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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE GREATLAND INSURANCE COMPANY

SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year

1 Location 4 5 6 7 8 9 10 11 12 13 14 15
2 3 Expended for
Additions,
Increase Permanent
Book/Adjusted (Decrease) by Improvements Gross Income
Date of Carrying Value Fair Value Increase Foreign Amounts and Changes in Earned Less Taxes, Repairs
Date Last Amount of Less Less (Decrease) by Exchange Received Encumbrances | Interest Incurred | and Expenses
Description of Property City State Acquired Appraisal Actual Cost Encumbrances | Encumbrances | Encumbrances Adjustment Adjustment During Year During Year |on Encumbrances Incurred

9999999 Totals
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SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED During the Year

ANNUAL STATEMENT FOR THE YEAR 2002 OF THE GREATLAND INSURANCE COMPANY

1 4 5 6 7 8 9
Location Expended for Additions
2 3 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
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE GREATLAND INSURANCE COMPANY

SCHEDULE A - PART 3

Showing all Real Estate SOLD during the Year , 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,
Increase Permanent Book/ Gross Income
(Decrease) |Improvements| Adjusted Earned Less
Increase By and Changes | Carrying Foreign Interest Taxes,
(Decrease) 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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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE GREATLAND INSURANCE COMPANY

SCHEDULE B - PART 1

Showing all Mortgage Loans OWNED December 31 of Current Year

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
9999999 Totals XXX

General Interrogatory:

1.
2
3.
4. Mortgages in process of foreclosure

Mortgages in good standing
. Restructured mortgages

$

$

Mortgages with overdue interest over 90 days not in process of foreclosure $

,,,,, unpaid taxes __$

unpaid taxes __$
unpaid taxes ___$

unpaid taxes ___$

interest due and unpaid.
interest due and unpaid.
interest due and unpaid.
_ interest due and unpaid.
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE GREATLAND INSURANCE COMPANY

SCHEDULE B - PART 2

Showing all Mortgage Loans SOLD, transferred or paid in full during the Year

1 Location 4 5 6 7 8 9 10 11 12 13
2 3 Book
Book Value/Recorded
Value/Recorded Increase Investment
Investment Increase (Decrease) by Excluding Accrued Foreign Total
Loan Date Excluding Accrued (Decrease) by Foreign Exchange Interest Consideration Exchange Profit Realized Profit Profit (Loss)
Loan Number City State Type Acquired | Interest Prior Year Adjustment Adjustment at Disposition Received (Loss)on Sale (Loss) on Sale on Sale

9999999 Totals
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE GREATLAND INSURANCE COMPANY

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 Location 4 5 6 7 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
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SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets SOLD, transferred or paid in full during the Year

ANNUAL STATEMENT FOR THE YEAR 2002 OF THE GREATLAND INSURANCE COMPANY

Location 4 5 6 7 8 9 10 11 12 13
2 3
Book/Adjusted Increase Book/Adjusted
Carrying Value (Decrease) by |Carrying Value Foreign Total
Name of Purchaser Less Increase Foreign Less Exchange Realized Profit
or Nature of Encumbrances,| (Decrease) Exchange |Encumbrances | Consideration | Profit (Loss) [Profit (Loss) on (Loss) on
Number of Units and Description City State Disposition Date Acquired Prior Year | by Adjustment | Adjustment | at Disposition Received on Sale Sale Sale

