLUTIONS, INC. OF ARIZONA

Lommun Stock: 1 000 Shares [~

Lagt
NES-100%% 51,000

T TV TIE RETTREMEN
SOLUTIONS, N OF NEW
HEXICO

Commaon Stack: 1 000 Bheras

HATIOHWIDE RETIREMENT
[SOLUTIONS, INC. OF S0. DAKOTA

Lomman Stock: 1 000 Sheras
Lol
NES-100% §1,000

401 (K) INVESTMENT
F”“E'l‘SEr"R’}E”L.”TEEs” Hs ADVISORS, INC.

AGENCY OF Lomuop Siock, [.'Jlllﬂ Shares
Cost
OKLAHOMA, INC A0S S1000

HNATIOHYWIDE RETIRERIENT

SOLUTIONS, IHC. OF ARKANSA:

Lommun Stock: 50,000 Shares [~

Lagt
NRS-1004: 5500

AFFILIATE AGENCY, INC.
LCommen Stogk;, 100 Shares

Lol
NFIDAI 0% 5100

THE 4011K) COMPANY
FINARCIAL HORIZONS

AGENCY OF TEXAS, INC Lagl
A (k-100%  §1,000

Common Stock: 855,000 Sharss ||

‘SOLUTIDNS, INC. UIF
WYOMING

Lommon Slock 500 Shares

HATIOHWIDE RETIREHIENT
SOLUTIONS, INS. BRENCY, NG

Common Stock; 1000 Shares =

Gast
NRS-100% 51,000

HATIOHWIDE RETIREMENT
SOLUTIONS, INC. OF OHID

HETI ONWIDE FINANE 1AL
IHSTITUTION DISTRIBUTORS

HSURANCE ABENCY, THC. OF MAsS.| |

Lommen Stock: 100 Shares.
NFIDAI 0%

AFFILIATEAGEHCY
OF OHID, IHC.

Common Stock: 750 Shares RIVERVIEW AGENCY, INC.

NFIDAL- D0

NATIONWIDE RETIREHENT
SOLUTIONS, INC. OF MONTANA

Lommon Stock, 500 Shaes =

Lagl
MRS 100 5500

HATIONWIDE RETIREMENT
SOLUTIONS, IHE. OF
OKLAHORA

HAT IR IDE FINANECIAL
INSTITUTION 015 TRIBUTORS

Lommon Stock: 100 Shares
NFIDAL- DO

AGENCY, INC. OF NEW MEXICO | |

NATIONWIDE RETIREMENT
SOLUTIONS, IHC. OF NEVADA

Commup Stock; 1 000 Shares [—

Gost
NRS-100% 1,000

HATIONWIDE RETIREMENT
SOLUTIONS, INC. OF TEXAS

Subsidiary Companies  — Sulid Line
ssociafion  — Doubk Ling
¢ Compary — Dotted Ling

September 30, 2002
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STATEMENT AS OF SEPTEMBER 30, 2002 OF THE NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

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

NATIONWIDE®

NATIONWIDE MUTUAL
FIRE INSURANCE COMPANY

NATIONWIDE MUTUAL
INSURANCE COMPANY

€8l

(CASUALTY}) (FIRE}
WATIONWIDE CORPORATION (NW CORP)
. Contmal:
13,542 432 100%
Shares Lost
Casualty 12882822  §1 344,787,854
Fire 549,510 118,038,022
]
GARTMORE GLOBAL
ASSET MANAGEMENT
TRUST (GRAMT)
Corp—100%
AUDENSTAR LIMITED | :
il NATIONWIDE ASSET GARTMORE INVESTMENT GARTMORE FUND GARTIMORE INVESTMENT LTD. DAMIAN SECURITIES LTD. Lo e
o IANAGEMENT HOLDINGS, LTD. SERVICES LTD. IANAGERS LTD. (BIL) e UL VESTHENTS, INC. (661
! . e atne ;
(NAMHL) (GISL) (GFM) J— i) See Page §
GEAMT - 100% GIN - 80% GIM - 99.99% GIM -99.9% GSL - 50% GIM - 89.99%
GGAMT - 100% GHL - 20% GSL - .01% GNL-.1% GSL- .01%
RIVERVIEW [NTERMATIONAL
3 NC HATIOMWIDE UK ASSET RARTMORE INVESTMENT . GARTMORE JAPAN GARTMORE NOMINEES LTD. BARTMORE U.5. LTD.
rioa IMANAGEMENT HOLDINGS, LTD. SERVICES GMBH FENPLACE LIMITED LIMITED (GNL} (BUS)
e (NUKAMHL)
AL-21% GFM - 100% GIL —100% GIM - 99.89%
NAMHL - 100% GISL - 100% GSL-.01% GOM - 100%
T
i
GARTMORE RIVERVIEW, LLC
e MATIOHWIDE UK HOLDING BARTMORE FUND MANAGERS GARTMORE SECURITIES LTD. GARTMORE 1000 LTD. GARTMORE PENSION GARTMORE GLOBAL PARTNERS
COMPANY, LTD. INTERNATIOMAL LIMITED (GSL) (General Pariner) TRUSTEES, LTD. (General Partner)
(NUKHCL) (GFMI)
RIG - 70% GISL - 99.99% GIM —99.99% GIM -50% T GUS - 50%
NUKAMHL - 98.1% GSL -.01% GNL - .01% 5L -50% GSL-1% GSL - 50%
GARTMORE ASSET
WMANAGEMENT  IHC. ASSET MANAGEMENT GARTMORE SECRETARIES GARTMORE INDOSUEZ UK GIL NOMINEES LTD.
HOLDINGS PLC {JERSEY) LTD. RECOVERY FUND (G.P.) LTD.
(AMH)
o GFMI - 84% -
GEAMT - 100% 8L 3% aIM —50% Gl -50%
NUKHGL — 100% GIM — 3% GHL - 50% GSL - 50%
GARTMORE INVESTMENT GARTMORE 1900 TRUSTEE LTD.
MANAGEMEMT PLC (General Pariner)
(GIM)
ANH - 99.99% GIM ~50%
GNL - .01% 5L -50%
Subsidiary Companies  — Slid Line
Contractual Association  — Double Ling

Limiled Liability Compary — Dodted Line

Septernber 30, 2002

Paga 4
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STATEMENT AS OF SEPTEMBER 30, 2002 OF THE NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

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

NATIONWIDE®

NATIONWIDE MUTUAL NATIONWIDE MUTUAL
INSURANCE COMPANY FIRE INSURANGE COMPANY
(CASUALTY) (FIRE)

HATIONWIDE CORPORATION (NW CORF)

Lommon Sleck  Lonliol
13,642,432 100%
=

Shares
Casualty 12,902 922 §1,344 757 854
Fire 548.510 118,038,022

GARTMORE GLOBAL
ASSET MANAGEMENT
TRUST (BGAMT)

Corp.~100%
GARTMORE GLOBAL
INVESTHMENTS, INC. (GGI)
__| Lommop Stock: 958 750 Bharas
EGAMT-24%
Fraferred Stock: 500,000 Shares
CLAMT-100¢%
I
GARTMORES. A, CAPITAL GARTHDRE GLOBAL ASSET ADVISOR
! iasA) TANAGERTENT, THE. SOFTWARE MG,
(GGAN
DELAWARE BUSINESS TRUST] BEA-100% GEAMI-23%
L
EMERGING . GARTMORE :
WANAGERS LLC INVESTORS SERVICES, INC. et
(EM) - Lommon Stack: 5 Shares
G5A-100% GEAMIAND% 85,000 GEAMI-25%
] GARTMORE MORLEY
WORTHPOINTE HATIDNW/IDE GLOBAL FUNDS FIHANCIAL SERVICES, INC.
CAPITALLLE _ L {MDRLEY)
T LUKEMBOURG SICAY CammonStack. 82343 Shares
GRAM-100%
GARTMORE DISTRIBUTION GARTMORE MORLEY CAPITAL
mﬁﬂfﬁ?ﬁﬂ%g SERVICES, INC. MAHAGENENT, IHC
= Lommen Stogky 10,000 Ehares p— Lommon Stocky 500 Shares =1
EM-79% Lost st
GEAMI-100% 5146 653 IMlorlery-100% 5,000
CORVIANT CORPORATION GARTMORE
GARTMORE MUTUAL FUND i
" CAPITAL TRUST o TRUST COMPANY
— — Lommon Stack: 2,000 Shams — fr—
W t
DELAWARE BUSINESS TRUST T Morky-100% 580,000
1
GARTMORE MORLEY &
VILLANDVA SECURITIES, LLC ASSOCIATES, INC.
Common Snck: 3500 Sharss [
ersilh Morkey-100% 31,000
WEWHDUSE SPECIAL
GGl MGT LLC SITUATIONS FUND I, LLC
(GRINGT) [~ —"— =] Common Stock: 10,000 Sharss
GEIMET-10%
T Clazs A Prefarrecl. 10,000 &
CEAMI - 1104 Be e s Subsidiary Companies ~ — Solid Line

Contractual Associafion  — Double Line
Limite Liability Compary — Dotted Ling

Septernber 30, 2002

Page &



STATEMENT AS OF SEPTEMBER 30, 2002 OF THE NATIONWIDE LIFE AND ANNUITY 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 supplemental is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory
questions.

RESPONSES
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 Codes:

Trusteed Surplus Statement (Document Identifier 490) here:

9 2 66 5 7 2 0 0 2 4 9 0 0 0 0 0 3

19



STATEMENT AS OF SEPTEMBER 30, 2002 OF THE NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS
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STATEMENT AS OF SEPTEMBER 30, 2002 OF THE NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED During the Current Quarter
1 4 5 6 7 8 9
Location
2 3 Expended for Additions
Date Book/Adjusted Carrying and Permanent
Description of Property City State Acquired Name of Vendor Actual Cost Amount of Encumbrances [Value Less Encumbrances Improvements
9999999 - Totals
Showing all Real Estate SOLD during the Current 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 Additions, Gross
Permanent Book/ Income
Increase  |Improvements | Adjusted Earned Less
Increase (Decrease) | and Changes Carrying Foreign Interest Taxes,
(Decrease) by Foreign in Value Less Exchange Realized Total Profit | Incurred on | Repairs and
Disposal by Exchange Encum- Encum- Amounts Profit (Loss) | Profit (Loss) (Loss) on Encum- Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Adjustment | Adjustment brances brances Received on Sale on Sale Sale brances Incurred

9999999 Totals
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STATEMENT AS OF SEPTEMBER 30, 2002 OF THE NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE B - PART 1

Showing all Mortgage Loans ACQUIRED during the Current Quarter

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

00-1000894.__ Pittsburgh PA 07102/2002 6.890 3,600,000 0 0 6,420,000 | 03/08/2002..__|
00-1000965. _|Simi Valley. CA 07101/2002 7.390 2,500,000 0 0 6,200,000 | ... 04/17/2002.__|
00-1000978 Burlington KY 08/15/2002 6.750 2,250,000 0 0 3,613,636 | 04/26/2002.__|
00-1001000 Denver €0 08/08/2002 7.150 1,725,000 0 0 2,800,000 || 06/18/2002.__|
00-1001010 Miramar FL 09/05/2002 6.620 3,000,000 0 0 4,076,087 || 05/28/2002..__|
00-1001014 Centennial €0 08/05/2002 6.150 4,750,000 0 0 9,720,930 | ... 07/01/2002.__|
00-1001024 Hyannis MA 08/26/2002 5.390 4,000,000 0 0 5,774,933 | 06/28/2002..__|
00-1001040 Wauvetosa Wi 09/13/2002 6.280 2,400,000 0 0 3,800,000 | ... 07122/2002..__|
00-1001057.__ Salt Lake City ut 08/01/2002 6.130 2,200,000 0 0 3,032,432 | 07122/2002..__|
00-1001058 ... Salt Lake City Ut 09/03/2002 6.130 2,000,000 0 0 2,875,000 || 07/19/2002.__|
00-1001084 Houston X 08/21/2002 5.610 6,600,000 0 0 10,560,000 | ... 08/02/2002..__|
00-1001100 Nashville ™ 09/05/2002 5.550 8,000,000 0 0 11,190,476 | 07/10/2002.__|
00-1001107 Towson MD. 09/30/2002 4.910 6,000,000 0 0 10,384,616 | 09/03/2002..__|
00-9000143 Los Angeles CA 08/01/2002 7.000 367,500 0 0 882,000 | 06/16/2002__|

0599999 - Mortgages in good standing - Commercial Mortgages - All Other 49,392,500 0 0 81,330,111 XXX

0799999 - Total - Mortgages in Good Standing 49,392,500 0 0 81,330,111 XXX

9999999 Totals 49,392,500 0 0 81,330,111 XXX

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 Book
Value/Recorded Value/Recorded
Investment Increase Investment
Excluding Accrued Increase (Decrease) by Excluding Accrued Foreign Exchange Realized Total
Loan Date Interest (Decrease) by Foreign Exchange Interest Consideration Profit (Loss) Profit (Loss) Profit (Loss)

Loan Number City State Type Acquired Prior Year Adjustment Adjustment at Disposition Received on Sale on Sale on Sale
00-1000036 Colorado Springs 0] 09/30/1999 1,959,642 0 0 1,945,291 1,955,123 0 0 0
03-0303469 San Diego. CA 12/01/1998 1,202,482 0 0 1,183,751 1,193,865 0 0 0
03-0303712 Burl ington KY 12/05/1998 911,301 0 0 901,452 903,779 0 0 0
03-4000623 . Arlington Heights IL 1210171998 2,027,511 0 0 1,995,766 2,011,354 0 0 0
03-4000921 San Jose CA 12/01/1998 872,619 0 0 13,907 13,990 0 0 0
0199999 - Mortgages closed by repayment 6,973,555 0 0 6,040,167 6,078,111 0 0 0
9999999 Totals 6,973,555 0 0 6,040,167 6,078,111 0 0 0
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STATEMENT AS OF SEPTEMBER 30, 2002 OF THE NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE BA - PART 1

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

1 Location 4 5 6 8 9 10
2 3
Book/Adjusted Increase (Decrease)
Date Actual Amount of Carrying Value Increase (Decrease) | by Foreign Exchange
Number of Units and Description City State Name of Vendor Acquired Cost Encumbrances Less Encumbrances by Adjustment Adjustment
9999999 Totals
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
2 3 Book/ Book/
Adjusted Adjusted
Carrying Increase Carrying
Value Less (Decrease) by | Value Less Foreign
Encum- Increase Foreign Encum- Exchange Realized Total
Name of Purchaser or brances, (Decrease) Exchange brances at Consideration | Profit (Loss) Profit (Loss) Profit (Loss)
Number of Units and Description City State Nature of Disposition Date Acquired Prior Year by Adjustment | Adjustment Disposition Received on Sale on Sale on Sale

9999999 Totals
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STATEMENT AS OF SEPTEMBER 30, 2002 OF THE NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE D - PART 3