9999999 Totals
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE GREATLAND INSURANCE COMPANY

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 3 Interest 6 7 8 9 10 11 12 13 Interest 16 17 18 19 20 21
4 5 14 15 Amount of
Interest Due
and Accrued
Amount Due Dec. 31
Rate and Accrued Current Effec-
Used Dec. 31 of Increase Year, on tive
to Current Year Gross Increase (Decrease) Bonds in Rate
Book/Adjusted Obtain on Bonds Amount (Decrease) | by Foreign |Default asto| NAIC of
CuUsIP Rate | How Maturity Option Carrying Par Fair Fair Actual not in Received by Exchange | Principal or | Desig- Date In-
Identification Description * of Paid Date Option Date Call Price Value Value Value Value Cost Default During Year Adjustment | Adjustment Interest nation Acquired terest
US Governments
Issuer Obligations (10)
United States
912827-J7-8__|United States Treasury Nts _6.250 |FA 02/15/2003 1,199,618 | ..~ 1,200,000 [100.5940 1,207,128 1,191,469 28,329 75,000 3,050 1 .03/14/2000...]...6.519
912827-P8-9.__|United States Treasury Nts _7.250 |WN 05/15/2004 807,117 800,000 {108.0310 864,248 819,625 7,530 58,000 (4,817) 1 _..03/2472000. .
912828-AJ-9__|United States Treasury Nts _4.375 |FA 08/15/2012 1,211,718 |~ 1,200,000 {104.5310 1,254,372 1,273,313 19,830 (1,595) 1 _.09/24/2002 ). ... 3.633
Total United States 3,278,453 3,200,000 | XXX 3,325,748 3,284,406 55,689 133,000 (3,361) 0 0] XXX XXX XXX
0199999 - Total Bonds - U.S. Government - Issuer Obligations 3,278,453 3,200,000 | XXX 3,325,748 3,284,406 55,689 133,000 (3,361) 0 0] XXX XXX XXX
Single Class Mortgage (SC)
United States
36209R-U5-0.__| GNMA Pass Thru 479504 8.000 |MTLY.__|..08/15/2015 150,035 147,210 1108.2510 159,356 150,108 981 11,777 (70) PE.__ .09/11/2000._.)...7.141
36213U-T7-5.__| GNMA Pass Thru 564974 _7.000 |MTLY.__|...08/15/2031 166,111 160,850 1106.0100 170,517 165,952 938 9,383 158 1PE___ 02/13/2002_)....4.834
36225A-QP-8 | GNMA Pass Thru 780462 _7.500 MTLY.__| 06/15/2009 131,884 130,454 1107.2730 139,943 132,085 815 9,784 (110) 1PE____ .09/18/2000._.). .. 6.824
Total United States 448,030 438,515 [ XXX 469,816 448,146 2,735 30,944 (22) 0 0] XXX XXX XXX
0299999 - Total Bonds - U.S. Government - Single Class Mortgage-Backed/Asset -Backed Securities 448,030 438,515 XXX 469,816 448,146 2,735 30,944 (22) 0 0 XXX XXX XXX
0399996 - Bonds - U.S. Government 3,726,483 3,638,515 | XXX 3,795,564 3,732,552 58,424 163,944 (3,383) 0 0] XXX XXX XXX
0399999 - Total - U.S. Government Bonds 3,726,483 3,638,515 | XXX 3,795,564 3,732,552 58,424 163,944 (3,383) 0 0] XXX XXX XXX
Special Revenue & Assessment
Issuer Obligations (10)
United States
3134A3-4Q-6.__|Federal Home Loan Mtg Corp Unsecured Notes ... . _7.000 |JJ [.-.07/15/2005_] 302,456 300,000 [112.1880 336,564 304,298 9,683 21,000 (861) PE.__ 09/18/2000._.]....6.644
31359M-FS-7__|Federal Natl Mtg Assn Note 1 _7.125 |JD.____| L,06/15/2010 | 304,275 300,000 |120.6880 362,064 305,160 950 21,375 (427) 1PE____ .09/15/2000._.). .. 6.877
Total United States 606,731 600,000 [ XXX 698,628 609,458 10,633 42,375 (1,288) 0 0] XXX XXX XXX
2599999 - Total Bonds - Special Revenue - Issuer Obligations 606,731 600,000 | XXX 698,628 609,458 10,633 42,375 (1,288) 0 0] XXX XXX XXX
Single Class Mortgage (SC)
United States
31292H-NH-3.___| FHLMC Pass Thru €01292 _6.000 |MTLY.__|..02/01/2032 266,175 269,508 [103.5510 279,078 266,181 1,348 13,475 (6) PE.__ .02/13/2002._.
31294J-YY-8 __|FHLMC Pass Thru E00727. _6.500 |MTLY.__|...08/01/2014 145,712 149,529 1105.9020 158,353 145,650 810 9,719 (6) 1PE.__ -.09/11/2000....
31384L-RS-5.__|FNMA Pass Thru 527097 _7.000 |MTLY.__|...09/01/2015 68,246 68,905 |106.4360 73,340 68,259 402 4,823 (16) 1PE. ~.09/01/2000.
31385E-ZX-0.._| FNMA Pass Thru 542658 8.000 |MTLY.__|...08/01/2015 83,401 | 82,044 1108.0320 88,634 83,377 547 6,564 (76) 1PE. _09/15/2000.
31385H-2G-6.._| FNMA Pass Thru 545375 _6.000 |MTLY.__|...12/01/2016. 246,515 237,097 [104.6820 248,197 246,470 1,185 3,556 44 1PE. _09/16/2002
31385N-AL-3.__|FNMA Pass Thru 547311 8.000 |MTLY.__|...09/01/2015 146,023 143,707 1108.0320 155,249 146,042 958 11,497 50 1PE. -09/15/2000.
31385Q-5M-0.__| FNMA Pass Thru 549952 _7.500 |MTLY.__|...09/01/2015 73,402 73,084 1106.8310 78,076 73,392 457 5,481 3 1PE. ~.09/01/2000.
31390Q-FP-5__| FNMA Pass Thru 652774 _6.500 MTLY._| 07/01/2032 918,473 883,245 [104.1680 920,055 917,884 4,784 14,353 589 1PE____ _.09/16/2002 _.
Total United States 1,947,946 1,907, 117 | XXX 2,000,981 1,947,255 10,491 69,469 582 0 0] XXX XXX
2699999 - Total Bonds - Special Revenue - Single Class Mortgage-Backed/Asset -Backed Securities 1,947,946 1,907,117 XXX 2,000,981 1,947,255 10,491 69,469 582 0 0 XXX XXX
Defined Multi-Class Residential (DR)
United States
31339D-RL-4__[FHLNC Multiclass Mtg Partn Ctf Gtd Ser 2416 CI PN__] ]..6.000 [MTLY._J..11/15/2028 ] 299,718 300,000 |104.8840 314,652 299,906 1,500 15,000 (189) 1 .02/13/2002 ] . 6.026
Total United States 299,718 300,000 [ XXX 314,652 299,906 1,500 15,000 (189) 0 0] XXX XXX XXX
2799999 - Total Bonds - Special Revenue - Defined Multi-Class Residential Mortgage-Backed Securities 299,718 300,000 XXX 314,652 299,906 1,500 15,000 (189) 0 0 XXX XXX XXX
3199996 - Bonds - Special Revenue - United States 2,854,395 2,807,117 1 XXX 3,014,261 2,856,620 22,624 126,844 (895) 0 0] XXX XXX XXX
3199997 - Bonds - Special Revenue - Canada 0 0] XxX 0 0 0 0 0 0 0] XXX XXX XXX
3199998 - Bonds - Special Revenue - Other Countries 0 0] XxX 0 0 0 0 0 0 0] XXX XXX XXX
3199999 - Total - Special Revenue Bonds 2,854,395 2,807,117 1 XXX 3,014,261 2,856,620 22,624 126,844 (895) 0 0] XXX XXX XXX
5499999 - Total - Issuer Obligations 3,885,184 3,800,000 | XXX 4,024,376 3,893,865 66,323 175,375 (4,649) 0 0] XXX XXX XXX
5599999 - Total - Single Class Mortgage-Backed/Asset -Backed Securities 2,395,976 2,345,632 | XXX 2,470,797 2,395,401 13,226 100,412 560 0 0] XXX XXX XXX
5699999 - Total - Defined Multi-Class Residential Mortgage-Backed Securities 299,718 300,000 [ XXX 314,652 299,906 1,500 15,000 (189) 0 0] XXX XXX XXX
5799999 - Total - Other Multi-Class Residential Mortgage-Backed Securities 0 0] XxX 0 0 0 0 0 0 0] XXX XXX XXX
5899999 - Total - Defined Multi-Class Commercial Mortgage-Backed Securities 0 0] XxX 0 0 0 0 0 0 0] XXX XXX XXX
5999999 - Total - Other Multi-Class Commercial Mortgage-Backed Securities 0 0] XxX 0 0 0 0 0 0 0] XXX XXX XXX
6099999 Totals 6,580,878 6,445,632 | XXX 6,809,825 6,589,172 81,049 290,787 (4,278) 0 01 XXX XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE GREATLAND INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9 Dividends 12 13 14 15
Rate Per 10 11
Share
Used to Increase Increase
Rate Obtain (Decrease) (Decrease) by NAIC
CcuslIP Number of Par Value Per Book/Adjusted Fair Declared but  |Amount Received by Foreign Exchange| Desig- Date
Identification Description Shares Per Share Share Carrying Value Value Fair Value Actual Cost Unpaid During Year Adjustment Adjustment nation Acquired

6599999 Total - Preferred Stocks XXX XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE GREATLAND INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 3 4 5 6 7 Dividends 10 11 12 13
8 9 Increase
Rate Per Share Increase (Decrease) by NAIC
CcuslIP Book/Adjusted Used to Obtain Declared but Amount Received (Decrease) by Foreign Exchange Desig- Date
Identification Description Number of Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Adjustment Adjustment nation (a) | Acquired
7099999 Total - Common Stocks XXX XXX XXX
7199999 Total - Preferred and Common Stocks XXX XXX XXX

(a) For all common stocks bearing the NAIC designation “U” provide: the number of such issues

, the total $ value (included in Column 6) of all such issues $
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE GREATLAND INSURANCE COMPANY