Show All Lon

-Term Bonds and Stock Acquired by the Company During the Current Quarter

1 2 3 4 5 6 7 8 9
CUSIP Number of Actual Paid for Accrued NAIC
Identification Description Date Acquired Name of Vendor Shares of Stock Cost Par Value Interest and Dividends | Designation @
Special Revenue & Assessment
United States
FHLMC REMIC Ser 7.000% 12/15/22
,,,,,,,, 312913-7E-9.______| 1437-HD. 09/01/2002___| Interest Capitalization 75,668 75,668 1
FHLMC REMIC Ser 7.500% 04/15/23
,,,,,,,, 312915-PK-1._______| 1494-PZ 09/01/2002____| Interest Capitalization 95,515 95,515 1
,,,,,,,, 312915-UF-6._______| FHLMC REMIC Ser 1504 Z 7.000% 05/15/23 09/01/2002___| Interest Capitalization 17,421 17,421 1
FHLMC REMIC Ser 2412 6.500% 08/15/30
,,,,,,,, 31339D-TT-5.______|PT |__07/10/2002_____{Merrill Lynch 6,192,188 6,000,000 15,167 1
FHLMC REMIC Ser 2374 6.000% 04/15/27
,,,,,,,, 313396-5B-3 | QE |___07/11/2002._____{UBS, Warburg, Dillon Read 7,208,906 7,000,000 17,500 1Z
FHLMC REMIC Ser 2369 6.500% 04/15/30
,,,,,,,, 313396-BZ-3 .| ZH | _____08/16/2002.______{ UBS Warburg-CMO. 6,503,238 6,333,037 22,869 1
FHLMC REMIC Ser 2369 6.500% 04/15/30
,,,,,,,, 313396-BZ-3 .| ZH |__09/01/2002____| Interest Capitalization 34,304 34,304 1
FHLMC REMIC Ser 2394 6.000% 05/15/30
,,,,,,,, 31339L-F4-7____|GD | _____08/06/2002.______{UBS, Warburg, Dillon Read 2,032,500 2,000,000 2,667 1
FHLMC REMIC Ser 2392 6.000% 08/15/27
,,,,,,,, 31339L-H6-0._______| PG | ___08/01/2002..___|Countrywide Securities 8,280,000 8,000,000 6,667 1Z
FHLMC REMIC Ser 2388 6.000% 07/15/30
,,,,,,,, 31339M-4Q-8 | LE | ___08/05/2002..____|Various 17,338,438 17,000,000 30,833 1
FHLMC REMIC Ser 2389 6.000% 07/15/27
,,,,,,,, 31339M-DT-2.______| EG |__08/01/2002..___|{CS First Boston Corporation. 15,541,406 15,000,000 12,500 1Z
FHLMC REMIC Ser 2401 6.500% 01/15/19
,,,,,,,, 31339M-RS-9.______| VF |___07/10/2002..___|Greenwich Capital Markets Inc 1,304,942 1,266,166 3,201 1Z
FHLMC REMIC Ser 2439 6.000% 08/15/27
,,,,,,,, 31339W-NF-9._____|LF |__07/25/2002..___|{CS First Boston Corporation. 8,257,500 8,000,000 38,667 1Z
FHLMC REMIC Ser 2442 6.000% 07/15/28
,,,,,,,, 31339W-RC-2.______|PE |__07/18/2002.___[UBS Warburg-CNO. 3,077,813 3,000,000 11,000 1Z
FHLMC REMIC Ser 6.250% 12/15/23
,,,,,,,, 3133713-KF-4.______| 1628-KZ 09/23/2002._.___|Nomura Securities Int'l Inc 1,099,939 1,035,237 4,493 1Z
,,,,,,,, 313376-M4-0._______| FHLMC REMIC Ser 1837-Z 6.500% 04/15/26 07/23/2002 | Greenwich Capital Markets Inc 4,139,375 4,000,000 18,056 1Z
,,,,,,,, 313376-M4-0._______| FHLMC REMIC Ser 1837-Z 6.500% 04/15/26 09/01/2002___| Interest Capitalization 43,451 43,451 1Z
FHLMC REMIC Ser 2129 6.000% 10/15/20
,,,,,,,, 31331J-6X-5____|ZD |_____07/17/2002..___|Greenwich Capital Markets Inc 2,863,580 2,944 556 10,306 1
FHLMC REMIC Ser 2129 6.000% 10/15/20
,,,,,,,, 31331J-6X-5____|ZD |__09/01/2002____| Interest Capitalization 29,519 29,519 1
FHLMC REMIC Ser 2358 6.000% 05/15/27
,,,,,,,, 3133TU-LK-2._______| 0D |___07/18/2002___{Merrill Lynch 13,363,594 13,000,000 47 667 1Z
FNMA REMIC Ser 7.000% 02/25/20
,,,,,,,, 313580-L7-8 | 1992-182 C| PZ |__09/01/2002____| Interest Capitalization 172,806 172,806 1
FNMA REMIC Ser 6.850% 06/25/22
,,,,,,,, 31358R-G5-6._______| 1992-214 7 09/01/2002___| Interest Capitalization 98,865 98,865 1
FNMA REMIC Ser 7.500% 03/25/23
,,,,,,,, 31358T-50-9._______| 1993-23PZ 09/01/2002___| Interest Capitalization 61,224 61,224 1
FNMA REMIC Ser 1994-31 6.500% 03/25/23
31359G-WW-2. B 09/01/2002.__. Interest Capitalization 35,754 35,754 1
31392A-P9-3 | FNMA Ser 2001-69 C| QE 6.000% 07/25/28 07/19/2002.__ Greenwich Capital Markets Inc 7,204,531 7,000,000 26,833 1Z
,,,,,,,, 31392A-SM-1._______| FNMA Ser 2001-74 CI PC 6.000% 01/25/27 07/19/2002._.__|CS First Boston Corporation 12,992,718 12,631,535 48,421 1Z
FNMA REMIC Ser 2002-34 6.000% 07/25/19
,,,,,,,, 31392C-N7-5._____|CI VB | __09/25/2002._____| Legg Mason Wood Walker Inc. 2,068,125 2,000,000 9,667 1Z
FNMA REMIC Ser 2002-W6 5.350% 07/25/36
,,,,,,,, 31392D-E8-1.______|CI 1A4 07/01/2002._.___|Nomura Securities Int'l Inc 4,277,304 4,269,000 19,033 1Z
FHLMC REMIC Ser 6.000% 04/25/30
,,,,,,,, 31392D-U9-1._______| 2002-48 CI AD. 08/02/2002..___| Lehman Brothers Inc. 4,077,500 4,000,000 4,000 1Z
FNMA REMIC Ser 2002-55 5.500% 08/25/12
,,,,,,,, 31392E-EU-0.____|CI (B |_____08/15/2002.______{UBS, Warburg, Dillon Read 10,426,563 10,000,000 44,306 1Z
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Show All Lon

-Term Bonds and Stock Acquired by the Company During the Current Quarter

STATEMENT AS OF SEPTEMBER 30, 2002 OF THE NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9
CUSIP Number of Actual Paid for Accrued NAIC
Identification Description Date Acquired Name of Vendor Shares of Stock Cost Par Value Interest and Dividends | Designation @

FNMA REMIC Ser 2002-55 6.000% 05/25/31

,,,,,,,, 31392E-FP-0.______|CI ON |__.08/20/2002.___[UBS Warburg-CMO. 2,027,500 2,000,000 9,667 1Z
FNMA REMIC Ser 2002-58 6.000% 05/25/31

,,,,,,,, 31392E-LU-2.____|CI PE |__.08/08/2002.____|Salomon Smith Barney. 5,032,422 5,000,000 24,167 1Z
FNMA REMIC Ser 2002-59 5.500% 03/25/11

,,,,,,,, 31392E-UE-8 | CI UM | _08/15/2002.___[CS First Boston Corporation 14,630,001 14,000,001 62,028 1Z
FHLMC REMIC Ser 2451 6.500% 01/15/28

,,,,,,,, 31392K-FL-5.____| JE |____07/12/2002._____| Lehman Brothers Inc 5,422,243 5,209,000 15,048 1
FHLMC REMIC Ser 2448 6.500% 05/15/31

,,,,,,,, 31392M-4%-9._______| QM | __07/22/2002.___|BB&T Capital Markets 3,110,156 3,000,000 13,000 1Z
FHLMC REMIC Ser 2448 6.000% 10/15/27

,,,,,,,, 31392M-5N-8 | TU |__07/18/2002.____[UBS Warburg-CMO. 1,684,073 1,644,000 6,028 1Z
FHLMC REMIC Ser 2461 6.500% 04/15/18

,,,,,,,, 31392M-KQ-4._______| VD | 07/23/2002.___[Merrill Lynch 3,120,000 3,000,000 13,542 1Z
FHLMC REMIC Ser 2463 6.500% 08/15/19

,,,,,,,, 31392M-TS-1.______|VH |__07/23/2002.___Morgan/JP/Securities - Bonds 8,327,500 8,000,000 36,111 1Z
FHLMC REMIC Ser 2456 6.000% 04/15/28

,,,,,,,, 31392P-E6-8 | QF |_____07/18/2002._____{Bank of America-CMO 4,611,445 4,500,000 16,500 1Z
FHLMC REMIC Ser 2484 6.000% 01/15/31

,,,,,,,, 31392P-S3-0._______|PD |__08/02/2002.___[UBS, Warburg, Dillon Read 12,187,500 12,000,000 14,000 1Z
FHLMC REMIC Ser 2476 6.000% 07/15/31

,,,,,,,, 31392P-T7-0.______|PD | 07/25/2002.___Morgan/JP/Securities - Bonds 11,211,969 11,110,000 53,698 1Z
FHLMC REMIC Ser 2471 6.000% 08/15/27

,,,,,,,, 31392R-3U-3 | EG |_____07/18/2002._____{Bank of America-CMO 4,678,960 4,576,000 2 117 1Z
FHLMC REMIC Ser 2471 6.000% 02/15/31

,,,,,,,, 31392R-4A-6.______|EH | ____08/06/2002._.____|Various 10,106,875 10,000,000 41,333 1Z
FHLMC REMIC Ser 2469 6.000% 01/15/28

,,,,,,,, 31392R-CF-6._______|PC |___07/26/2002.___|Goldman Sachs & Company. 14,115,361 13,698,000 68,490 1Z
FHLMC REMIC Ser 2470 6.000% 10/15/30

,,,,,,,, 31392R-JJ-1.___|QE |__07/25/2002.___[UBS Warburg-CMO. 3,028,125 3,000,000 14,500 1Z
FHLMC REMIC Ser 2490 6.000% 02/15/14

,,,,,,,, 31392R-TR-2._______| VA |___08/16/2002___[Huntington Capital Corp. 7,284,471 6,964,538 33,662 1Z
FHLMC REMIC Ser 2485 6.000% 12/15/27

,,,,,,,, 31392T-AW-7_______| WD | ____08/15/2002_____|Direct 5,737,460 5,530,082 26,729 1Z
FHLMC REMIC Ser 2488 6.000% 01/15/31

,,,,,,,, 31392T-HK-6._______| ML | _08/23/2002.___|CS First Boston Corporation 5,599,688 5,500,000 26,583 1Z
FHLMC REMIC Ser 2478 6.000% 09/15/27

,,,,,,,, 31392T-XA-0.______|EG |____08/07/2002.______{Bank of America-CMO 11,334,297 11,000,000 53,167 1Z
FHLMC REMIC Ser 2478 6.000% 03/15/31

,,,,,,,, 31392T-XB-8 | EH |___08/08/2002.______{Bank of America-CMO 4,034,375 4,000,000 19,333 1Z
FHLMC REMIC Ser 2505 6.000% 06/15/31

,,,,,,,, 31392U-BQ-6.______| KE |___.09/18/2002._____{Bank of America-CMO 6,675,430 6,481,000 31,325 1Z
FHLMC REMIC Ser 2504 6.000% 04/15/18

,,,,,,,, 31392U-DT-8 | VB |__09/16/2002.___|Greenwich Capital Markets Inc 5,232,400 5,080,000 24,553 1Z
FHLMC REMIC Ser 2504 5.500% 09/15/17

,,,,,,,, 31392U-KL-7______IN 09/25/2002___|Greenwich Capital Markets Inc 1,021,719 1,000,000 4,431 1Z
FHLMC REMIC Ser 2501 6.000% 03/15/31

,,,,,,,, 31392U-PY-4._____|PD |_.09/04/2002.___[Morgan Stanley & Co Inc 3,076,406 3,000,000 14,500 1Z

,,,,,,,, 38373V-AB-6._______| GNMA Ser 2002-59 C| BE 6.000% 10/20/29 08/08/2002.._.___|Bank of Amer ica-CMO. 4,109,375 4,000,000 19,333 1Z
Government Nat| Mtg 6.500% 02/20/13

,,,,,,,, 38373W-4P-0._______| Assn Ser 2002-33 CI VH 07/01/2002_._|UBS, Warburg, Dillon Read 7,218,756 6,893,471 21,159 1Z
Government Nat| Mtg 6.500% 02/20/13

,,,,,,,, 38373W-Q7-6.______| Assn Ser 2002-30 CI VA 07/01/2002.___|First Tennessee Bank NA 6,867,686 6,552,842 20,114 1Z
GNMA REMIC Ser 2002-42 6.000% 10/20/28

,,,,,,,, 38373X-GK-6..____|CI PD. |__08/01/2002.___|Greenwich Capital Markets Inc 4,125,625 4,000,000 3,333 1Z
GNMA REMIC Ser 2002-46 6.000% 05/20/29

,,,,,,,, 38373X-JY-3____|CI PE |_____07/26/2002._____| Lehman Brothers CMO 15,450,000 15,000,000 75,000 1Z
GNMA REMIC Ser 2002-55 6.000% 06/20/29