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8
CUsIP Number of Actual Paid for Accrued
Identification Description Date Acquired Name of Vendor Shares of Stock Cost Par Value Interest and Dividends
BONDS
US Governments
United States
,,,,,,,, 36213U-T7-5____|GNMA Pass Thru 564974 7.000% 08/15/31 I 02/13/2002____|Lehman Brothers I 165,952 160,850 563
,,,,,,,, 912828-AJ-9___ |United States Treasury 4.375% 08/15/12 Nts | 09/24/2002 ___|Credit Suisse First Boston | 1,273,343 ¢ . 120000f 6,135
Total United States 1,439,265 1,360,850 6,697
0399996 - Bonds - U.S. Government 1,439,265 1,360,850 6,697
0399999 - Total - Bonds - U.S. Government 1,439,265 1,360,850 6,697
Special Revenue & Assessment
United States
,,,,,,,, 31292H-NH-3 | FHLMC Pass Thru €01292 6.000% 02/01/32 02/13/2002____|Lehman Brothers 266,181 269,508 809
_31339D-RL-4 FHLMC Multiclass Mtg 6.000% 11/15/28 Partn Ctf Gtd Ser 2416 CI PN | | 02/13/2002. Greenwich Global 299,906 300,000 1,350
_31385H-26-6 FNMA Pass Thru 545375 6.000% 12/01/16 09/16/2002. Salomon/Smith Barney. 246,470 237,097 m
,,,,,,,, 313900-FP-5____ | FNMA Pass Thru 652774 6.500% 07/01/32 09/16/2002 | UBS Securities 917,884 383,245 2,871
Total United States 1,730,442 1,689,850 5,740
3199996 - Bonds - Special Revenues - United States 1,730,442 1,689,850 5,740
3199997 - Bonds - Special Revenues - Canada 0 0 0
3199998 - Bonds - Special Revenues - Other Countries 0 0 0
3199999 - Total - Bonds - Special Revenue 1,730,442 1,689,850 5,740
6099997 - Total - Bonds - Part 3 3,169,707 3,050,700 12,438
6099998 - Total - Bonds - Part 5 256,473 249,300 828
6099999 - Total - Bonds 3,426,180 3,300,000 13,266
6599998 - Total - Preferred Stocks - Part 5 0 XXX 0
6599999 - Total - Preferred Stocks 0 XXX 0
7099998 - Total - Common Stocks - Part 5 0 XXX 0
7099999 - Total - Common Stocks 0 XXX 0
7199999 - Total - Preferred and Common Stocks 0 XXX 0
7299999 Totals 3,426,180 XXX 13,266
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE GREATLAND INSURANCE COMPANY

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase
Increase (Decrease) Foreign Interest on | Dividends on
Number of Book/Adjusted (Decrease) | by Foreign Exchange |Realized Gain| Total Gain Bonds Stocks
CuUsIP Disposal Shares of Carrying Value at by Exchange | Gain (Loss) (Loss) on (Loss) on Received Received
Identification Description Date Name of Purchaser Stock Consideration Par Value Actual Cost Disposal Date Adjustment | Adjustment | on Disposal Disposal Disposal During Year | During Year
BONDS
US Governments
United States
36209R-U5-0..._[GNMA Pass Thru 479504 8.000% 08/15/15......1..01/01/2002....| Paydown 784 784 800 800 (15) 0 5
36209R-U5-0....|GNMA Pass Thru 479504 8.000% 08/15/15... 02/01/2002..._| Paydown 41,721 41,721 42,542 42,541 (821) 0 556
36209R-U5-0....|GNMA Pass Thru 479504 8.000% 08/15/15... 03/01/2002..._| Paydown 7,031 7,031 7,169 7,169 (138) 0 141
36209R-U5-0....|GNMA Pass Thru 479504 8.000% 08/15/15... 04/01/2002..._| Paydown 15,303 15,303 15,604 15,604 (301) 0 408
36209R-U5-0....|GNMA Pass Thru 479504 8.000% 08/15/15... 05/01/2002..._| Paydown 59 59 608 608 (12) 0 20
36209R-U5-0....|GNMA Pass Thru 479504 8.000% 08/15/15......]..06/01/2002....| Paydown 601 601 612 612 (12) 0 24
36209R-U5-0....|GNMA Pass Thru 479504 8.000% 08/15/15......}..07/01/2002....| Paydown 605 605 617 617 (12) 0 28
36209R-U5-0....|GNMA Pass Thru 479504 8.000% 08/15/15... 08/01/2002..._| Paydown 609 609 621 621 (12) 0 32
36209R-U5-0....|GNMA Pass Thru 479504 8.000% 08/15/15... 09/01/2002...._| Paydown 616 616 628 628 (12) 0 37
36209R-U5-0....|GNMA Pass Thru 479504 8.000% 08/15/15... 10/01/2002....| Paydown 618 618 630 630 (12) 0 41
36209R-U5-0....|GNMA Pass Thru 479504 8.000% 08/15/15... 11/01/2002..._| Paydown 624 624 637 637 (12) 0 46
36209R-U5-0....|GNMA Pass Thru 479504 8.000% 08/15/15... 12/01/2002..._| Paydown 22,220 22,220 22,658 22,657 (437) 0 1,778
36225A-QP-8..._|GNMA Pass Thru 780462 7.500% 06/15/09... 01/01/2002..._| Paydown 8,103 8,103 8,205 8,199 (96) 0 51
36225A-QP-8..._|GNMA Pass Thru 780462 7.500% 06/15/09... 02/01/2002..._| Paydown 7,989 7,989 8,089 8,083 (94) 0 100
36225A-QP-8..._|GNMA Pass Thru 780462 7.500% 06/15/09......}..03/01/2002....| Paydown 6,715 6,715 6,799 6,794 (79) 0 126
36225A-QP-8..._|GNMA Pass Thru 780462 7.500% 06/15/09......|..04/01/2002....| Paydown 6,298 6,298 6,377 6,372 (74) 0 157
36225A-QP-8..._|GNMA Pass Thru 780462 7.500% 06/15/09... 05/01/2002..._| Paydown 7,058 7,058 7,146 7,141 (83) 0f 221
36225A-QP-8..._|GNMA Pass Thru 780462 7.500% 06/15/09... 06/01/2002..._| Paydown 5,784 5,784 5,857 5,853 (68) 0 217
36225A-QP-8..._|GNMA Pass Thru 780462 7.500% 06/15/09... 07/01/2002..._| Paydown 5,302 5,302 5,368 5,365 (63) 0f 232
36225A-QP-8..._|GNMA Pass Thru 780462 7.500% 06/15/09... 08/01/2002..._| Paydown 6,230 6,230 6,308 6,304 (74) 0 312
36225A-QP-8..._|GNMA Pass Thru 780462 7.500% 06/15/09... 09/01/2002...._| Paydown 5,932 5,932 6,006 6,002 (70) 0 334
36225A-QP-8..._|GNMA Pass Thru 780462 7.500% 06/15/09... 10/01/2002....| Paydown 6,094 6,094 6,170 6,166 (72) 0 381
36225A-QP-8..._|GNMA Pass Thru 780462 7.500% 06/15/09... 11/01/2002....| Paydown 5,160 5,160 5,225 5,221 (61) 0 355
36225A-QP-8..._|GNMA Pass Thru 780462 7.500% 06/15/09......}..12/01/2002....| Paydown. 5,625 5,625 5,696 5,692 (66) 0 422
Total United States 167,620 167,620 170,372 170,317 (2,696) 0 0 0 0 6,022 XXX
0399996 - Bonds - U.S. Government 167,620 167,620 170,372 170,317 (2,696) 0 0 0 0 6,022 XXX
0399999 - Bonds - U.S. Governments 167,620 167,620 170,372 170,317 (2,696) 0 0 0 0 6,022 XXX
Special Revenue & Assessment
United States
31294J-YY-8___[FHLNMC Pass Thru E00727 6.500% 08/01/14.....{..01/01/2002....| Paydown 10,977 10,977 10,692 10,697 280 0 59
31294J-YY-8.__[FHLNMC Pass Thru E00727 6.500% 08/01/14.....}..02/01/2002....| Paydown 5,302 5,302 5,165 5,167 135 0 57
31294J-YY-8.__[FHLNMC Pass Thru E00727 6.500% 08/01/14.....|..03/01/2002....| Paydown 6,673 6,673 6,500 6,503 170 0 108
31294J-YY-8__[FHLNMC Pass Thru E00727 6.500% 08/01/14.....|..04/01/2002....| Paydown 5,810 5,810 5,660 5,662 148 0 126
31294J-YY-8.__[FHLNMC Pass Thru E00727 6.500% 08/01/14.....|..05/01/2002....| Paydown 5,417 5,417 5,276 5,279 138 0 147
31294J-YY-8.__[FHLNMC Pass Thru E00727 6.500% 08/01/14...._|..06/01/2002....| Paydown 4,895 4,895 4,768 4,771 125 0 159
31294J-YY-8.__[FHLNMC Pass Thru E00727 6.500% 08/01/14.....|..07/01/2002....| Paydown 3,317 3,317 3,231 3,232 85 0 126
31294J-YY-8.__[FHLNMC Pass Thru E00727 6.500% 08/01/14.....|..08/01/2002....| Paydown 6,173 6,173 6,013 6,016 157 0 268
31294J-YY-8.__[FHLNMC Pass Thru E00727 6.500% 08/01/14.....}..09/01/2002....| Paydown 7,701 7,701 7,501 7,505 196 0 375
31294J-YY-8.__[FHLNMC Pass Thru E00727 6.500% 08/01/14...._|..10/01/2002....| Paydown 9,803 9,803 9,549 9,553 250 0 531
31294J-YY-8.__[FHLNMC Pass Thru E00727 6.500% 08/01/14.....|..11/01/2002....| Paydown 10,698 10,698 10,421 10,425 273 0 637
31294J-YY-8.___[FHLNMC Pass Thru E00727 6.500% 08/01/14.....{..12/01/2002....| Paydown 9,879 9,879 9,623 9,628 | ... 252 0 642
Federal Home Loan Bank 5.800% 09/02/08
3133M5-JV-3__|Bond 09/24/2002|Merrill Lynch Money Markets 334,559 300,000 280,563 283,060 1,514 49,985 49,985 18,608
Federal Home Loan Mtg 7.000% 03/15/10
3134A3-3L-8..._| Corp. ..09/24/2002... | Goldman Sachs 357,926 300,000 301,828 301,643 (113) 56,395 56,395 |........... 21,700
Federal Natl Mtg Assn 7.000% 07/15/05
31359M-FV-0..._| Note. .09/24/2002._. | Lehman Brothers 670,481 600,000 606,855 605,281 (1,006) 66,206 66,206 50,400
31384L-RS-5..._|FNMA Pass Thru 527097 7.000% 09/01/15......]..01/01/2002....| Paydown 5,568 5,568 5,516 5,516 52 0 32
31384L-RS-5.._|[FNMA Pass Thru 527097 7.000% 09/01/15... 02/01/2002..._| Paydown 9,863 9,863 9,770 9,771 92 0 115
31384L-RS-5.._|FNMA Pass Thru 527097 7.000% 09/01/15... 03/01/2002..._| Paydown 28,745 28,745 28,475 28,477 268 0 503
31384L-RS-5.._|FNMA Pass Thru 527097 7.000% 09/01/15... 04/01/2002..._| Paydown 15,644 15,644 15,497 15,498 146 0 365
31384L-RS-5.._|FNMA Pass Thru 527097 7.000% 09/01/15... 05/01/2002..._| Paydown 3,273 3,273 3,242 3,242 31 0 95
31384L-RS-5.._|FNMA Pass Thru 527097 7.000% 09/01/15... 06/01/2002..._| Paydown 26,300 26,300 26,053 26,055 245 0 921
31384L-RS-5.._|FNMA Pass Thru 527097 7.000% 09/01/15... 07/01/2002..._| Paydown 982 982 973 973 9 0 40
31384L-RS-5..._[FNMA Pass Thru 527097 7.000% 09/01/15......]..08/01/2002....| Paydown 16,282 16,282 16,129 16,130 152 0 760
31384L-RS-5..._|FNMA Pass Thru 527097 7.000% 09/01/15......{..09/01/2002....| Paydown 23,701 23,701 23,479 23,480 | 221 0 1,244
31384L-RS-5.._|FNMA Pass Thru 527097 7.000% 09/01/15... 10/01/2002....| Paydown 443 443 439 439 4 0 26
31384L-RS-5..._|FNMA Pass Thru 527097 7.000% 09/01/15......}..11/01/2002....| Paydown 20,132 20,132 19,943 19,944 188 0 1,292
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE GREATLAND INSURANCE COMPANY