,,,,,,,, 38373X-K8-8 .| CI PC | 07/26/2002.___|Greenwich Capital Markets Inc 15,796,285 15,246,000 76,230 1Z
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STATEMENT AS OF SEPTEMBER 30, 2002 OF THE NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9
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,,,,,,,, 38373X-P3-4___|GNMA Ser 2002-48 CI VG 6.500% 12/16/12 07/12/2002___|Huntington Capital Corp. 4,801,706 4,556,103 23,856 1Z
Government Nat| Mtg 6.500% 04/20/28
,,,,,,,, 3837H1-JQ-5.____|Assn REMIC Ser 1998-9 ZA 07/23/2002._._|Morgan/JP/Securities - Bonds 8,197,500 8,000,000 36,111 1Z
Government Nat| Mtg 6.500% 04/20/28
,,,,,,,, 3837H1-JQ-5.____|Assn REMIC Ser 1998-9 ZA 09/01/2002___| Interest Capitalization 86,901 86,901 1Z
Vendee Mtg Tr REMIC 7.250% 09/15/25
,,,,,,,, 911760-6T-7____|Ser 1995-3 1Z 09/01/2002___| Interest Capitalization 297,679 297,679 1
FHLMC Str Pass Thr Sec 3.251% 05/27/24
,,,,,,,, 000000-00-0_____[Ser T50 CI A5 09/24/2002_____| Greenwich Capital Markets Inc 4,950,000 5,000,000 17,158 1Z
Total United States 364,106,573 354,069,673 1,330,657 XXX
3199999 - Total - Bonds - Special Revenue 364,106,573 354,069,673 1,330,657 XXX
Public Utilities (unaffiliated)
United States
Carolina Pwr & Lt Co 7.875% 04/15/04
,,,,,,,, 144141-BV-9.____|1st Mtg Nt 08/20/2002.___ | Spear Leeds 1,372,560 1,290,000 36,120 2PE
Commonweal th Edison Co 8.250% 10/01/06
,,,,,,,, 202795-EC-0.___|1st Mtg Nt Ser 76 |__.08/20/2002..___[McDonald & Co Sec Inc 1,296,958 1,130,000 36,772 1PE
Consol idated Edison Co 6.250% 02/01/08
,,,,,,,, 209111-CX-9.___[NY Inc Deb Ser 98-A 07/30/2002..____|Various 1,610,466 1,520,000 29,778 1PE
Consol idated Edison Co 8.125% 05/01/10
,,,,,,,, 209111-DE-0.___[NY Inc Deb. 07/17/2002.___| SBC Warburg Dillon Read 2,299,580 2,000,000 36,563 1PE
Enterprise Products 7.500% 02/01/11
,,,,,,,, 293791-AB-5____|Ptnrs LP Nt |___07/15/2002.___|Goldman Sachs & Company. 4,213,110 4,000,000 137,708 2
,,,,,,,, 49337E-AB-6.____|Keyspan Gas East MT Nt 6.900% 01/15/08 07/08/2002.___|Morgan Stanley & Co Inc 1,081,340 1,000,000 33,733 1
Niagara Mohawk Pwr 7.750% 05/15/06
,,,,,,,, 653522-CV-2.___|Corp 1st Mtg 09/05/2002.___|Piper Jaffray Inc 2,243,740 2,000,000 49,514 2PE
PPL Electric Utilities 6.250% 08/15/09
,,,,,,,, 69351U-AB-9.___[1st Mtg Bd 08/01/2002___|Bank One Capital Markets 1,535,609 1,485,000 44,086 1PE
PSI Energy Inc 1st Mtg 6.370% 09/09/08
,,,,,,,, 69363F-BJ-0.___|Bd Ser B |___08/06/2002.___|RBC Dominion Securities 1,048,170 1,000,000 30,788 1PE
Potomac Elec Pwr Co 6.250% 10/15/07
,,,,,,,, 737679-CH-1.___[1st Mtg Bd 09/04/2002___|Merrill Lynch 2,176,800 2,000,000 50,000 1PE
Southwestern Elec 7.000% 09/01/07
,,,,,,,, 845437-AR-3___|Power 1st Mtg Bd Ser X 07/11/2002___|Morgan Stanley & Co Inc 3,217,140 3,000,000 78,750 2PE
Sunoco Logistics Ptnrs 7.250% 02/15/12
,,,,,,,, 86765B-AB-5.___|Op LP Nt | 08/12/2002.___|Tax Free Exchange 1,987,027 2,000,000 74,111 2PE
UGl Utilities Inc MT 7.170% 06/15/07
,,,,,,,, 90269Q-AD-1.___ [Nt Ser B |__.09/25/2002.___[Raymond James & Assoc Inc 1,096,410 1,000,000 26,888 2PE
UGl Utilities Inc MT 5.530% 09/25/12
,,,,,,,, 90269Q-AH-2.____|Nt |_.09/20/2002.___|Wachovia Capital Markets Inc 1,250,000 1,250,000 2PE
,,,,,,,, 906548-BJ-0_____|Union Elec Co 1st Mtg 7.375% 12/15/04 |___08/06/2002____|Lehman Brothers Inc 2,175,620 2,000,000 22,125 1PE
Total United States 28,604,529 26,675,000 686,936 XXX
Other Country
Anglian Water Services 7.010% 07/25/08
,,,,,,,, 60369@-AC-0____|Fin plc Sr Nt Ser C US§ | 09/24/2002_____| Tax Free Exchange 10,000,000 10,000,000 114,886 1Z
Total Other Country 10,000,000 10,000,000 114,886 XXX
3899999 - Total - Bonds - Public Utilities 38,604,529 36,675,000 801,822 XXX
Industrial & Miscellaneous
United States
American Business Fin 5.402% 09/15/33
,,,,,,,, 000759-CV-0.___|Sves Inc Ser 2002-3 CI M1 09/19/2002.___|CS First Boston Corporation 4,999,955 5,000,000 18,757 1PE
ABN Amro NA Holding Co 6.523% 12/01/49
,,,,,,,, 003723-AA-1.___|Bd | .09/17/2002____|Lehman Brothers Inc 2,000,000 2,000,000 1PE
,,,,,,,, 013068-AC-5.____|Alberto Culver Co Deb 6.375% 06/15/28 | .09/23/2002.___[First Albany Corporation 2,210,000 2,000,000 35,771 2PE
American General Fin 5.910% 06/12/06
,,,,,,,, 02635P-RD-7.___|MT Nt Ser F | __08/26/2002.___[CS First Boston Corporation 1,054,630 1,000,000 21,998 1PE
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Apogent Technologies 8.000% 04/01/11
,,,,,,,, 03760A-AC-5.____| Inc Sr Nt Ser B 09/26/2002._._|Morgan/JP/Securities - Bonds 2,555,479 2,225,000 2
Aramark Services Inc 7.000% 07/15/06
,,,,,,,, 038522-AC-2. . |Nt |_.09/04/2002.___[Morgan Stanley & Co Inc 2,087,840 2,000,000 21,000 2
Aramark Services Inc 6.375% 02/15/08
038522-AG-3 . Gtd Nt 09/26/2002.__ Goldman Sachs & Company. 1,021,140 1,000,000 6,552 2
040420-BF-7_______| Aristar Inc Sr Nt 7.250% 06/15/06. 07/11/2002__ McDonald & Co Sec Inc 1,659,337 1,525,000 9,521 1
054303-AM-4_______| Avon Prods Inc Sr Nt 7.150% 11/15/09 09/23/2002.__ Dain Rauschar Inc. 1,736,160 1,500,000 39,027 1PE
057224-AJ-6.____|Baker Hughes Inc Sr Nt 6.250% 01/15/09 08/06/2002._._. Morgan/JP/Securities - Bonds 2,128,320 2,000,000 8,333 1PE
,,,,,,,, 057224-AS-6.____|Baker Hughes Inc Sr Nt 6.000% 02/15/09 07/24/2002._.___|McDonald & Co Sec Inc 2,104,820 2,000,000 54,667 1PE
Banc of America Comm 5.271% 07/11/43
,,,,,,,, 05947U-HN-1.___[Mtg Inc Ser 2002-2 C| B |_____08/26/2002.______{Bank of America-CMO 5,025,153 5,000,000 6,589 1PE
Banc of America Comm 5.315% 07/11/43
,,,,,,,, 05947U-HP-6.____|[Mtg Inc Ser 2002-2 CI C |____08/26/2002.______{Bank of America-CMO 5,025,021 5,000,000 6,644 1PE
Bank of America Mtg 6.500% 03/25/29
,,,,,,,, 060506-AZ-5._____|Sec Ser 1999-1 C| A24 08/02/2002.._.___|Bank of America BISD Dealer 3,088,594 3,000,000 3,250 1PE
,,,,,,,, 071813-AS-8 ____|Baxter Intl Inc Nt 5.250% 05/01/07. |___07/19/2002.____|Various 6,066,340 6,000,000 76,417 1
Becton Dickinson & Co 6.900% 10/01/06
,,,,,,,, 075887 -AM-1________|Nt |____07/30/2002..____|{Dain Rauschar Inc 540,805 500,000 11,596 1PE
Block Financial Corp 6.750% 11/01/04
,,,,,,,, 093662-AA-2.___|Sr Nt | ____08/13/2002._____{Dain Rauschar Inc 1,505,485 1,410,000 27,759 2
Block Financial Corp 8.500% 04/15/07
,,,,,,,, 093662-AB-0._______| Sr Nt | ___.09/17/2002._.____|{Dain Rauschar Inc 2,320,210 2,000,000 70,597 2
CSX Transportation Inc 7.820% 04/01/11
,,,,,,,, 126410-LE-7_____|ETC. 07/24/2002_.___|Dain Rauschar Inc 2,195,754 1,900,000 48,701 1PE
CWMBS Inc Ser 2002-3 6.000% 05/25/17
,,,,,,,, 12669C-TF-7____{Cl 2A2 07/31/2002___| Legg Mason Wood Walker Inc 3,031,406 3,000,000 2,000 1
Cabelas Inc Sr Nt Ser 4.950% 09/05/09
,,,,,,,, 12680Q-AD-2 ___|A 09/05/2002.._._._| SPP Hambro 4,000,000 4,000,000 27
Carey Comm Mtg Tr Ser 5.970% 08/20/19
,,,,,,,, 141749-AA-9_____12002-1 CI A | ___08/27/2002____|Direct 11,000,000 11,000,000 1PE
,,,,,,,, 141784-AH-1.____|Cargill Inc MT Nt 6.880% 03/05/07 07/15/2002_.___|Dain Rauschar Inc 1,599,900 1,500,000 18,060 1PE
Centerpoint Anchorage 7.899% 09/15/22
,,,,,,,, 15189@-AA-7____|Tr CTL Lease Bkd PTC | __.09/18/2002.._____{ SPP Hambro. 4,000,000 4,000,000 27
Cingular Wireless Sr 5.625% 12/15/06
,,,,,,,, 17248R-AC-0._____|Nt | 09/11/2002___|Tax Free Exchange 1,960,818 2,000,000 26,875 1PE
CIT RV Tr Ser 1999-A 6.440% 03/15/17
172850-BB-4..____. Cl B 07/16/2002.__ Bank One Capital Markets 4,120,000 4,000,000 2,862 1PE
25247D-AB-7____|Dial Corp Nt 7.000% 08/15/06. | 08/19/2002.__ Spear Leeds 1,059,730 1,000,000 1,361 2
270319-AC-0.____|Earthgrains Co Nt 8.500% 08/01/05 08/16/2002.__ Morgan Stanley & Co Inc 4,430,400 3,900,000 18,417 1PE
,,,,,,,, 291011-AH-7______| Emerson Elec Co Nt 5.850% 03/15/09. |___07/17/2002.___|Morgan Stanley & Co Inc 2,045,960 2,000,000 41,275 1
,,,,,,,, 293562-AB-0._______|Enron 0il & Gas Co Nt 6.500% 09/15/04 | .09/18/2002___|Pressprich R W 521,040 500,000 722 2PE
Financial Federal 5.920% 08/30/06
,,,,,,,, 31746*-AL-8 ___|Credit Inc Sr Nt Ser B2 |___08/30/2002.___|BA Securities 3,000,000 3,000,000 27
,,,,,,,, 319963-AE-4___|First Data Corp Nt 4.700% 11/01/06 |__.07/09/2002.___|Bear Stearns Securities Corp. 3,998,280 4,000,000 36,817 1
First Security Corp Sr 6.875% 11/15/06
,,,,,,,, 336294-AH-6.______|Nt | _.08/09/2002.___[CS First Boston Corporation 1,774,896 1,600,000 27,194 1PE
,,,,,,,, 349631-AF-8 | Fortune Brands Inc Nt 6.250% 04/01/08 | .09/23/2002.___[Merrill Lynch 2,225,700 2,000,000 60,764 1PE
Helmerich/Payne Intl 5.510% 08/15/07
,,,,,,,, 42346#-AA-9. | Drilling Sr Nt Ser A | __08/15/2002.______{ Bankers Trust/BOCM 1,032,706 1,000,000 1Z