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase
Increase (Decrease) Foreign Interest on | Dividends on
Number of Book/Adjusted (Decrease) | by Foreign Exchange |Realized Gain| Total Gain Bonds Stocks
CuUsIP Disposal Shares of Carrying Value at by Exchange | Gain (Loss) (Loss) on (Loss) on Received Received
Identification Description Date Name of Purchaser Stock Consideration Par Value Actual Cost Disposal Date Adjustment | Adjustment | on Disposal Disposal Disposal During Year | During Year
31384L-RS-5.._[FNMA Pass Thru 527097 7.000% 09/01/15....._{..12/01/2002 .| Paydown 361 361 358 358 3 0 25
31385E-ZX-0....|FNMA Pass Thru 542658 8.000% 08/01/15......]..01/01/2002....| Paydown 36,428 36,428 37,020 37,065 (636) 0 243
31385E-ZX-0....|FNMA Pass Thru 542658 8.000% 08/01/15... 02/01/2002..._| Paydown 35,812 35,812 36,394 36,438 (626) 0 478
31385E-ZX-0....|FNMA Pass Thru 542658 8.000% 08/01/15... 03/01/2002..._| Paydown 289 289 293 294 (5) 0 6
31385E-ZX-0....|FNMA Pass Thru 542658 8.000% 08/01/15... 04/01/2002..._| Paydown 303 303 308 309 (5) 0 8
31385E-ZX-0....|FNMA Pass Thru 542658 8.000% 08/01/15... 05/01/2002..._| Paydown 293 293 297 298 (5) 0 10
31385E-ZX-0....|FNMA Pass Thru 542658 8.000% 08/01/15... 06/01/2002..._| Paydown 295 295 299 300 (5) 0 12
31385E-ZX-0....|FNMA Pass Thru 542658 8.000% 08/01/15... 07/01/2002..._| Paydown 297 297 302 302 (5) 0 14
31385E-ZX-0....|FNMA Pass Thru 542658 8.000% 08/01/15... 08/01/2002..._| Paydown 311 311 316 316 (5) 0 17
31385E-ZX-0....|FNMA Pass Thru 542658 8.000% 08/01/15......]..09/01/2002....| Paydown 301 301 306 306 (5) 0 18
31385E-ZX-0....|FNMA Pass Thru 542658 8.000% 08/01/15......]..10/01/2002....| Paydown 303 303 308 308 (5) 0 20
31385E-ZX-0....|FNMA Pass Thru 542658 8.000% 08/01/15... 11/01/2002..._| Paydown 305 305 310 310 (5) 0 22
31385E-ZX-0....|FNMA Pass Thru 542658 8.000% 08/01/15... 12/01/2002..._| Paydown 307 307 312 313 (5) 0 25
31385N-AL-3...|FNMA Pass Thru 547311 8.000% 09/01/15... 01/01/2002...| Paydown 11,988 11,988 12,183 12,177 (189) 0 80
31385N-AL-3...|FNMA Pass Thru 547311 8.000% 09/01/15... 02/01/2002..._| Paydown 7,159 7,159 7,275 7,272 (113) 0 9
31385N-AL-3...|FNMA Pass Thru 547311 8.000% 09/01/15... 03/01/2002..._| Paydown 962 962 977 977 (15) 0 19
31385N-AL-3...|FNMA Pass Thru 547311 8.000% 09/01/15... 04/01/2002...._| Paydown 5,399 5,399 5,487 5,485 (85) 0 144
31385N-AL-3...|FNMA Pass Thru 547311 8.000% 09/01/15... 05/01/2002..._| Paydown 25,646 25,646 26,063 26,050 (404) 0 855
31385N-AL-3...|FNMA Pass Thru 547311 8.000% 09/01/15......|..06/01/2002....| Paydown 795 795 808 808 (13) 0 32
31385N-AL-3.._|FNMA Pass Thru 547311 8.000% 09/01/15......}..07/01/2002....| Paydown 11,865 11,865 12,058 12,052 (187) 0 554
31385N-AL-3...|FNMA Pass Thru 547311 8.000% 09/01/15... 08/01/2002..._| Paydown 1,039 1,039 1,056 1,056 (16) 0 55
31385N-AL-3...|FNMA Pass Thru 547311 8.000% 09/01/15... 09/01/2002...._| Paydown 848 848 862 861 (13) 0 51
31385N-AL-3...|FNMA Pass Thru 547311 8.000% 09/01/15... 10/01/2002....| Paydown 751 751 764 763 (12) 0 50
31385N-AL-3...|FNMA Pass Thru 547311 8.000% 09/01/15... 11/01/2002..._| Paydown 18,914 18,914 19,221 19,212 (298) 0 1,387
31385N-AL-3...|FNMA Pass Thru 547311 8.000% 09/01/15... 12/01/2002..._| Paydown 10,909 10,909 11,086 11,081 (172) 0 873
31385Q-5M-0....|FNMA Pass Thru 549952 7.500% 09/01/15... 01/01/2002...| Paydown 18,398 18,398 18,475 18,477 (79) 0 115
31385Q-5M-0....|FNMA Pass Thru 549952 7.500% 09/01/15... 02/01/2002..._| Paydown 834 834 838 838 (4) 0 10
31385Q-5M-0..._|FNMA Pass Thru 549952 7.500% 09/01/15......]..03/01/2002....| Paydown 16,778 16,778 16,848 16,850 (72) 0 315
31385Q-5M-0....|FNMA Pass Thru 549952 7.500% 09/01/15......|..04/01/2002....| Paydown 458 458 460 460 (2) 0 "
31385Q-5M-0....|FNMA Pass Thru 549952 7.500% 09/01/15... 05/01/2002..._| Paydown 4,823 4,823 4,843 4,844 (21) 0 151
31385Q-5M-0....|FNMA Pass Thru 549952 7.500% 09/01/15... 06/01/2002..._| Paydown 425 425 426 426 (2) 0 16
31385Q-5M-0....|FNMA Pass Thru 549952 7.500% 09/01/15... 07/01/2002..._| Paydown 4,820 4,820 4,840 4,841 (21) 0 211
31385Q-5M-0....|FNMA Pass Thru 549952 7.500% 09/01/15... 08/01/2002..._| Paydown 7,375 7,375 7,406 7,406 (32) 0 369
31385Q-5M-0....|FNMA Pass Thru 549952 7.500% 09/01/15... 09/01/2002...._| Paydown 395 395 397 397 2) 0 22
31385Q-5M-0....|FNMA Pass Thru 549952 7.500% 09/01/15... 10/01/2002....| Paydown 3,391 3,391 3,405 3,405 (15) 0 212
31385Q-5M-0....|FNMA Pass Thru 549952 7.500% 09/01/15... 11/01/2002..._| Paydown 3,799 3,799 3,816 3,816 (16) 0 261
31385Q-5M-0..._[FNMA Pass Thru 549952 7.500% 09/01/15......}..12/01/2002....| Paydown. 328 328 329 329 (1) 0 25
Total United State 1,834,247 1,671,281 1,659,910 1,660,746 915 0 0 172,586 172,586 106, 147 XXX
3199996 - Bonds - Special Revenues - United States 1,834,247 1,671,281 1,659,910 1,660,746 915 0 0 172,586 172,586 106, 147 XXX
3199997 - Bonds - Special Revenues - Canada 0 0 0 0 0 0 0 0 0 0 XXX
3199998 - Bonds - Special Revenues - Other Countries 0 0 0 0 0 0 0 0 0 0 XXX
3199999 - Bonds - Special Revenues 1,834,247 1,671,281 1,659,910 1,660,746 915 0 0 172,586 172,586 106, 147 XXX
6099997 - Bonds - Part 4 2,001,867 1,838,901 1,830,281 1,831,062 (1,781) 0 0 172,586 172,586 112,170 XXX
6099998 - Bonds - Part 5 249,300 249,300 256,473 249,300 (7,173) 0 0 0 7,393 XXX
6099999 - Total - Bonds 2,251,167 2,088,201 2,086,755 2,080,362 (8,955) 0 0 172,586 172,586 119,563 XXX
6599998 - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 XXX 0
6599999 - Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 XXX 0
7099998 - Common Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 XXX 0
7099999 - Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 XXX 0
7199999 - Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 XXX 0
7299999 Totals 2,251,167 XXX 2,086,755 2,080,362 (8,955) 0 0 172,586 172,586 119,563 0
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE GREATLAND INSURANCE COMPANY

SCHEDULE D - PART 5

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17
Par Value Increase
(Bonds) or Book/Adjusted Increase (Decrease) Foreign Interest and Paid for
Number of Carrying Value | (Decrease) | by Foreign Exchange Realized Total Dividends Accrued
CusIP Date Disposal Shares at Disposal by Exchange | Gain (Loss) | Gain (Loss) | Gain (Loss) Received Interest and
Identification Description Acquired Name of Vendor Date Name of Purchaser (Stock) Actual Cost Consideration Date Adjustment | Adjustment | on Disposal | on Disposal | on Disposal | During Year | Dividends
BONDS
US Governments
United States
GNMA Pass Thru 564974 7.000%
36213U-T7-5..{08/15/31 02/13/2002.__| Lehman Brothers | |..03/01/2002.__| Paydown 5,770 5,953 5,770 5,770 (183) 0 34 20
GNMA Pass Thru 564974 7.000%
36213U-T7-5..{08/15/31 02/13/2002.__{ Lehman Brothers: ..04/01/2002._.| Paydown 13,197 13,616 13,197 13,197 (419) 0 154 46
GNMA Pass Thru 564974 7.000%
36213U-T7-5..{08/15/31 02/13/2002.__| Lehman Brothers | |..05/01/2002.__| Paydown 7,901 8,151 7,901 7,901 (251) 0 138 28
GNMA Pass Thru 564974 7.000%
36213U-T7-5..{08/15/31 02/13/2002.__| Lehman Brothers | |..06/01/2002__| Paydown 8,482 8,751 8,482 8,482 (269) 0 198 30
GNMA Pass Thru 564974 7.000%
36213U-T7-5..{08/15/31 02/13/2002.__| Lehman Brothers | |..07/01/2002.__| Paydown 8,482 8,751 8,482 8,482 (269) 0 247 30
GNMA Pass Thru 564974 7.000%
36213U-T7-5..{08/15/31 02/13/2002.__| Lehman Brothers | |..08/01/2002.__| Paydown 16,289 16,806 16,289 16,289 (517) 0 570 57
GNMA Pass Thru 564974 7.000%
36213U-T7-5..{08/15/31 02/13/2002__| Lehman Brothers | |..09/01/2002.__| Paydown 21,632 | 22,318 21,632 21,632 (686) 0 883 76
GNMA Pass Thru 564974 7.000%
36213U-T7-5..{08/15/31 02/13/2002.__| Lehman Brothers | |..10/01/2002.__| Paydown 13,211 13,630 13,211 13,211 (419) 0 616 46
GNMA Pass Thru 564974 7.000%
36213U-T7-5..{08/15/31 02/13/2002.__| Lehman Brothers | |..11/01/2002.__| Paydown 19,875 20,506 19,875 19,875 (630) 0 1,043 70
GNMA Pass Thru 564974 7.000%
36213U-T7-5__{08/15/31 02/13/2002_{Lehman Brothers | |._12/01/2002___| Paydown. 24,311 25,082 24,311 24,311 (771) 0 1,418 85
Total United States 139,149 143,563 139,149 139,149 (4,414) 0 0 0 0 5,303 487
0399996 - Bonds - U.S. Government 139,149 143,563 139,149 139,149 (4,414) 0 0 0 0 5,303 487
0399999 - Bonds - U.S. Governments 139,149 143,563 139,149 139,149 (4,414) 0 0 0 0 5,303 487
Special Revenue & Assessment
United States
FHLNMC Pass Thru C01292 6.000%
31292H-NH-3.._[ 02/01/32 02/13/2002.__| Lehman Brothers | |..03/01/2002.__| Paydown 530 524 530 530 7 0 3 2
FHLNMC Pass Thru €01292 6.000%
31292H-NH-3..{ 02/01/32 02/13/2002.__| Lehman Brothers | |..04/01/2002.__| Paydown 1,074 1,061 1,074 1,074 13 0 1" 3
FHLNMC Pass Thru €01292 6.000%
31292H-NH-3..{ 02/01/32 02/13/2002.__| Lehman Brothers | |..05/01/2002.__| Paydown 960 948 960 960 12 0 14 3
FHLNMC Pass Thru €01292 6.000%
31292H-NH-3..{ 02/01/32 02/13/2002.__| Lehman Brothers | |..06/01/2002.__| Paydown 1,237 1,222 1,237 1,237 15 0 25 4
FHLNMC Pass Thru €01292 6.000%
31292H-NH-3..{ 02/01/32 02/13/2002.__{ Lehman Brothers: .07/01/2002._.| Paydown 1,435 1,417 1,435 1,435 18 0 36 4
FHLNMC Pass Thru €01292 6.000%
31292H-NH-3.{ 02/01/32 02/13/2002.__| Lehman Brothers | |..08/01/2002.__| Paydown 1,432 1,415 1,432 1,432 18 0 43 4
FHLNMC Pass Thru €01292 6.000%
31292H-NH-3._{ 02/01/32 02/13/2002.__| Lehman Brothers | |..09/01/2002.__| Paydown 2,684 2,651 2,684 2,684 33 0 94 8
FHLNMC Pass Thru €01292 6.000%
31292H-NH-3..{ 02/01/32 02/13/2002.__| Lehman Brothers | |..10/01/2002.__| Paydown 3,942 3,893 3,942 3,942 49 0 158 12
FHLNMC Pass Thru €01292 6.000%
31292H-NH-3..{ 02/01/32 02/13/2002.__| Lehman Brothers | |.11/01/2002__| Paydown 8,170 8,069 8,170 8,170 101 0 368 25
FHLNMC Pass Thru €01292 6.000%
31292H-NH-3..{ 02/01/32 02/13/2002.__| Lehman Brothers | |.12/01/2002.__| Paydown 9,028 8,916 9,028 9,028 11 0 451 27
FNMA Pass Thru 545375 6.000%
31385H-26-6.__| 12/01/16 09/16/2002.__| Salomon/Smith Barney..._____ .10/01/2002._.| Paydown 9,732 10,116 9,732 9,732 (385) 0 49 29
FNMA Pass Thru 545375 6.000%
31385H-26-6.__[ 12/01/16 09/16/2002.__| Salomon/Smith Barney..____ _11/01/2002._.| Paydown 14,695 15,275 14,695 14,695 (581) 0 147 4
FNMA Pass Thru 545375 6.000%
31385H-26-6.__| 12/01/16 09/16/2002.__| Salomon/Smith Barney.._ .. 12/01/2002._.| Paydown 13,476 14,009 13,476 13,476 (533) 0 202 40
FNMA Pass Thru 652774 6.500%
31390Q-FP-5._._{07/01/32 09/16/2002_|UBS Securities .. .10/01/2002._.| Paydown 13,141 13,656 13,141 13,141 (515) 0 71 43
FNMA Pass Thru 652774 6.500%
31390Q-FP-5_._{07/01/32 09/16/2002_|UBS Securities ... _11/01/2002___| Paydown 8,492 8,825 8,492 8,492 (333) 0 92 28
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE GREATLAND INSURANCE COMPANY