Home Eq Mtg Ln Asset 6.920% 05/27/33
,,,,,,,, 43708A-AC-6._______|Bkd Tr Ser SPMD 2002-A C| AF3 |__07/30/2002.___[Merrill Lynch 5,001,309 4,832,000 929 1PE
International Bus 4.875% 10/01/06
,,,,,,,, 459200-AW-1.____[Machs Corp Nt 07/01/2002_.__| Various. 6,044,880 6,000,000 76,375 1
Johnson Controls Inc 5.000% 11/15/06
,,,,,,,, 478366-AK-3______|Nt |___07/16/2002.___|Goldman Sachs & Company. 1,915,352 1,900,000 16,889 1
,,,,,,,, 482620-AV-3 KN Energy Inc Sr Nt 6.800% 03/01/08 08/27/2002.___|CS First Boston Corporation 2,128,340 2,000,000 67,622 2
Kinder Morgan Energy 7.125% 03/15/12
,,,,,,,, 494550-AK-2.______|Ptnrs LP Nt |__.08/22/2002.___|Salomon Smith Barney. 1,861,895 1,750,000 56,456 2
,,,,,,,, 494553-AA-8 ___|Kinder Morgan Inc Nt 6.500% 09/01/12 08/22/2002.___| Salomon Smith Barney. 1,495,740 1,500,000 2PE
Shelby Creek LLC Cr 7.600% 12/15/22
,,,,,,,, 50026*-AA-3 | Tenant Lease 09/11/2002_.___|Blair William & Company. 1,056,470 1,000,000 1Z
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LTV Corp Sr Secd Term 6.445% 10/31/04
,,,,,,,, 501921-A*-1.___|Loan 09/30/2002___| Tax Free Exchange 861,667 861,667 1,080 3
,,,,,,,, 518439-AA-2.____|Estee Lauder Cos Sr Nt 6.000% 01/15/12 07/23/2002._._| SBC Warburg Dillon Read 2,534,811 2,435,000 4,464 1PE
Marriott Intl Inc Nt 7.875% 09/15/09
,,,,,,,, 571900-AQ-2 | Ser C | _08/14/2002.___|Dain Rauschar Inc 1,132,420 1,000,000 33,688 2PE
,,,,,,,, 581557-AT-2.____|McKesson Corp Deb 6.400% 03/01/08 09/17/2002_.__|Dain Rauschar Inc 6,264,270 6,000,000 161,600 2
Mohawk Inds Inc Nt Ser 6.500% 04/15/07
608190-AE-4._______ C 08/08/2002.._._. McDonald & Co Sec Inc 1,072,240 1,000,000 23,653 2
61166W-AA-9.______ | Monsanto Co Nt 7.375% 08/15/12 08/09/2002._._. Salomon Smith Barney. 1,988,300 2,000,000 2PE
651190-BE-2.______ | Newell Co MT Nt 6.350% 07/15/28 . | 09/30/2002.__ Various 1,643,095 1,500,000 20,638 2PE
,,,,,,,, 654106-AB-9._____|Nike Inc Sr Nt 5.500% 08/15/06. 07/10/2002.____| Spear Leeds 2,070,188 1,998,000 45,788 1
Norwest Asset 6.500% 04/25/29
Securities Corp Ser 1999-8 Cl A3 | | 07/23/2002...._. Legg Mason Wood Walker Inc 1,935,063 1,883,273 8,501 1PE
Nucor Corp Sr Nt 4.875% 10/01/12 09/26/2002..._. Wachovia Capital Markets Inc 6,996,150 7,000,000 1PE
0ld Kent Bank Nt 7.750% 08/15/10 08/01/2002.__ Goldman Sachs & Company. 2,224,860 2,000,000 73,625 1PE
|10mni Source Corp Sr Nt 6.750% 09/24/09 09/24/2002..._. Bank One Capital Markets 4,146 556 4,000,000 27
Pentair Inc Sr Nt 7.850% 10/15/09, 08/15/2002.__ Dain Rauschar Inc. 3,026,525 2,750,000 74,084 2PE
Pitney Bowes Cr Corp 8.550% 09/15/09
,,,,,,,, 724477-AJ-3 | Deb 08/26/2002___|Merrill Lynch 1,860,489 1,585,000 61,736 1PE
Residential Accredit 6.000% 04/25/32
,,,,,,,, 761106-YD-7______| Loans Inc Ser 2002-QS5 Cl A5. 07/10/2002.___| Salomon Smith Barney. 2,061,250 2,000,000 4,667 1PE
Reynolds & Reynolds Sr 7.000% 12/15/06
,,,,,,,, 761695-AA-3 [Nt | __.09/19/2002._____|Various 3,271,305 3,000,000 43,458 2PE
,,,,,,,, 78412D-AG-4 | Semco Energy Inc Nt 6.490% 10/01/09 09/16/2002._.___|McDonald & Co Sec Inc 2,000,000 2,000,000 2PE
Sara Lee Corp MT Nt 6.950% 10/09/06
,,,,,,,, 80311T-BY-7____|Ser C | 07/23/2002___|Spear Leeds 1,647,975 1,500,000 37,935 1PE
Schlumberger Tech Corp 6.500% 04/15/12
,,,,,,,, 806860-AA-0.______|Nt | .09/20/2002.___[Morgan/JP/Securities - Bonds 1,392,825 1,250,000 37,014 1PE
Science Applications 6.750% 02/01/08
808626-AA-3 Int! Corp Nt 08/22/2002.._._ Dain Rauschar Inc. 3,225,210 3,000,000 14,625 1PE
833034-AC-5.____|Snap-On Inc Nt 6.250% 08/15/11 07/30/2002.__. Piper Jaffray Inc 2,067,940 2,000,000 57,986 1
,,,,,,,, 835495-AE-2._______| Sonoco Products Co Nt 7.000% 11/15/04 | __.09/17/2002.______|McDonald & Co Sec Inc. 482,360 450,000 10,938 1PE
South Dakota Ed Enh 6.720% 06/01/26
,,,,,,,, 83754L-AA-5_ | Fund Corp Tobacco Set! Ser 2002-A Cl A | 08/26/2002 __ |Bear Stearns Securities Corp 4,997 955 5,000,000 1PE
State Street Bk & Tr 6.840% 01/31/19
,,,,,,,, 85746*-DR-8 | Co Sr Lev Lease Nt 09/30/2002..___| Bankers Trust/BOCM. 3,000,000 3,000,000 27
Suburban Propane LP Sr 7.370% 07/01/12
,,,,,,,, 86448#-AB-1.___|Nt |__07/01/2002___{First Union 5,500,000 5,500,000 2
,,,,,,,, 87538G-AY-8 | Tandy Corp MT Nt Ser B 7.300% 08/09/04 08/07/2002.._.___|McDonald & Co Sec Inc 1,072,690 1,000,000 26,564 2PE
Texas Instruments Inc 7.000% 08/15/04
,,,,,,,, 882508-AN-4._____ | Sr Nt | ____08/05/2002..____{RBC Dominion Securities 1,074,000 1,000,000 33,639 1
Tiffany & Co Sr Nt Ser 6.150% 07/18/09
,,,,,,,, 886547-B*-8 ___|C 07/18/2002.____| Lehman Brothers Inc 4,000,000 4,000,000 27
,,,,,,,, 893485-MM-4 | Transamerica Corp Nt 6.750% 11/15/06 08/09/2002 | CS First Boston Corporation 1,072,920 1,000,000 16,688 1PE
Union Planters Bank 6.500% 03/15/08
,,,,,,,, 908064-AA-6._______| Sub Nt 08/09/2002..___|Morgan Keegan & Co Inc 2,134,000 2,000,000 53,806 2
Universal Corp VA MT 7.875% 02/15/08
,,,,,,,, 91345H-AN-5______|Nt Ser B |__.08/19/2002.___[UBS, Warburg, Dillon Read 2,212,160 2,000,000 3,063 2
U S Freightways Corp 8.500% 04/15/10
,,,,,,,, 916906-AB-6.______ | Nt |_.08/29/2002.___[Carolina Capital Markets 1,755,000 1,500,000 49,229 1PE
,,,,,,,, 91914C-AA-5____[Valero Logistics LP Nt 6.875% 07/15/12 07/10/2002.____|Morgan/JP/Securities - Bonds 1,993,720 2,000,000 2PE
Vectren Utility 6.625% 12/01/11
92239M-AC-5, Holdings Inc Nt 07/10/2002.__ Bank One Capital Markets 2,089,500 2,000,000 16,194 1PE
| Vulcan Materials Co Nt 6.000% 04/01/09 07/03/2002.__. Dain Rauschar Inc. 517,736 505,000 8,248 1PE
Washington Post Co Nt 5.500% 02/15/09 | 09/24/2002.__ Spear Leeds 2,130,680 2,000,000 12,833 1PE
Wegmans Food Markets 4.430% 09/30/07
Inc Sr Nt Ser A 09/30/2002..._. Morgan/JP/Securities - Bonds 9,000,000 9,000,000 1Z
Wells Fargo Bank 7.380% 05/15/32
Northwest NA MWRA Lease Backed Loan ... ... ) 07/30/2002..._. Direct 1,487 416 1,420,656 4,369 1Z
Wilmington Investments 5.070% 08/30/07
Inc Sr Nt 08/30/2002..__ BA Securities 2,500,000 2,500,000 27
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Wine Group Inc/The Sec 6.070% 08/30/12
,,,,,,,, 97382#-AC-4 [Nt | __08/30/2002.___|BA Securities. 1,532,617 1,500,000 27
Wine Group Inc/The Sec 6.330% 08/30/14
,,,,,,,, 97382#-AD-2.___|Nt | __08/30/2002.___|BA Securities. 1,500,000 1,500,000 27
Wisconsin Energy Corp 5.875% 04/01/06
,,,,,,,, 976657-AB-2. | Sr Nt |___08/06/2002.___[UBS, Warburg, Dillon Read 4,227,880 4,000,000 83,556 1
Worthington Inds Inc 7.125% 05/15/06
981811-AB-8 Nt 09/16/2002.___. First Albany Corporation 533,900 500,000 12,271 2PE
986670-AB-3 | York Intl Corp Sr Nt 6.625% 08/15/06 09/05/2002.__. BB&T Capital Markets 2,166,820 2,000,000 9,201 2
,,,,,,,, 69413#-AA-9____ |Wagon Plc Gtd Sr Nt 6.090% 09/10/09 09/10/2002_____| ABN Amro Sec (USA) Inc 6,140,137 6,000,000 27
Total United States 235,174,494 226,680,596 1,966,935 XXX
Canada
,,,,,,,, 013716-AM-7____[Alcan Aluminum Ltd Deb 6.250% 11/01/08 07/18/2002.____|Various 3,177,560 3,000,000 40,972 1PE
Barrick Gold Fin Inc 7.500% 05/01/07
,,,,,,,, 068494-AA-1_ |Deb 07/23/2002____| SBC Warburg Dillon Read 3,361,290 3,000,000 53,125 1
Total Canada 6,538,850 6,000,000 94,097 XXX
Other Country
Grand Metropolitan Inv 9.000% 08/15/11
,,,,,,,, 386088-AB-4 [Nt |__08/14/2002.___[UBS, Warburg, Dillon Read 2,569,680 2,000,000 2,000 1PE
Sunstar Cap 8.570% 08/13/09
,,,,,,,, 86789R-AA-4 | (Luxembourg) SA Sr Nt 08/13/2002___|Direct 7,000,000 7,000,000 27
Holcim Cap Corp Ltd Sr 5.930% 07/22/09
,,,,,,,, G4551#-AF-1.___|Gtd Nt 07/22/2002 | Greenwich Capital Markets Inc 2,000,000 2,000,000 27
Publishing & 5.340% 09/18/09
,,,,,,,, 07788#-AA-9____|Broadcasting Ltd Sr Nt Ser A 09/18/2002_____|BA Securities 3,000,000 3,000,000 27
Total Other Country 14,569,680 14,000,000 2,000 XXX
4599999 - Total - Bonds - Industrial, Misc. 256,283,024 246,680,596 2,063,032 XXX
Credit Tenant Loans
United States
Newtown Cr Tenant 6.082% 12/15/23
,,,,,,,, 653240-AA-9____|Lease Ser 2002-CTL 08/08/2002_____| Lehman Brothers Inc. 1,999,291 1,999,362 1Z
Total United States 1,999,291 1,999,362 0 XXX
4699999 - Total - Bonds - Credit Tenant Loans 1,999,291 1,999 362 0 XXX
6099997 - Total - Bonds - Part 3 660,993,417 639,424,630 4,195,511 XXX
6099998 - Total - Bonds - Part 5 334,575 319,228 1,159 XXX
6099999 - Total - Bonds 661,327,992 639,743,858 4,196,670 XXX
6599999 - Total - Preferred Stocks XXX XXX
7099999 - Total - Common Stocks XXX XXX
7199999 - Total - Preferred and Common Stocks XXX XXX
7299999 - Totals 661,327,992 XXX 4,196,670 XXX