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year and Fully DISPOSED OF During Current Year

SCHEDULE D - PART 5

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17
Par Value Increase

(Bonds) or Book/Adjusted Increase (Decrease) Foreign Interest and Paid for

Number of Carrying Value | (Decrease) | by Foreign Exchange Realized Total Dividends Accrued
CusIP Date Disposal Shares at Disposal by Exchange | Gain (Loss) | Gain (Loss) | Gain (Loss) Received Interest and
Identification Description Acquired Name of Vendor Date Name of Purchaser (Stock) Actual Cost Consideration Date Adjustment | Adjustment | on Disposal | on Disposal | on Disposal | During Year | Dividends

FNMA Pass Thru 652774 6.500%

31390Q-FP-5__{07/01/32 09/16/2002_|UBS Securities .. __ _12/01/2002___| Paydown 20,123 20,912 20,123 20,123 (789) 0 327 65
Total United State 110,151 112,910 110,151 110,151 (2,760) 0 0 0 0 2,090 341
3199996 - Bonds - Special Revenue - United States 110,151 112,910 110,151 110,151 (2,760) 0 0 0 0 2,090 341
3199997 - Bonds - Special Revenue - Canada 0 0 0 0 0 0 0 0 0 0 0
3199998 - Bonds - Special Revenue - Other Countries 0 0 0 0 0 0 0 0 0 0 0
3199999 - Bonds - Special Revenue 110,151 112,910 110,151 110,151 (2,760) 0 0 0 0 2,090 341
6099998 - Total - Bonds 249,300 256,473 249,300 249,300 (7,173) 0 0 0 0 7,393 828
7299999 Totals 256,473 249,300 249,300 (7,173) 0 0 0 0 7,393 828




ANNUAL STATEMENT FOR THE YEAR 2002 OF THE GREATLAND INSURANCE COMPANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 Stock of Such Company Owned
by Insurer on Statement Date
Do Insurer’s 8 9
Assets
NAIC Include
NAIC Valuation Intangible
Company Method Assets
Code or (See SVO | Connected
Alien Purposes | with Holding
Description Insurer and of Such Total Book/Adjusted
CUsIP Name of Subsidiary, Controlled or Identification | Procedures | Company’s | Amount of Such Carrying % of
Identification Affiliated Company Number manual) Stock? Intangible Assets Value Number of Shares| Outstanding

1799999 Totals XXX XXX
1. Amount of insurer's capital and surplus from the prior period’s statutory statement reduced by any admitted EDP, goodwill and net deferred tax
assets included therein: o
2. Total amount of intangible assets nonadmitted $

SCHEDULE D - PART 6 - SECTION 2

1 Stock in Lower-tier Company
Total Amount Owned Indirectly by Insurer on
of Intangible Statement Date
Assets Included in 5 6
CUsIP Name of Company Listed in Section 1 Which | Amount Shown in % of
Identification Name of Lower-tier Company Controls Lower-tier Company Column 6, Section 1 Number of Shares | Outstanding
0399999 Total XXX XXX

E14



G113

ANNUAL STATEMENT FOR THE YEAR 2002 OF THE GREATLAND INSURANCE COMPANY

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 3 4 Interest 7 8 9 10 11 12 Interest 15 16 17
5 6 13 14
Increase Amount Due and
Increase (Decrease) Accrued Dec. 31
(Decrease) by Foreign of Current Year NAIC Effective
CUsIP Date How Maturity Book/Adjusted by Exchange on Bonds Not | Gross Amount [Paid for Accrued| Desig- Rate of
Identification Description Acquired Name of Vendor Rate of Paid Date Carrying Value Adjustment Adjustment Par Value Actual Cost in Default Received Interest nation Interest
ST Invts Co/Liquid Assets Ptf Pvt
825251-79-6___| Investment Class 12/26/2002_|ES| Decurities (BNY ESI) 125,595 125,595 125,595 466
125,595 0 XXX 125,595 0 466 0 XXX XXX
7899999 - Class One Money Market Mutual Funds 125,595 XXX 125,595 466 XXX XXX
8099999 Totals 125,595 |@ XXX 125,595 466 XXX XXX
(@ Includes$ ... [ 0 other than accrual of discount and amortization of premium.




913

ANNUAL STATEMENT FOR THE YEAR 2002 OF THE GREATLAND INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps and Floors and Insurance Futures Options Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14
Date of
Number of Maturity, Increase/ Used to Adjust |Other Investment/
Contracts or Expiry, or Strike Price, Date of Cost/Option (Decrease) by | Basis of Hedged | Miscellaneous
Description Notional Amount | Settlement | Rate 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 and Floors and Insurance Futures Options Acquired During Current Year
1 2 3 4 5 6 7

Description

Number of Contracts
or Notional Amount

Strike Price,
Rate or Index

Date of Maturity,

Expiry, or Settlement Date of Acquisition

Exchange or Counterparty

Cost/Option Premium

2599999 - Subtotal

- Hedging Transactions

2799999 - Subtotal

- Other Derivative Transactions

9999999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE GREATLAND INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 3

Showing all Owned Options, Caps ,Floors and Insurance Futures Options Terminated During Current Year

1 3 4 5 6 7 8 9 10 11 12 13 Gain/Loss on Termination 17
Number of Date of Indicate 14 15 16 Other
Contracts or Maturity, Exercise, Termi- Consideration Increase/ Used to Adjust Investment/
Expiry, or | Strike Price, Date of | Exchange or | Cost/Option Expiration, nation Received on | (Decrease) by Basis of Miscellaneous
Description Settlement | Rate or Index | Acquisition | Counterparty Premium Maturity or Sale Date Book Value * Terminations Adjustment Recognized Hedged ltem Deferred Income
2599999 - Subtotal - Hedging Transactions XXX XXX XXX
2799999 - Subtotal - Other Derivative Transactions XXX XXX XXX
9999999 - Totals XXX XXX XXX
Showing all Options, Caps, Floors and Insurance Futures Options Written and In-Force December 31 of Current Year
1 2 3 5 6 7 8 9 10 11 12 13 14
Date of
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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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE GREATLAND INSURANCE COMPANY

SCHEDULE DB - PART B- SECTION 2

Showing all Options

Caps, Floors and Insurance Futures Options Written During Current Year

1

Description

2

Number of Contracts or Notional Amount

3

Date of Maturity, Expiry, or

Settlement

Strike Price, Rate or Index

4

5

Date of Issuance/Purchase

6

Exchange or Counterparty

7

Consideration Received

2599999 - Subtotal - Hedging Transactions

2699999 — Subtotal — Income Generation Transactions

2799999 — Subtotal — Other Derivative Transactions

9999999 — Totals

SCHEDULE DB - PART B - SECTION 3

Showing all Written Options, Caps, Floors and Insurance Futures Options Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 17
Indicate Gain/(Loss) on Termination
Exercise, 14 15 16
Expiration,
Number of Date of Maturity or Other
Contracts or Maturity, Date of Closing Termi- Consideration Increase/ Investment/
Notional Expiry, or | Strike Price, Issuance/ | Exchange or | Consideration Purchase nation Paid on (Decrease) by Used to Adjust Miscellaneous
Description Amount Settlement | Rate or Index | Purchase | Counterparty Received Transaction Date Book Value * Terminations Adjustment Recognized Basis Deferred Income
2599999 - Subtotal - Hedging Transactions XXX XXX XXX
2699999 - Subtotal - Income Generation Transactions XXX XXX XXX
2799999 - Subtotal - Other Derivative Transactions XXX XXX XXX
9999999 - Totals XXX XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE GREATLAND INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