(a) For all common stock bearing the NAIC designation "U" provide: the number of such issues
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Increase Interest on | Dividends on
Increase (Decrease) Foreign Bonds Stocks NAIC
CUSIP Number of Book/Adjusted | (Decrease) | by Foreign Exchange |Realized Gain| Total Gain Received Received Desig-
Identi- Disposal Shares of Carrying Value at by Exchange | Gain (Loss) | (Loss)on (Loss) on During During nation
fication Description Date Name of Purchaser Stock Consideration Par Value Actual Cost Disposal Date Adjustment | Adjustment | on Disposal Disposal Disposal Year Year (a)
BONDS
US Governments
United States
36209M-YH-1._[GNMA | PTC # 476012 6.500% 05/01/28 | 09/01/2002._|Paydown 951,649 951,649 943,620 943,661 7,988 0 8,658
36209W-ND-0..__|GNMA PTC # 483788 6.500% 12/15/13 [ 09/01/2002._|Paydown 40,311 40,311 41,079 40,915 (604) 0 439
36210A-4J-3 _|GNMA PTC # 486925 6.500% 02/15/14.__| 09/01/2002._|Paydown 93,217 93,217 94,469 94,260 (1,043) 0 1,010
36210D-BL-4 . |GNMA PTC # 488843 6.500% 01/15/14.__ 09/01/2002._|Paydown 167,491 167,491 170,710 170,205 (2,714) 0 2,058
36210D-BQ-3 . |GNMA PTC # 488847 6.500% 01/15/14.__ 09/01/2002._|Paydown 164,803 164,803 167,970 167,296 (2,494) 0 2,484
36225A-7Z-6.__|GNMA PTC # 780760 6.000% 04/15/13 | 09/01/2002._|Paydown 440,411 440,411 414,468 418,070 22,311 0 4,683
36225B-EW-4__|GNMA PTC # 781049 6.500% 06/15/14.__ 09/01/2002._|Paydown 216,612 216,612 213,160 213,349 3,264 0 2,467
36225B-GC-6..__|GNMA PTC # 781095 6.500% 08/15/14. | 09/01/2002._|Paydown 268,082 268,082 262,217 262,480 5,602 0 2,828
North Pacific Fishing 5.900%
05/09/06
66137#-AA-1__| Inc Title XI 09/09/2002_.__| Redempt ion 1000000, 99,818 99,818 95,455 97,700 2,118 0 1472 ] ] 1]
Total United States 2,442,394 2,442,394 2,403,149 2,407,937 34,457 0 0 0 0 26,100 XXX XXX
0399999 - Bonds - U.S. Governments 2,442,394 2,442,394 2,403,149 2,407,937 34,457 0 0 0 0 26,100 XXX XXX
Special Revenue & Assessment
United States
Puerto Rico
Puerto Rico Comwl Aq & 6.000%
07/01/04
745160-FX-4___|Swr Rev 07/01/2002_|Cal | 100.0000. 30,000 30,000 33,016 30,692 (692) 0 900 || 1.
Puerto Rico Comwl H & 6.500%
07/01/22
745181-BC-0._ [T Rev Auth Hwy Ser T . |_07/01/2002..__| Redempt ion 1015000, 101,500 100,000 111,818 101,500 0 3250 ) ] 1
Total Puerto Rico 131,500 130,000 144,834 132,192 (692) 0 0 0 0 4,150 XXX XXX
United States
FHLMC REMIC Ser 181-E 7.000%
312904-AU-9.___|08/15/21 | _08/15/2002.._{ Paydown 39,416 39,416 39,990 40,734 (1,318) 0 457
FHLMC REMIC Ser 1060-X 7.250%
312905-KJ-0.___|03/15/21 |.09/01/2002.._{ Paydown 85,761 85,761 87,647 87,642 (1,881) 0 1,063 | ] 1]
FHLMC REMIC Ser 1181-1 7.000%
312907-3M-8.___| 12/15/06. |.09/01/2002.._{ Paydown 515,046 515,046 520,679 515,318 (272) 0 594 | 1]
FHLMC REMIC Ser 1319-G 7.750%
312910-Q5-4.___|07/15/07. |.09/01/2002.._{ Paydown 149,459 149,459 153,288 150,714 (1,255) 0 1,937 | o] 1]
FHLMC REMIC Ser 1317-H 7.000%
312910-X6-4.___|01/15/07. |.09/01/2002.._{ Paydown 459,189 459,189 462,561 458,256 933 0 5,349 | | 1]
FHLMC REMIC Ser 1364-1 6.500%
312911-4M-7____|07/15/07. | _08/01/2002.._{ Paydown 108,812 108,812 104,885 106,998 1,814 0 866 | .| 1]
FHLMC REMIC Ser 1366-H 6.000%
312911-N3-0.___| 08/15/07. |.09/01/2002.._{ Paydown 268,722 268,722 257,680 265,692 3,030 0 276 | ] 1]
FHLMC REMIC Ser 1387-E 7.000%
312912-RN-0.___| 10/15/07. |.09/01/2002.._{ Paydown 287,842 287,842 287,415 287,178 665 0 3592 | 1]
FHLMC REMIC Ser 1399-T 7.000%
312912-VP-0.___| 10/15/02 |.09/01/2002.._{ Paydown 324,024 324,024 335,618 323,497 527 0 3788 | 1]
FHLMC REMIC Ser 6.500% 08/15/07
312913-K8-8 | 1452-PK. 09/01/2002..__| Paydown. 199,132 199,132 198,043 198,516 616 0 2,146
FHLMC REMIC Ser 1445-K 7.000%
312913-U3-8 | 10/15/07. |.09/01/2002.._{ Paydown 432,386 432,386 436,439 432 127 258 0 5,020 | 1]
FHLMC REMIC Ser 1465-G 7.000%
312914-VD-3.___|12/15/07. |.09/01/2002.._{ Paydown 963,892 963,892 977,748 964,805 (914) 0 1,393 || 1]
FHLMC REMIC Ser 1472-H 7.000%
312914-YL-2.___|07/15/07. |._.09/01/2002...__{ Paydown 857,259 857,259 868,377 856,072 1,187 0 10,032 || 1]
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FHLMC REMIC Ser 1524-G 6.250%
312915-P4-7.._.{ 10/15/06. |.09/01/2002.._| Paydown 125,641 125,641 114,902 125,090 551 0 1,076 | oo 1.
FHLMC REMIC Ser 7.000% 05/15/03
312915-V4-0._| 1503-VB 09/01/2002 .| Paydown 235,607 235,607 246,651 235,839 (232) 0 2,754 1
FHLMC REMIC Ser 7.000% 08/15/02
312916-XM-6_._| 1548-VB 08/01/2002....| Paydown 93,760 93,760 96,983 93,550 210 0 759 || 1.
FHLMC REMIC Ser 2393 C 5.500%
31339L-PD-6..__|12/15/31 |.09/01/2002.._| Paydown 26,118 26,118 24,818 24,822 1,297 0 200 | 1.
FHLMC REMIC Ser 1616-C  6.500%
313371-52-9.._.{05/15/08 |.09/01/2002.._| Paydown 1,930,373 1,930,373 1,869,730 1,924,113 6,260 0 21,817
FHLMC REMIC Ser 1643-E 6.500%
313312-YE-4.._.{05/15/23 |.09/01/2002.._| Paydown 19,743 19,743 20,153 20,023 (281) 0 M 1.
FHLMC REMIC Ser 6.500% 03/15/06
313376-H7-9.._.| 1829-VI 09/01/2002....| Paydown 107,709 107,709 109,013 108,052 (343) 0 1,169 | ] 1.
FHLMC CMO Ser 1956-D 7.000%
313319-UD-5.._.{ 03/20/17 |.09/01/2002.._| Paydown 44,598 44,598 45,517 45,312 (714) 0 B | 1.
FHLMC REMIC Ser T-6 A7 6.860%
09/25/28
3133TA-TV-4___|PT Ctf 09/01/2002....| Paydown 215,792 215,792 217,935 216,723 (931) 0 2,606
FHLMC REMIC Ser 6.500% 01/15/07
3133TE-NR-1.._.| 2074 -VA 09/01/2002....| Paydown 29,016 29,016 29,057 29,002 14 0 315 || 1.
FHLMC REMIC Ser 2136-A 6.000%
3133TK-58-5.._.{ 03/15/29 |.09/01/2002.._| Paydown 121,108 121,108 113,558 114,560 6,549 0 1,206 | oo 1.
FHLMC REMIC Ser 6.500% 10/15/06
3133TK-VE-7..__|2159-VA 09/01/2002....| Paydown 65,203 65,203 65,913 65,520 (317) 0 708 || 1.
FHLMC Ser 2200 CI PB 7.100%
3133TM-MN-3.._.{01/20/22 |.09/01/2002.._| Paydown 1,231,838 1,231,838 1,262,057 1,251,968 (20,130) 0 M2 (] 1.
FHLMC REMIC Ser 12-A  9.250%
31340Y-DB-2..__{ 11/15/19 | .08/15/2002..._| Paydown 8,581 8,581 9,005 8,917 (336) 0 109 | 1.
FHLMC REMIC Ser 24-B 9.500%
31340Y -HG-7.._.{ 01/15/05 | .08/15/2002..._| Paydown 5,784 5,784 6,064 5,826 (42) 0 9 || 1.
FHLMC REMIC Ser 46-B 7.800%
31340Y-QS-1.._.{ 09/15/20 | .08/15/2002..._| Paydown 16,240 16,240 14,941 15,597 644 0 200 | 1.
FNMA REMIC Ser 9.000% 07/25/20
31358E-RK-0..._| 1990-72B |.09/01/2002.._| Paydown 21,237 21,237 20,736 20,933 304 0 328 | 1.
FNMA REMIC Ser  8.500% 06/25/06
31358G-4P-9..__{ 1991 -64H |.09/01/2002.._| Paydown 64,189 64,189 69,184 65,084 (895) 0 916
FNMA REMIC Ser 8.000% 07/25/21
31358H-GT-6.._{ 1991-73A |.09/01/2002.._| Paydown 108,554 108,554 104,280 106,289 2,265 0 1,242 | o] 1.
FNMA REMIC Ser 7.500% 09/25/21
31358J-HU-8.._{1991-113 ZE |.09/01/2002.._| Paydown 58,857 58,857 60,567 60,689 (1,832) 0 700 || 1.
FNMA REMIC Ser 7.000% 04/25/07
31358M-RN-6.__| 1992-48HB 09/01/2002....| Paydown 765,301 765,301 771,432 764,838 464 0 9,186 || 1.
FNMA REMIC Ser 7.500% 07/25/22
31358N-4F-6._|1992-123 Z 09/01/2002.__ | Paydown 192,358 192,358 193,189 192,747 (389) 0 220 | 1.
FNMA REMIC Ser 7.000% 11/25/07
31358R-TJ-2.._.| 1992-190PJ 09/01/2002....| Paydown 382,901 382,901 381,271 381,161 1,740 0 4,607 | oo 1.
FNMA REMIC Ser 7.000% 03/25/08
31358U-W6-9.. 1993-68PK 09/01/2002....| Paydown 282,193 282,193 282,039 281,178 1,015 0 321 || 1.
FNMA REMIC Ser 6.500% 02/25/07
31359B-RR-0....| 1993-135PE 08/01/2002....| Paydown 180,627 180,627 165,499 179,635 991 0 1,084 | o 1.
FNMA REMIC Ser 5.500% 06/25/07
31359G-6B-7.._ 1994 -48CD 09/01/2002....| Paydown 197,496 197,496 185,924 195,964 1,532 0 1,800 | oo 1.
FNMA REMIC Ser 6.500% 12/18/06
31359N-HA-2..__ [ 1996-68VB 09/01/2002....| Paydown 315,049 315,049 304,564 311,022 4,028 0 3,419
FNMA REMIC Ser 7.000% 10/20/04
31359T-HK-7.._[ 1998-29VA 09/01/2002....| Paydown 145,529 145,529 148,894 146,256 (727) 0 1,700 | 1.
FNMA REMIC Ser 9.000% 10/25/19
313602-25-2.__| 1989-64E |.09/01/2002...| Paydown 30,703 30,703 30,420 30,513 190 0 A7 || 17
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FNMA REMIC Ser 9.000% 10/25/19
313602-3E-2..__{1989-67D | 09/01/2002.._ | Paydown 26,626 26,626 26,538 26,493 133 0 303 | | 1.
FNMA REMIC Ser 9.000% 06/25/18
313602-DV-3 | 1988-15A | 09/01/2002.._ | Paydown 40,343 40,343 41,002 40,728 (385) 0 578 1
FNMA REMIC Ser 9.400% 07/25/03
313602-EK-6.__{ 1988-18B | 09/01/2002.._ | Paydown 3,909 3,909 4,079 3,901 8 0 56| ] 1.
FNMA REMIC Ser 9.250% 10/25/18
313602-6Q-1..__{ 1988-25B | 09/01/2002.._ | Paydown 10,250 10,250 10,873 10,747 (497) 0 138 | 1.
FNMA REMIC Ser 10.300% 04/25/19
313602-0A-5.__{1989-19A | 09/01/2002.._ | Paydown 59,824 59,824 62,992 60,933 (1,109) 0 1,149
FNMA REMIC Ser  8.600% 10/25/19
313602-%4-2.__{1989-62G | 09/01/2002.._ | Paydown 19,412 19,412 18,678 19,056 356 0 259 | 1.
FNMA REMIC Ser  8.750% 11/25/19
313603-GW-6..__| 1989-86E | 09/01/2002.._ | Paydown 16,693 16,693 16,678 16,635 59 0 22 | 1.
FNMA REMIC Ser  8.700% 12/25/19
313603-JJ-2.__{1989-90F | 09/01/2002.._ | Paydown 11,201 11,201 12,209 11,643 (442) 0 146
31371H-FZ-6.__|FNMA Pool # 252284 6.500% 06/25/28 [ 09/01/2002._|Paydown 482,145 482,145 479,584 479,607 2,538 0 5,262
FNMA DUS Pool #380488 6.100%
31377L-UM-3._.{07/01/08 | 09/01/2002.._ | Paydown 10,626 10,626 10,582 10,582 45 0 108
FHLMC REMIC Ser 6.500% 07/25/14
31392D-AH-5._|2002-28 VA 09/01/2002.__ | Paydown 253,383 253,383 263,518 263,403 (10,020) 0 2,750 | 1.
FHLMC REMIC Ser 2448 6.500% 02/15/13
31392M-DF-6.__| V6 | 09/01/2002.._ | Paydown 337,827 337,827 352,666 352,539 (14,712) 0 3,666 | | 1.
Government Nat| Mtg 6.500% 02/20/13
38373W-4P-0.__|Assn Ser 2002-33 Cl VH..____________ |08/01/2002.._|UBS, Warburg, Dillon Read 7,379,530 7,047,000 7,379,530 7,377,480 2,050 0 21,630 || 12
Government Nat| Mtg 6.500% 02/20/13
38373W-Q7-6._ |Assn Ser 2002-30 CI VA | 07/01/2002._|First Tennessee Bank NA 7,020,035 6,698,207 7,020,035 7,018,057 1,978 0 20,560 | | 12
Government Nat! Mtg 7.000% 03/16/05
3837H0-ND-1.._|Assn REMIC PT Ser 1996-5H | 09/01/2002.._ | Paydown 497,279 497,279 492,384 495,431 1,848 0 5813 | 1.
Government Nat| Mtg 6.500% 07/20/05
3837H1-SP-7___|Assn REMIC Ser 1998-18 VH___ |_09/01/2002__| Paydown 184,006 184,006 187,557 185,300 (1,294) 0 1,997 | |1 1
Total United States 28,197,634 27,541,776 28,218,405 28,213,497 (15,863) 0 0 0 0 202,402 XXX XXX
3199999 - Bonds - Special Revenues 28,197,634 27,541,776 28,218,405 28,213,497 (15,863) 0 0 0 0 202,402 XXX XXX
Public Utilities (unaffiliated)
United States
Black Hills Corp 1st 6.500% 07/15/02
092113-AC-3 __|Ad | 07/15/2002._|Maturity. 1,000,000 1,000,000 999,120 999,989 " 0 32,50 | | 2PE
Sunoco Logistics Ptnrs 7.250%
02/15/12
86765B-AA-7__|Op LP Nt | 08/12/2002___] Tax Free Exchange 1,987,027 2,000,000 1,986,500 1,986,902 124 0 o 2PE
Total United States 2,987,027 3,000,000 2,985,620 2,986,891 136 0 0 0 0 106,611 XXX XXX
Other Country
Anglian Water Services 7.010%
07/25/08
(60369#-AC-8_.__[Ltd Sr Nt 09/24/2002__{Tax Free Exchange 10,000,000 | - 10,000,000 | 10,000,000 | 10,000,000 0 465386 | |1 1
Total Other Country 10,000,000 10,000,000 10,000,000 10,000,000 0 0 0 0 0 465,386 XXX XXX
3899999 - Bonds - Public Utilities 12,987,027 13,000,000 12,985,620 12,986,891 136 0 0 0 0 571,997 XXX XXX
Industrial & Miscel laneous
United States
ABN AMRO Mtg Corp PTC 6.400%
05/25/05
00077B-AZ-6._|1998-2 Cl 1A-4 .09/01/2002.. | Paydown 142,911 142,911 142,911 142,911 0 1527 | 1PE__
ARE-QRS Corp Ctf of 7.165% 01/15/14
00204X-AA-9__ |Participation 07/15/2002.._{ Redempt ion 100. 0000, 173,900 173,900 173,900 173,900 0 6,230 | | 1.
Advanta Mtg Loan Tr 7.650% 05/25/27
00755W-CW-4__|1997-1 CI MIF 09/01/2002.__ | Paydown 128,985 128,985 131,323 130,176 (1,190) 0 1,702 | 1PE__
Aerofreighter Fin Tr 7.850% 12/15/09
007773-AA-2__|Cl A FixedRate Nt | | _09/15/2002.._ | Paydown 156,258 156,258 156,234 156,249 10 0 2,087 || 2 |
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Aerofreighter Fin Tr 9.690% 12/15/14
007773-AB-0._|Cl B Fixed Rate Nt | | 09/15/2002.._ | Paydown 5,507 5,507 5,505 5,506 1 0 133 |4
Albuquerque Plaza 7.400% 07/01/15
01365#-AC-7....|Assoc 1st Mtg Nt |.09/01/2002.....| Redempt ion 100. 0000, 44,894 44,894 44,894 44,894 0 555 2
American General Fin 6.630% 07/17/02
02635P-KW-2._[MT Nt Ser D |07/17/2002.__ | Maturity. 2,000,000 2,000,000 2,036,400 2,000,471 (471) 0 4,937 | | 1PE._
American General Fin 5.875% 07/14/06
02635P-RG-0._ [MT Nt Ser F | 08/26/2002._|CS First Boston Corporation 1,060,070 1,000,000 1,028,940 1,028,483 (999) 32,587 32,587 21,868 | |1 1.
Appalachian NP LLC Sr 7.760%
02/28/16
037705-AA-8 | Secd Nt 08/31/2002.._{ Redempt ion 100. 0000, 93,400 93,400 95,481 95,319 (1,919) 0 3624 | | . 27
Arby's Franchise Tr 7.440% 12/20/20
038777-AA-6.__|Ser 1A CI 1 | 09/20/2002.._ | Paydown 33,383 33,383 33,378 33,379 4 0 M5 1.
Asset Securitization 7.210% 10/13/2¢
045424-CA-4__|Corp REMIC Ser 1996-D3 AB.__ | 09/11/2002.._ | Paydown 67,742 67,742 67,943 67,765 (24) 0 85| | 1]
Asset Securitization 7.320% 01/13/30)
045424-EG-9__|Corp REMIC Ser 1997-MD7 A-A1 | 09/11/2002.._ | Paydown 397,454 397,454 402,795 399,300 (1,846) 0 5654 | 1]
Bank of America Mtg 6.750% 09/25/31
060506-W6-5___Sec Ser 2001-9 CI [A5 _|..09/01/2002.._ | Paydown. 57,838 57,838 58,335 58,297 (459) 0 652 | | 1PE._
Bank of New York Sr 6.
064059-A*-9__|Secd Nt 08/01/2002.._{ Redempt ion 100. 0000, 140,607 140,607 141,505 140,866 (259) 0 229 | 1.
BankAmerica Mfd Hsg 6.470% 04/10/15
06606F -AF-8 ___|Contract 1997-2 A6 | | 09/10/2002.._ | Paydown 669,604 669,604 674,626 670,272 (668) 0 7215 | 1PE
Bayer 2002-A Pass 6.100% 01/02/13
07274A-AA-9__|Through Tr PTC . | 07/02/2002.._ | Redempt ion 100. 0000, 966,000 966,000 966,000 966,000 0 24880 | ] 1PE
Bear Stearns Struct 6.300% 11/30/13
07383U-AA-3___|Prod Inc Ser 1999-1 Cl A | | 08/01/2002.._ | Paydown 115,626 115,626 113,747 113,861 1,765 0 1236 | ] 1PE
Boeing Cap Corp Sr Nt 7.375%
097014-AC-8.._.{09/27/10 | 08/16/2002._|BNP Paribas Securities 1,254,493 1,180,000 1,266,636 1,263,677 (1,080) (8,104) (8,104) 34,810 | | 1PE._
CWABS Inc 1998-1 AF4 6.390%
126671-BJ-4._|04/25/28 | 09/01/2002.._ | Paydown 86,485 86,485 83,512 83,899 2,586 0 98| ] 1PE._
CWMBS Inc CMO 1993-E 6.500% 01/25/24)
126690-NK-8 | A6 | 09/01/2002.._ | Paydown 187,176 187,176 180,332 182,872 4,303 0 1,403 | 1PE._
CWMBS Inc Ser 2002-8 6.250% 07/25/32
12669C-E3-0._|Cl A8 | 09/01/2002.._ | Paydown 88,953 88,953 92,067 92,058 (3,105) 0 98 | | 1PE._
Camas Funding Corp 6.090% 09/05/11
13187*-AE-8 _|Col lateral Nt 09/05/2002.._{ Redempt ion 100. 0000, 24,820 24,820 24,820 24,820 0 38| 27
Cardinal Glass 7.160% 07/23/06
14149#-AA-7__| Industries Inc Sr Nt _.07/23/2002.._ | Redempt ion 100. 0000, 400,000 400,000 400,000 400,000 0 1430 | 2
Chase Funding Mtg Ln 4.464% 07/25/29
161551-BA-3_ | 1999-2 |1B 09/25/2002.._ | Paydown 620,426 620,426 620,426 620,426 0 4787 | 2. ]
Cingular Wireless Nt 5.625%
17248R-AA-4.__112/15/06 | 09/11/2002._| Tax Free Exchange 1,960,818 2,000,000 1,957,360 1,959,230 1,588 0 26,875 | | 1.
Citicorp Mtg Sec Corp 6.500%
09/25/31
172953-03-8 | Ser 2001-10 CI [A2 | 09/01/2002.._ | Paydown 126,075 126,075 128,006 127,795 (1,720 0 1,360 | 1PE._
Coors/Adolph/Co Sr N
07/15/02
217016-B*-4_|Ser A | 07/15/2002._ | Maturity. 2,000,000 2,000,000 2,000,000 2,000,000 0 67,600 | | 2. ]
CS First Boston Mtg 6.980% 01/27/25
22540A-CA-4__|Sec Corp CMO Ser 1997-1R Cl 2M2.__ | 09/01/2002.._ | Paydown 134,458 134,458 131,306 131,802 2,656 0 2,288 ] 1PE
Crown Cork & Seal Fin 6.750%
12/15/03
22825M-AA-6. S A Nt 07/10/2002._{Pressprich R W 2,085,000 2,500,000 1,750,000 1,750,000 335,000 335,000 14,063 [ | 5 ]
DLJ Mtg Accept Corp 8.254% 06/25/20
23323C-BL-8 __|Ser 2000-S4 Cl B | 09/01/2002.._ | Paydown 70,475 70,475 71,147 71,043 (568) 0 92 | 1PE
DLJ Mtg Accept Corp 8.257% 11/25/30
23323C-DH-5....[Ser 2001-S3 CI B |..09/01/2002.....| Paydown 66,180 66,180 66,821 66,722 (542) 0 0] 1PE....
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DVI Receivables VI LLC 6.270%
04/10/06
23334H-AE-1._|Ser 98-1 C| C Asset Backed Nt | 09/10/2002.._ | Paydown 164,473 164,473 164,473 164,473 0 182 ] 1PE...
Delta Funding Home Eq 6.190%
02/15/31
24763L-ES-5__|Ln Tr Ser 1998-4 Cl AF__ | 09/01/2002.._ | Paydown 202,913 202,913 200,298 200,490 2,423 0 2009 | ] 1PE
Delta Funding Home Eq 7.030%
08/15/30
24763L-FN-5__|Ln Tr Ser 1999-2 Cl A7F | 09/01/2002.._ | Paydown 208,329 208,329 208,308 208,191 138 0 2438 ] 1PE
Disney Walt Co Sr Nt 7.020%
254687-AP-1.._.{01/10/07 | 07/10/2002._ | Redempt ion 100. 0000, 149,098 149,098 149,098 149,098 0 5233 | | 1.
FMAC Loan Receivables 7.350%
04/15/19
302471-AJ-6_|Tr Nt Ser 1997-ACl A | | 09/01/2002.._ | Paydown 50,433 50,433 51,181 51,026 (594) 0 7 1.
FMAC Loan Receivables 6.404%
12/15/19
302471-CU-9._|Tr Ser 1998-DACI A2 | 09/01/2002.._ | Paydown 3,000,000 3,000,000 2,990,156 2,990,757 9,243 0 4800 ] 1 1]
Falcon Auto Dealership 6.067%
01/05/23
30605A-AA-1__|LLC Ser 2001-1Cl A1 | 09/01/2002.._ | Paydown 122,538 122,538 122,542 122,536 2 0 122 ] 1]
Federal Express Corp 6.845% 01/15/19
31331F-AY-7__|EETC Ser 98-1B._._._.__._ ... ... .07/15/2002.....| Paydown 8,223 8,223 8,223 8,223 0 280 || 1PE...
First Security Auto 6.000% 03/15/05
336212-AJ-4_|Owner Tr 1999-1 B | 09/15/2002.._ | Paydown 99,026 99,026 98,944 99,002 24 0 993 | 1PE...
Fremont Home Loan 7.280% 06/25/29
35729B-AB-7__|Owner Tr Ser 1999-2 Cl A1 | 09/01/2002.._ | Paydown 300,826 300,826 300,159 300,031 795 0 4264 | ] 1PE
GE Cap Mtg Serv Inc 6.500% 04/25/24
36157L-L7-1._Ser 1994-6 CI M 09/01/2002.__ | Paydown 309,832 309,832 310,074 309,933 (101) 0 3,753 | | 1PE._
GE Capital Mtg Serv 6.000% 10/25/08
36157L-SA-7__|Inc Ser 1993-13 Cl A5 | | 09/01/2002.._ | Paydown 210,446 210,446 209,788 209,623 822 0 1916 ] 1PE
GE Cap Mtg Serv Inc 7.295% 05/25/14
36157R-3W-3 _|Ser 1999-HE2 Cl A6 | | 09/01/2002.._ | Paydown 151,657 151,657 151,657 151,657 0 1,780 ) ] 1PE
GE Cap Mtg Serv Inc 6.250% 10/25/28
36157R-QW-8 _|Ser 1998-14 CI A1 | 09/01/2002.._ | Paydown 284,848 284,848 286,183 284,025 823 0 292 | ] 1PE
GE Cap Mtg Serv Inc 6.500% 04/25/13
36158G-AA-6__ |REMIC PTC Ser 1998-7 Cl A | 09/01/2002.._ | Paydown 319,032 319,032 318,803 318,380 653 0 K1 VA T T 1PE
General Motors Corp 8.950% 07/02/09
37045G-AB-9._[PTC Ser 1991-A2 07/02/2002.._{ Redempt ion 100. 0000, 433,840 433,840 464,955 447,235 (13,395) 0 1944 (| 2PE
General Parts Inc Sr 7.790% 08/13/11
37048*-AE-6__ [Nt | 08/13/2002.._ | Redempt ion 100. 0000, 300,000 300,000 300,000 300,000 0 1685 [ 2. ]
Global Franchise Tr 6.349% 06/01/18
37934E-AA-0._[1998-1 CI A1 09/01/2002.__ | Paydown 193,835 193,835 194,803 193,770 65 0 2,056 | | 1PE._
HS Receivables Corp 9.600% 11/29/06
40429N-AB-4 _|Ltd Oblig Fxd Rate Nt Ser 99-3 A | 09/29/2002._ | Redempt ion 100. 0000, 125,000 125,000 125,000 125,000 0 3,071 || 1.
Hanover Cap Mtg CMO 7.000% 10/28/28
410763-AJ-5__Ser 1998-A CI 1A _ |..09/01/2002._ | Paydown 258,692 258,692 259,622 258,354 338 0 397 | | 1PE._
Harborview Mtg Loal .
08/19/30
41161P-AD-5__|Ser 2000-1 CI I11A | | 09/01/2002.._ | Paydown 267,981 267,981 276,020 275,019 (7,038) 0 3933 1PE
Harborview Mtg Loan Tr 7.460%
12/19/30
41161P-AU-7__|Ser 2000-2 CI B1. | 09/01/2002.._ | Paydown 360,945 360,945 362,750 362,359 (1,414) 0 4364 | ] 1PE
Headlands Mtg Sec Inc 7.250%
11/25/27
42209E-EJ-5__|CMO Ser 1997-5 CI B1.__ _|..09/01/2002. | Paydown 8,345 8,345 8,399 8,372 (27) 0 00 1PE._
Household Automobile 6.
44179H-AD-7__|Rev Tr 1999-1 A4 | 09/17/2002.._ | Paydown 374,708 374,708 374,473 374,638 70 0 4166 | ] 1PE...
Housing Securities Inc 6.500%
03/25/09
44182D-JP-5__|CMO Ser 1994-1 Cl A1 | |09/01/2002.._| Paydown 581,252 581,252 586,611 580,558 694 0 65824 | 1PE...
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Irwin Home Equity Ln 6.890% 06/15/29
464126-AD-3__|Tr Ser 1999-2 Cl A | | 09/01/2002.._ | Paydown 226,393 226,393 222,812 223,273 3,120 0 2,383 ] 1PE
Kern River Funding 6.676% 07/31/16
49228R-AC-7__|Corp Sr Nt 09/30/2002_ | Redempt ion 1000000 21,569 21,569 21,569 21,569 0 240 1
Key Auto Finance Tr 6.000% 01/15/07
493063-AV-3_[Ser 1999-1 CI B 09/15/2002.._ | Paydown 79,853 79,853 79,840 79,848 4 0 805 | | 1PE._
Lanoga Corp Sr Nt Ser 7.160%
07/25104
51603@-AC-6.__|A 07/25/2002.._{ Redempt ion 100. 0000, 600,000 600,000 600,000 600,000 0 21,480 | 1.
Lehman ABS Corp PTC 6.770% 11/25/22
525170-AW-6____|1997-P1 A 09/01/2002.__ | Paydown 100,889 100,889 100,936 100,874 15 0 1,200 | 1PE._