Showing all Collar, Swap and Forwards Open December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Date of Date of Other
Maturity, Strike Price, Rate Opening Cost or Increase/ Used to Adjust Investment/
Expiry, or or Index Position or Exchange or (Consideration (Decrease) by |Basis of Hedged | Miscellaneous Potential
Description Notional Amount | Settlement Rec (Pay) Agreement Counterparty Received) Book Value * Statement Value Fair Value Adjustment Item Income Exposure
2599999 - Subtotal - Hedging Transactions XXX
2799999 - Subtotal - Other Derivative Transactions XXX
9999999 - Totals XXX
Showing all Collar, Swap and Forwards Opened During Current Year
1 2 3 4 5 6 7

Description

Notional Amount

Date of Maturity, Expiry,
or Settlement

Strike Price, Rate or Index Rec (Pay)

Date of Opening Position
or Agreement

Exchange or Counterparty

Cost or (Consideration Received)

2599999 - Subtotal - Hedging Transactions

2799999 - Subtotal - Other Derivative Transactions

9999999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE GREATLAND INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 3

Showing all Collar, Swap and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 Gain/(Loss) on Termination 17
Date of Date of Indicate Consideration 14 15 16 Other
Maturity, Strike Price, Opening Cost or Exercise, Termi- Received or Increase Used to Adjust Investment/
Notional Expiry, or | Rate or Index | Position or | Exchange or | (Consideration Expiration, nation (Paid) on (Decrease) by Basis of Miscellaneous
Description Amount Settlement Rec (Pay) Agreement | Counterparty Received) Maturity or Sale Date Book Value * Terminations Adjustment Recognized Hedged ltem Deferred Income
2599999 - Subtotal - Hedging Transactions XXX XXX XXX
2799999 - Subtotal - Other Derivative Transactions XXX XXX XXX
9999999 - Totals XXX XXX XXX
Showing all Futures Contracts and Insurance Futures Contracts Open December 31 of Current Year
1 2 3 4 5 6 7 8 9 Variation Margin Information 13
10 11 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 ltem Deferred Exposure
2599999 - Subtotal - Hedging Transactions XXX XXX
2799999 - Subtotal - Other Derivative Transactions XXX XXX
9999999 - Totals XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE GREATLAND INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Showing all Futures Contracts and Insurance Futures Contracts Opened During Current Year

1 2 3 5 6 7
Date of Opening Exchange or Net Additions to
Description Number of Contracts Maturity Date Original Value Position Counterparty Cash Deposits
2599999 - Subtotal - Hedging Transactions XXX XXX
2799999 - Subtotal - Other Derivative Transactions XXX XXX
9999999 - Totals XXX XXX
Showing all Futures Contracts and Insurance Futures Contracts Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 Variation Margin Information
11 12 13
Gain/(Loss) Used
Number of Termination Date of Exchange or | Net Reduction to Gain/(Loss) to Adjust Basis of Gain/(Loss)
Description Contracts Maturity Date Original Value Value Variation Margin | Opening Position| Counterparty Cash Deposits | Termination Date Recognized Hedged ltem Deferred
[
2599999 - Subtotal - Hedging Transactions XXX XXX XXX
2799999 - Subtotal - Other Derivative Transactions XXX XXX XXX
9999999 - Totals XXX XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE GREATLAND INSURANCE COMPANY

SCHEDULE DB - PART E - SECTION 1

Showing Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

Counterparty or Exchange Traded

Description

2

Master
Agreement
(Y orN)

Fair Value of
Acceptable Collateral

Statement Value

Fair Value

4

Contracts Statement
Value > 0

5

Contracts Statement
Value < 0

6

Exposure Net of
Collateral

7

Contracts Fair
Value > 0

8

Contracts Fair
Value < 0

9

Exposure Net of
Collateral

Potential Exposure

11

Off-Balance Sheet
Exposure

9999999 Totals




ANNUAL STATEMENT FOR THE YEAR 2002 OF THE GREATLAND INSURANCE COMPANY

SCHEDULE DM

For bonds and preferred stocks owned as of December 31, state the aggregate statement (admitted) value, the aggregate fair value,

and the aggregate difference, if any, between them.

1 2 3

Excess of Statement
over Fair Value(-), or

Statement (Admitted) Fair Value Fair Value over

Value (a) Statement (+)
1. Bonds 6,706,473 | ... 6,935,420 | ... 228,947
2. Preferred Stocks 0 0
3. Totals 6,706,473 6,935,420 228,947

(a) Amortized or book values shall not be substituted for fair values. Describe the sources or methods utilized in determining the fair values.

See Footnote 5.

E23




ANNUAL STATEMENT FOR THE YEAR 2002 OF THE GREATLAND INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

4 5 6
Amount of Interest | Amount of Interest
Received Accrued
Rate of During December 31 of
Depository Interest Year Current Year Balance *
BNY Midwest Trust Company Chicago, IL 1.771 10,256 249,881 |
0199998 Deposits in . depositories that do not exceed the
allowable limit in any one depository (See Instructions) - open depositories XXX XXX
0199999 Totals - Open Depositories XXX 10,256 249,881 | XXX
0399999 Tolal Cash on Deposit XAK 10,25 249,881 | X
0499999 Cash in Company's 0ffice XXX XXX XXX XXX
0599999 Total Cash XXX 10,256 249,881 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 1,133,671 | 4. April 699,588 | 7. July 998,685 [10. October
2. February 634,176 |5. May 699,871 [8. August | 1,198,604 |11. November ..
3. March 636,779 | 6. June 699,041 |9. September 0 |12. December 249,881
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE GREATLAND INSURANCE COMPANY

SCHEDULE E - PART 2 - SPECIAL DEPOSITS

1 2 3 5 6 7
Line Number Type Description of Deposit Where Deposited and Purpose of Deposit Par or Book Value Statement Value (a) Fair Value
00001 United States Treasury Nts  4.375% 08/15/12 Ohio, Bank One, Ohio, N.A., OH RSD by INS CODE 1,200,000 |~ (IVEINAEE 1,254,372
7799999 - Total - All Policyholders 1,200,000 1,271,718 1,254,372
9999999 Totals 1,200,000 1,271,718 1,254,372

(@) Including$

cash and short-term investments as defined in SSAP No. 2 of the NAIC Accounting Practices and Procedures Manual.
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