Lehman Structured Sec 7.090%
03/30/27
52518R-AJ-5__|Corp CMO 1998-A BT | | 09/01/2002.._ | Paydown 164,061 164,061 164,779 164,654 (593) 0 2188 ] 1 1]
Lehman Receivables |V 6.260%
10/15/06
52519E-AA-2.__ | T8W Lease Backed Nt | 09/15/2002.._ | Paydown 27,365 27,365 19,383 19,383 7,983 0 280 1 5
Master Finl Asset Sec 8.250%
04/20/29
57634N-BA-0.._[1998-A CI B1 09/01/2002.__ | Paydown 120,976 120,976 120,362 120,382 594 0 170 2PE
Material Sciences Corp 7.050%
05/31/07
576674-AQ-4._|Sr Nt Ser B |_07/31/2002.__{Cal | 110.4107 1,971,619 1,785,714 1,785,714 1,785,714 185,905 0 20,982 | | 2. ]
Mellon Res Funding 5.610% 10/25/28
585525-BX-5__|Corp 1998-TBC1 Cl A-3__ | | 09/01/2002.._ | Paydown 588,217 588,217 588,159 585,221 2,996 0 5048\ | 1PE
Mellon Res Funding 6.984% 03/25/30
585525-DU-9.__|Corp 2000-TBCT1 Cl A-3B.___ | 09/01/2002.._ | Paydown 1,839,388 1,839,388 1,797,556 1,809,977 29,411 0 21,225 ] 1PE
Merrill Lynch Mtg 6.500% 03/25/12
589929-XB-9.___| Investors Ser 2001-S1 Cl 1A2_______| | 09/01/2002.._ | Paydown 45,742 45,742 46,028 45,984 (242) 0 9 | 1PE
Metlife Cap Eq Loan Tr 6.850%
05/20/08
591559-AA-7___|1997-A CI A | 09/20/2002.._ | Paydown 145,134 145,134 145,882 145,407 (273) 0 1,647 | ] 1.
Metropolitan Asset 6.981% 01/20/26
591739-AD-9___|Funding Inc Ser 1998-A Cl A4 | 09/01/2002.._ | Paydown 106,492 106,492 107,956 107,694 (1,201) 0 1859 | ] 1PE
Mid State Tr X Ser 10 6.280%
07/15/26
59549R-AC-8__|CI M1 | 09/15/2002.._ | Paydown 79,714 79,714 79,679 79,680 34 0 903
Modern Continental 8.000% 01/04/06
60755#-AA-5.___|Const Hold Sr Nt | 09/26/2002_|Cal | 100. 0000, 44,693 44,693 44,693 44,693 0 1619 ] 2
Morserv Inc Ser 1996-1 7.000%
11125111
619087-BC-2._|CI A5 | 09/01/2002.._ | Paydown 91,584 91,584 92,757 91,683 (99) 0 A7 | 1PE._
Mortgage Capital 7.350% 06/15/28
61910D-BH-4 __|Funding Inc Ser 1996-MC1 A2A | 09/01/2002.._ | Paydown 133,662 133,662 134,372 133,333 329 0 1,99 | ] 1 1]
Mortgage Capital 6.758% 12/21/26
61910D-BU-5.__|Funding Inc Ser 1996-MC2 A1 . | 09/01/2002.._ | Paydown 256,303 256,303 258,866 256,241 62 0 3,022
Mutual Fund Fee Tr XI 9.060%
01/01/08
627914-AA-2.__|Ser 2000-1 09/30/2002. .| Paydown 23,744 23,744 17,727 18,995 4,749 0 M7 || 3]
Mutual Fund Fee Tr XIV 8.610%
09/30/08
62827C-AB-0.___|Ser 2000-4 09/30/2002. .| Paydown 27,259 27,259 19,480 15,363 11,895 0 0 |4
Mutual Fund Fee Tr XIX 6.440%
12101/09
62827G-AA-3_[Ser 2002-1 CI A | 09/30/2002.._ | Paydown 154,653 154,653 154,653 154,653 0 1,660
Newhal | Funding Co
10/30/07
65141#-AA-7 [Nt | 07/30/2002 _{Redempt ion 1000000 48,231 48,231 48,231 48,231 0 884 4
Noble Drilling/Paul 6.330% 12/20/03
65504#-AA-8 __|Romano Inc Secd Nt ] |_09/20/2002.._ | Redempt ion 100.0000. 267,294 267,294 267,294 267,294 0 285 ] 2
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Noble 6.730% 10/01/04
65504@-AB-8 __[Drilling/JimThompson Inc Sr Secd Nt [ 07/01/2002_|Redemption 100. 0000, 324,311 324,311 324,311 324,311 0 5457 | | 2. ]
Omega Leasing (US) 6.940% 05/12/11
68209#-AA-0..__[ (No2) LLC Sr Nt 09/12/2002...{ Redempt ion 100. 0000, 13,681 13,681 13,681 13,681 0 159 2
125 Home Loan Owner 9.260% 02/15/29
68240M-AH-1__|Trust Ser 1998-1ACI B | 09/01/2002.._ | Paydown 138,231 138,231 129,894 131,454 6,777 0 2105 ] 2
PMC Commercial Trust 6.370% 05/01/19
693438-AA-1_[Ltd Ser 1998-1Cl A | 09/01/2002.__ | Paydown 47,392 47,392 47,533 47,472 (80) 0 320 | 1.
PNC Mtg Sec Corp CMO 7.000% 03/25/28
69348L-UX-5___Ser 1998-2 CI CB1. _|..09/01/2002. | Paydown 12,105 12,105 12,170 12,138 (33) 0 142 ) | 1PE...
PNC Mtg Sec Corp Ser 28
69348L-VG-1._{1998-2 CI 5B1 09/01/2002.__ | Paydown 18,789 18,789 18,883 18,865 (76) 0 208 | | 1PE._
PNC Mtg Sec Corp CMO 7.500% 05/25/40)
69348R-A8-9._[Ser 2000-7 CI BT | 09/01/2002.__ | Paydown 324,338 324,338 319,473 318,249 6,089 0 [0 I N 1PE...
PNC Mtg Sec Corp CMO 7.000% 06/25/3(}
69348R-XW-1.__|Ser 2000-4 CI 3A3 | 09/01/2002.._ | Paydown 89,817 89,817 91,838 91,453 (1,636) 0 1,00 | ] 1PE
PaineWebber (CircuitCityStores) PTC
69563N-AA-1._|Ser 1996-A CI 1 8.387% 08/01/18 | 09/01/2002.._ | Paydown 13,252 13,252 12,587 12,593 659 0 186 2.
Peachtree Franchise 6.680% 01/15/21
70467F-AA-3__|Fin Ln LLC 1999-A Cl AT Nt | 09/01/2002.._ | Paydown 29,091 29,091 29,233 29,164 (72) 0 299 | 1.
Pegasus Aviation Lease 6.300%
03/25/29
70556J-AA-7__Secn Ser 1999-1 Cl A1 | 09/25/2002.._ | Paydown 2,105 2,105 2,083 2,085 20 0 2| 2PE.
Pitney Structured 6.970% 01/15/10
72449#-AA-2_ |Funding Inc Lease Rec Backed Nt Cl A [..09/15/2002...|Paydown 84,426 84,426 84,426 84,426 0 O ] 1.
Premier Auto Tr Ser 5.780% 04/08/03
74046R-FC-0._[1998-4 CI A4 09/08/2002. .| Paydown 759,718 759,718 759,544 759,713 5 0 7563 | | 1PE.__
74167#-AA-8 __|Prime |1 Inc Nt 2.721% 02/01/06 | 08/01/2002._ | Redempt ion 100. 0000, 333,333 333,333 329,092 330,314 3,019 0 4783 ] 12
Prologis RACER | LLC 7.760% 08/16/09
74341*-AA-1__ [Nt Ser 2000-1 09/16/2002.._{ Redempt ion 100. 0000, 67,806 67,806 67,806 67,806 0 8719 | | 1.
Provident Auto Lease 7.730% 01/14/12)
743833-AH-8 _[Tr Asset BkdPTCCI B | 09/14/2002.__ | Paydown 55,001 55,001 55,001 55,001 0 0| 1PE...
Prudential Home Mtg 6.757% 04/28/24
74434U-CE-2._Sec Co Ser 1994-A Cl B3| 09/01/2002.__ | Paydown 407,452 407,452 408,945 408,499 (1,047) 0 5008 | 1PE
Quad/Graphics Inc Nt 7.140% 09/01/10)
74730*-AG-7__|Ser 95-1 A 09/01/2002.._|{ Redempt ion 100. 0000, 600,000 600,000 621,444 621,406 (21,406) 0 21,420 | | 2. ]
Recreational Equipment 6.400%
02/01/09
75628*-AE-4__|Inc Sr Nt 09/01/2002.._|{ Redempt ion 100. 0000, 66,832 66,832 66,832 66,832 0 el 2. ]
Recreational Equipment 7.570%
03/08/10
75628*-AH-7__|Inc Sr Nt 09/08/2002.._| Redempt ion 100. 0000, 43,053 43,053 43,053 43,053 0 544 | | 2. ]
Residential Funding 6.750% 03/25/16
76110Y-N3-2._|Mtg Sec | Ser 2001-S7 Cl A7 | | 09/01/2002.._ | Paydown 45,453 45,453 46,817 46,618 (1,164) 0 510 foo 1PE...
RACERS Tr Ser 1998 6.625% 05/15/18
76126C-DE-9.__[CCE-1 CI A1 |_09/01/2002._ | Redempt ion 100. 0000, " 1" 1" (847) 858 0
Salomon Bros Mtg Sec 7.250% 04/25/27]
79548K-UG-1.__|VII Inc Ser 1997-1B2 CI B1. | 09/01/2002.._ | Paydown 10,513 10,513 10,743 10,739 (226) 0 133 1PE...
Salomon Bros Mtg Sec 7.250% 04/25/27]
79548K-UH-9__|VII Inc Ser 1997-1B2 CI B2 . | 09/01/2002.._ | Paydown 41,551 41,551 38,474 38,643 2,908 0 oY/ R 1PE...
Salomon Bros Mtg Sec 7.930% 06/25/28
79548K-ZK-7__|VII Inc Ser 1998-AQ1 Cl A7 | 09/01/2002.._ | Paydown 146,257 146,257 149,730 149,064 (2,808) 0 1,942 | ] 1PE...
Salomon Bros Mtg Sec 7.000% 06/25/28
79548K-ZL-5__|VII Inc Ser 1998-AQ1 CI B1. | 09/01/2002.._ | Paydown 11,749 11,749 11,085 11,110 640 0 M7 | 1PE...
Santa Fe Plaza Assoc 6.960% 07/01/10
80218#-AB-2.__|1st Mtg Nt 07/01/2002.._{ Redempt ion 100. 0000, 74,623 74,623 74,623 74,623 0 2597 | 2. ]
Saxon Asset Securities 2.814%
04/25/27
805559-CA-7__|Tr Ser 1997-3 CI BV | | 09/25/2002..__| Paydown 26,984 26,984 26,166 26,946 39 0 135 )| 2PE...
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Southwest Airlines Co 8.700%
07/01/11
844741-AL-2_|PTC Ser A3 07/01/2002.__ | Paydown 38,010 38,010 39,684 39,435 (1,424) 0 1,653 | | 1PE._
Systems 2001 Asset Tr 7.156%
12/15/11
87203R-AC-6._|PTC Ser 2001 CI B | 09/15/2002.._ | Paydown 16,591 16,591 17,240 17,215 (624) 0 297 | 1]
T&W Funding Co VI1 6.070% 11/15/07
87215K-AA-1._|Lease Bkd Nt 1999-A Cl A | | 09/15/2002.._ | Paydown 58,662 58,662 39,956 39,956 18,705 0 503 | | 5
T&W Funding Co VI1 6.460% 08/25/06
87215Q0-AA-8 _ |Lease Bkd Nt 1997-A Cl A | ..08/25/2002.._ | Paydown. 30,633 30,633 20,780 20,780 9,853 0 1,366 | 5. ]
TRI Funding |11 Inc 7.685%
87263C-AE-2.__|Ser 1999-1 C| C 09/01/2002.__ | Paydown 36,433 36,433 36,433 36,433 0 o4 | 1.
TRI Funding |11 Inc 8.590% 08/15/10
87263C-AF-9._|Ser 1999-1CI' D | | 09/01/2002.._ | Paydown 36,435 36,435 36,435 36,435 0 519 | 2. ]
TTX Lease 41 Tr Eq Tr 7.400%
01/27/06
87306#-AA-2._[Ctf Ser A 07/27/2002_|Cal | 100. 0000, 282 282 282 282 0 0 1.
TTX Lease 41 Tr Eq Tr 7.400%
01/27/06
87306#-AA-2._[Ctf Ser A 07/27/2002.._{ Redempt ion 100. 0000, 244 244 244 244 0 9\ ] 1.
Telogy Inc Sr Sec Nt 8.820%
87970@-AJ-0.._{07/15/06 | 07/15/2002.._ | Redempt ion 100.0000. 200,000 200,000 199,932 199,947 53 0 8,820 3
887389-D@-0.._|Timken Co MT Nt 7.310% 09/10/02. | 09/10/2002.__ | Maturity 3,000,000 3,000,000 3,004,980 3,000,455 (455) 0 124879 [ | 27
UCFC Ser 1998-1 CI A2 6.280%
90263A-BQ-2.._{10/15/14 | 09/01/2002.._ | Paydown 284,683 284,683 284,629 284,487 196 0 2,837 || 1PE._
Ul'tramar Credit Corp 8.625% 07/01/02
903913-AA-9_ [Nt | 07/01/2002.__|Maturity. 1,000,000 1,000,000 1,080,000 1,000,000 0 3125 | 2PE
Union Pacific RR PTC 6.290% 09/25/07]
907832-AB-5__|Ser 1995-B 09/25/2002.._ Redempt ion 100. 0000, 98,032 98,032 98,032 98,032 0 3,083 | | 1PE._
United Air Lines 7.783% 07/01/15
909317-AR-0.._ |Enhanced ETC Ser 2000-1 CI A1 | 07/01/2002.._ | Paydown 237,518 237,518 239,496 239,259 (1,741) 0 9243 | | 2
Universal Credit Tr BB 9.360%
11/10/14
913458-A*-6___|Royalty Bkd Nt Ser 1999-B_ | 09/10/2002._ | Redempt ion 100. 0000, 28,815 28,815 28,815 28,815 0 460 | 2. ]
Universal Credit Tr 6.870% 05/05/09
913458-AA-3 _|Royalty Inc Loan Cft 1999-A | | 09/05/2002._ | Redempt ion 100. 0000, 6,250 6,250 6,250 6,250 0 M2 1]
Wabash National Corp 9.660% 03/30/04
929566-6*-2_|Sec Nt Ser A (New) | | 09/30/2002._ | Redempt ion 100. 0000, 11,321 11,321 11,321 11,321 0 184 57
Wells Fargo Mtg Backed 6.750%
02/25/15
94977G-AG-1._|Sec Tr Ser 2001-17 Cl A7 | | 09/01/2002.._ | Paydown 36,487 36,487 36,367 36,364 122 0 M 1PE
Wells Fargo Mtg Backed 6.750%
09/25/31
94977H-AF-1.__|Sec Tr Ser 2001-18 Cl A6 | | 09/01/2002.._ | Paydown 47,920 47,920 48,377 48,339 (419) 0 540 | | 1PE
Westgate Resorts LLC 6.780% 07/15/1
960320-AA-7__Ser 1998-A CI A1 _|..09/01/2002._ | Paydown 73,887 73,887 73,869 73,799 88 0 850
Wilmington Tr Co S
97181#-FJ-7__|Ln Ctf 07/01/2002.._{ Redempt ion 100. 0000, 1,744 1,744 1,744 1,744 0 56 || 3]
Wilmington Tr Co Sec 6.400% 01/01/04
97181#-FK-4__[Ln Ctf 07/01/2002___{ Redempt ion 100. 0000, 1,744 1,744 1,744 1,744 0 LI I I 1
Total United States 40,044,209 40,177,923 39,589,684 39,431,633 253,093 0 0 359,483 359,483 796,379 XXX XXX

Other Country




8'G04

STATEMENT AS OF SEPTEMBER 30, 2002 OF THE NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

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

SCHEDULE D - PART 4

the Company During the Current Quarter

1 2 3 4 5 6 7 8 10 11 12 13 14 15 16 17
Increase Interest on | Dividends on
Increase (Decrease) Foreign Bonds Stocks NAIC
CUSIP Number of Book/Adjusted | (Decrease) | by Foreign Exchange |Realized Gain| Total Gain Received Received Desig-
Identi- Disposal Shares of Carrying Value at by Exchange | Gain (Loss) | (Loss)on (Loss) on During During nation
fication Description Date Name of Purchaser Stock Consideration Par Value Actual Cost Disposal Date Adjustment | Adjustment | on Disposal Disposal Disposal Year Year (a)
Alumina Enterprise Ltd 10.480%
07/15/10
022202-AA-3__|Sr Nt | 07/15/2002._ | Redempt ion 100.0000. 18,419 18,419 18,024 18,110 310 0 83 2. ]
Noble Drilling Ltd Sr 6.500%
12101/04
(66550#-AB-6___[Sec Nt Ser B 09/01/2002___{ Redempt ion 100.0000. 234,341 234,341 234,341 234,311 0 3808 | | ya
Total Other Country 252,760 252,760 252,365 252,450 310 0 0 0 0 4,291 XXX XXX
4599999 - Bonds - Industrial and Miscellaneous 40,296,969 40,430,683 39,842,049 39,684,083 253,403 0 0 359,483 359,483 800,669 XXX XXX
Credit Tenant Loans
United States
American National Bank 7.500%
05/10/12
02780*-AA-0____|& Tr Cr Tenant lease . _.09/10/2002.._| Redempt ion 100.0000. 14,584 14,584 15,028 15,018 (434) 0 1830 1]
CTL Cap Tr 2001-2 Cr 6.530% 01/15/09
12644Q-AN-5___| Tenant Lease. 09/15/2002..__| Redempt ion 100.0000. 61,557 61,557 61,557 61,557 0 671
Calegari /Gregoire A/ 7.625%
11/15/13
12946#-AA-6___|Cr Tenant lease | 09/15/2002..__| Redempt ion 100.0000. 18,403 18,403 19,028 19,015 (612) 0 240 L 12
Chrysler Meridian Corp 6.400%
08/31/05
17121#-AA-2__|1st Mtg Nt Ser A |._08/31/2002.__{ Redempt ion 100.0000. 160,055 160,055 160,055 160,055 0 512 | 1]
Chrysler Meridian Corp 6.400%
08/31/05
17121#-AB-0___| 1st Mtg Nt Ser A2 |._08/31/2002.__{ Redempt ion 100.0000. 52,305 52,305 52,305 52,305 0 1,674
Chrysler Meridian Col
08/31/05
17121#-AC-8.__|1st Mtg Nt Ser A3 |._08/31/2002.__{ Redempt ion 100.0000. 104,611 104,611 104,611 104,611 0 33484 L 1]
Energy Plaza Lease 5.880% 02/14/14
PassThru Tr Cr Tenant Lease Ser A1 Cl
29272#-AA-4.__|A 08/14/2002..__| Redempt ion 100.0000. 354,167 354,167 354,167 354,167 0 043 | 27
Great Northern Inv 7.800% 12/15/13
39103@-AA-0____|Manitowoc Cr Tenant Lease | 09/15/2002..__| Redempt ion 100.0000. 16,447 16,447 17,133 17,119 (672) 0 240 L 12
Last Chance Inc Cr 8.125% 09/15/13
51811#-AA-6____| Tenant Lease 09/15/2002..__| Redempt ion 100.0000. 19,225 19,225 20,361 20,338 (1,113) 0 261 | 1]
Legg Mason Mtg Cap 7.040% 09/09/08
52465#-AE-5.___|Corp Ser 1998-CTL-5_ | |..09/09/2002._{ Redempt ion 100.0000. 43,125 43,125 43,817 43,579 (453) 0 505 | 1]
Legg Mason Mtg Cap 6.225% 01/10/09
52465#-MM-7___|Corp Ser 1999-CTL-19. |._07/10/2002._{ Redempt ion 100.0000. 47,009 47,009 45,420 45,859 1,149 0 14631 | 2
Miles Corner Ltd Cr 7.700% 12/15/11
59926#-AA-1.___| Tenant Lease 09/15/2002..__| Redempt ion 100.0000. 32,929 32,929 34,253 34,220 (1,291) 0 23 12
St Louis Fed Office 6.910% 01/15/19
85231C-AA-3___|Bldg Tr CTL Ser 2002-A____ _]..07/15/2002.._| Redempt ion 100.0000. 19,895 19,895 19,895 19,895 0 20| 12
World Finl Ppty Fin 6.91 3
981468-AA-9__|Corp Tower BPTC___________________| |__09/01/2002.___{ Paydown 53,017 53,017 55,075 54,929 (1,912) 0 612 ] 1]
Total United States 997,328 997,328 1,002,703 1,002,667 (5,339) 0 0 0 0 25,332 XXX XXX
4699999 - Bonds - Credit Tenant Loans 997,328 997,328 1,002,703 1,002,667 (5,339) 0 0 0 0 25,332 XXX XXX
6099997 - Bonds - Part 4 84,921,352 84,412,181 84,451,926 84,295,075 266,793 0 0 359,483 359,483 1,626,500 XXX XXX
6099998 - Bonds - Part 5 319,228 319,228 334,575 334,575 (15,348) 3,098 XXX XXX
6099999 - Total - Bonds 85,240,580 84,731,409 84,786,501 84,629,650 251,445 0 0 359,483 359,483 1,629,598 XXX XXX
6599999 - Total - Preferred Stocks XXX XXX XXX
7099999 - Total - Common Stocks XXX XXX XXX
7199999 - Total - Preferred and Common Stocks XXX XXX XXX
7299999 Totals 85,240,580 XXX 84,786,501 84,629,650 251,445 0 0 359,483 359,483 1,629,598 0 XXX

(a) For all common stock bearing the NAIC designation "U" provide: the number of such issues
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STATEMENT AS OF SEPTEMBER 30, 2002 OF THE NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors and Insurance Futures Options Owned at Current Statement Date
5

1 2 4 6 7 8 9 10 11 12 13 14
Year to Date
Number of Maturity, Increase/ Used to Adjust |Other Investment/
Contracts or Expiry, or | Strike Price, Rate| Date of Cost/Option (Decrease) by | Basis of Hedged | Miscellaneous
Description Notional Amount | Settlement or Index Acquisition Exchange or Counterparty Premium Book Value * Statement Value Fair Value Adjustment Item Income
2599999 - Subtotal - Hedging Transactions XXX
2799999 - Subtotal - Other Derivative Transactions XXX
9999999 - Totals XXX
Showing all Options, Caps, Floors and Insurance Futures Options Written and In-Force at Current Statement Date
1 2 4 5 6 7 8 9 10 1 12 13 14
Year to Date
Number of Maturity, Date of Increase/ Other Investment/
Contracts or Expiry, or | Strike Price, Rate | Issuance/ Consideration (Decrease) by Used to Adjust Miscellaneous
Description Notional Amount | Settlement or Index Purchase Exchange or Counterparty Received Book Value * Statement Value Fair Value Adjustment Basis Income
2599999 - Subtotal - Hedging Transactions XXX
2699999 - Subtotal - Income Generation Transactions XXX
2799999 - Subtotal - Other Derivative Transactions XXX
9999999 - Totals XXX
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STATEMENT AS OF SEPTEMBER 30, 2002 OF THE NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Date of Date of Year to Date Other
Maturity, Strike Price, Rate Opening Cost or Increase/ Used to Adjust Investment/
Expiry, or or Index Rec Position or Exchange or (Consideration (Decrease) by |Basis of Hedged| Miscellaneous Potential
Description Notional Amount | Settlement (Pay) Agreement Counterparty Received) Book Value * Statement Value Fair Value Adjustment Item Income Exposure
Morgan Stanley
Floating for Fixed Interest Rate Swap 2,000,000 |.._. 01/15/2005... 3mL+1.5%(3.0%) 01/14/2000..... International 0 37,528 0 0 7,043 15,152
Floating for Fixed Interest Rate Swap 2,000,000 |.... 10/01/2005.... 3mL (6.8025%) 109/28/2000...... Deutsche Bank 0 302,958 0 0 72,374 17,336
Morgan Stanley
Floating for Fixed Interest Rate Swap 2,000,000 | 10/01/2005. | 3mL+1.8%(4.75%) | 09/28/2000...... International 0 (49,244) 0 0 (14,401) 17,336
Zero Coupon Swap on AOL Convertible Bond 1,653,804 | ... 12/06/2004. ... 3mL+1.65%(0%) Deutsche Bank 0 (112,280) 44,762 12,227
3mL+1.70%(GBP7 . 50%
Fixed for Floating Interest and Currency Rate Swap 2,022,984 | 02/02/2009. - Deutsche Bank (168,530) (333,718) (64,423) 25,485
Morgan Stanley
Fixed for Floating Interest Rate Swap 2,500,000 |.._. 02/05/2006.... 5.375%(3mL) | 07/25/2001.._.. Capital Svcs 0 fo 227,574 0 0 63,701 22,890
Zero Coupon Swap on Nabors Industries Convertible Morgan Stanley
Bond 2,433,640 |....02/05/2006....._| 3mL+1.50%(0%)....._.| ... 07/25/2001..._.. International 0 33,976 0 0 63,822 22,283
Bear Stearns
Fixed for Floating Interest Rate Swap 7,400,000 |.._.- 11/01/2008.... 4.6025%(1mL) International 0 463,869 0 0 151,018 91,332
Fixed for Floating Interest Rate Swap 3,112,356 |.._. 02/08/2012.15.37%(3mL) .02/08/2002...._] Goldman Sachs 0 315,837 0 0 69,765 47,621
Floating for Fixed Interest and Currency Rate Swap 3,112,356 | 02/08/2012 | 3mL(CAD7.59% -02/09/2002...._|Merrill Lynch (54,644) (186,125) 0 0 (74,739) 47,621
Fixed for Floating Interest Rate Swap 5,000,000 |.._. 07/03/2007.... 3mL(4.59%) _..06/26/2002 ._._| Deutsche Bank 0 349,165 0 0 34,926 54,537
0599999 - Subtotal - Swaps - Hedging Transactions XXX (223,174) 1,049,540 0 0 353,848 373,820
Credit default swap on Lowe's Companies Inc., 0%, Salomon Smith
02/16/21 3,000,000 |.....( 05/01/2006....f .| 05/01/2001.....| Barney. 19,910 0 0 18,200 28,406
Credit default swap on Fort James Corp., 6.875%, Morgan Stanley
09/15/07 2,000,000 |....{ 05/24/2006....f .| 05/24/2001...._| Capital Svcs (364,599) 0 0 24,473 19,103
Credit default swap on Lowe's Companies Inc., 0%,
02/16/21 5,000,000 |.._.¢ 06/25/2006.. ) ] ( 06/25/2001..___|Merrill Lynch (7,816) 0 0 22,750 48,328
Credit default swap on Verizon Global Funding Corp.,
0%, 5/15/21 5,000,000 |....( 06/25/2006....f .| 06/25/2001...__{Merrill Lynch (313,067) 0 0 34,883 48,328
Credit default swap on Royal Caribbean Cruises,
8.25%, 04/01/05 2,000,000 | ... 03/02/2005.. ) ] ( 06/27/2001.___|Merrill Lynch (326,440) 0 0 47,017 15,563
Credit default swap on Legg Mason Inc., 0%, 06/06/31 3,000,000 | ... 07106/2005.. | ] 08/21/2001.____|Merrill Lynch 33,156 0 0 37,125 24,952
Credit default swap on Vodafone Group Plc, 7.75%,
02/15/10 8,000,000 |....( 09/21/2006....f .| 09/21/2001..._.. Deutsche Bank (177,678) 0 0 80,416 79,781
Bear Stearns
Credit default swap on AT&T Corp., 6.00%, 03/15/09..... 6,000,000 | .. 09/21/2006.. ) ] 09/21/2001.. Internat ional (767,551) 0 0 36,797 59,835
Bear Stearns
Credit default swap on AT&T Corp., 6.00%, 03/15/09..... 2,000,000 |....{ 09/21/2006....f .| 09/21/2001..... International (255,850) 0 0 19,023 19,945
Credit default swap on Sears Robuck Acceptance Corp.,
7.00%, 02/01/11 4,000,000 |....{ 09/21/2006....f .| 09/21/2001...._{ JP Morgan (42,259) 0 0 24,531 39,890
Credit default swap on Merrill Lynch & Co., 6.00%, Bear Stearns
02/17/09 10,000,000 |....( 09/24/2006....f .| 09/24/2001..._.. International (109,706) 0 0 53,082 99,829
Credit default swap on Fifth Third Bank Corp., 6.75%,
07/15/05 8,000,000 |....( 04/09/2007.. .. f .| 04/09/2002..._| Deutsche Bank 1,895 0 0 29,387 85,098
Credit default swap on Ocean Energy Inc., 7.25%,
10/01/11 2,000,000 |....{ 05/13/2007 ... f ] 05/13/2002.....{ Bank One N.A 4,842 0 0 20,360 21,492
Credit default swap on Horace Mann Educators Corp., Credit Suisse
1.425%, 05/14/32 1,000,000 |....{ 06/14/2007 .| ] 05/14/2002...._|First Boston (23,211) 0 0 6,596 10,848
Credit default swap on Horace Mann Educators Corp., Credit Suisse
1.425%, 05/14/32 5,000,000 |.....( 06/14/2007 .| .| 05/14/2002...._|First Boston (116,053) 0 0 32,980 54,238
Credit default swap on Ocean Energy Inc., 7.25%,
10/01/11 5,000,000 |....( 0512112007 . f o] 05/21/2002...._{Merrill Lynch 15,882 0 0 32,908 53,858
Credit default swap on Medtronic Inc., 1.25%,
09/15/21 8,000,000 | ... 06/12/2007 ) ] 06/12/2002...._) Goldman Sachs (45,944) 0 0 9,973 86,731
Credit default swap on Medtronic Inc., 1.25%,
09/15/21 2,000,000 |....{ 06/12/2007 .| .| 06/12/2002...._ Goldman Sachs. (11,486) 0 0 2,493 21,683
Credit default swap on American Express., 5.50%, Morgan Stanley
09/12/06 5,000,000 }....( 06/17/2007 .. ... | [ 06/17/2002.....| Capital Svcs 17,644 0 0 11,229 54,286
0799999 - Subtotal - Swaps - Other Derivative Transactions XXX (2,468,331) 0 0 544,223 872,194
0899999 - Subtotal - Swaps XXX (223,174) (1,418,791) 0 0 898,071 1,246,014
2599999 - Subtotal - Hedging Transactions XXX (223,174) 1,049,540 0 0 353,848 373,820
2799999 - Subtotal - Other Derivative Transactions XXX (2,468,331) 0 0 544 223 872,194
9999999 - Totals XXX (223,174) (1,418,791) 0 0 898,071 1,246,014
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SCHEDULE DB - PART D - SECTION 1

Showing all Futures Contracts and Insurance Futures Contracts Open at Current Statement Date

STATEMENT AS OF SEPTEMBER 30, 2002 OF THE NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

1 2 3 4 5 6 7 8 9 Variation Margin Information 13
10 1 12
Used to Adjust
Number of Date of Exchange or Basis of Potential
Description Contracts Maturity Date Original Value Current Value | Variation Margin | Opening Position | Counterparty Cash Deposit Recognized Hedged Item Deferred Exposure
Dec 02 CBT 5 YR Note 251 12/15/2002 | 27,725,109 | 28,684,594 959,484)1 | 09/12/2002 CBT (959,484) 251,000
Dec 02 CBT 10 YR Note 293 | 12/15/2002 | 33175149 | . 33,960,531 785,382)] | 09/12/2002 CBT (785,382) 410,200
Cash Deposits - Prudential 910,332
0599999 - Subtotal - Short Futures - Hedging Transactions 60,900,258 62,645,125 (1,744 ,867) XXX XXX 910,332 0 0 (1,744 ,866) 661,200
0899999 - Subtotal - Short Futures 60,900,258 62,645,125 (1,744,867) XXX XXX 910,332 0 0 (1,744 ,866) 661,200
2599999 - Subtotal - Hedging Transactions 60,900,258 62,645,125 (1,744,867) XXX XXX 910,332 0 0 (1,744,866) 661,200
2799999 - Subtotal - Other Derivative Transactions XXX XXX
9999999 - Totals 60,900,258 62,645,125 (1,744 ,867) XXX XXX 910,332 0 0 (1,744,866) 661,200




STATEMENT AS OF SEPTEMBER 30, 2002 OF THE NATIONWIDE LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

Bank of New York New York, NY 0.000 0 0 167,921 (2,192,010) 1,209,113

Bank One Chicago, IL 1.210 15,420 0 15,172,452 1,424,044 (8,365,598)

First Chicago Chicago, IL 0.000 0 0 382,721 605,382 1,245,237

First Interstate of Nevada Phoenix, AZ 0.000 0 0 200,000 200,000 200,000

NBD Bank Detroit, Ml 0.000 0 0 397,241 278,062 610,527

0199998  Deposits in ... 4 depositories which do
not exceed the allowable limit in any one depository

(See Instructions) - Open Depositories XXX 0 0 25,485 17,087 62,074 | XXX
0199999 Totals - Open Depositories XXX 15,420 0 16,345,824 332,565 (5,038,647) | XXX
0399999 Total Cash on Deposit XXX 15,420 16,345,824 332,565 (5,038,647) | XXX
0499999 Cash in Company's Office XXX XXX XXX 0 0 0 [ XXX
0599999 Total Cash XXX 15,420 16,345,824 332,565 (5,038,647) | XXX
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