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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 15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CusIP Option Obtain Year on Received (Decrease) | by Foreign | Defaultasto | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation] Acquired | Interest
U.S. Government - Issuer Obligations
912827-5S-7.. [US TREASURY NOTE.......coooiriirrrerecrireceireeeeissesesnens | oveeees 5.875 | MN... [ 11/15/2004 ..108.0000] ... ...(190) 05/11/2001 | ....... 5.488
912827-6T-4.. | US TREASURY NOTE.......ooeemeeerrreerereseeeeseeeeeseeessnes | eseeees 5.000 | FA.... | 02/15/2011].. ..109.8750 ... ..4,339 | 05/17/2002 | ....... 5.239
912828-AN-0.. | US TREASURY NOTE ... | 1171512007 | .. .101.2190] ...........3,896,932 |..........3,883,004 | ......... 14,996 | .....cccoooiiurrinirs (756) | . 12/30/2002 ....... 2814
912828-AP-5.. | US TREASURY NOTE e | snreeans . | 11/15/2012 N ..101.4060|...........1,368,981 |.......... 1,336,500 | ......c..... 7,011 | oo .31 . 12/17/2002] ....... 4.124
0199999. | U.S. Government - Issuer OBlIGations..........c...ecuuiresieenereseeessrenerssssesens e sessssssessesenesenens 9,703,424 9,755,000 |...XXX...... e 3424 0 0 XXX XXX..... XXX
0399999. | Total - U.S. GOVEIMMENL...........urieuirieseriesseieiesereessesesssesess st 9,703,424 9,755,000 |...XXX......]........10,269,688 |...........9,699,985 |.......107,413 [......... 115,731 23424 |0 |0 XXX XXX..... [..XXX.....
States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
California
[130628-D6-4.. [ CALIFORNIA ST.......cooccemeeersmmserrrreseesssssesssssssessssssssee [ [......6.800 [MN... [11/01/2008 | 11/01/2004 [102.000] ................ [T 15,000 | [ 15,604 [ovrrccccnnnnnns 16,481 [ oo 1 1,020 [ [1555)) I [..TPE]05/22/1996] .......5.507 |
\ | CIITOMIB. rrreeeeeeresseeereeeeeessseseeeeeeesssses s eesees s | 15,604 [...ornnne 15,000 [ ... XXX...o.. [correreeeeerses 15,604 | oo 16,481 [ oo 1 1,020 |..ooorerrcee [(155:)) (I 0 [ XXX [ XXX..... | XXX..oo |
Maryland
[574192-TY-6.. [MARYLAND ST......corssssrerrrcceerennsssneeee 2,717,763 | 2,500,000 | 2,736,800 [ ..ovee87,222 [ooovovsvvccrcrecenrns [vnnnnnsee 19,037) [ coveeernnsnsnrrrnneees [ovsssseeeesseeesonnnns [..TPE]08/05/2002] .......2.731]
\ [ MBIYIANG.......cercceeeeesessssseerereeeessssessesesseesesssssesesseeees 2,717,763 | 2,500,000 | ... XXX.ooo: [ corrrrrrcn 2, 17,763 | ovvececen. 2,736,800 | 0 [ XXX [ XXX...... | XXX.ooo |
Nevada
[181054-5B-9.. [ CLARK CNTY NEV SCH DIST........coorrrrcreeeeessssssereeeeeeees 5,670,021 | 5,145,000 [ ..ooccocennne [-.. 5,686,203 | 138,629 [.ovvvrree(16,182) [ ccvrrcreccnnriinss | cervrveeennsnsnseeee [..TPE]09/04/2002] .......3.590 |
\ [ INEVAGA. ...ovecoeeeeceeeees s sssseeressess s ssssessssssessssssssseeessnnans 5,670,021 | 5,145,000 |...X 5,686,203 | 138,629 | ..oove(16,782) | oovvvvvrrrccrrnnn0 [ o0 | XXX XXX..oo. | . XXX..oo. |
TEIII
[T/ 880540-4X-4.. [TENNESSEE ST 181,428 | 182,000 | 180,933 | 21,365 | 8,190 [.vveerrre 143 [ eorvvviissnnnenees | eeressssssnsreneeees [..TPE]06/30/1999] ......4.601]
ol [ TENNESSEE....corvvvveeerseeeerrceseenssssssesssseses s ssesesssssssessssssesseeees 181,428 | 182,000 [...XXX......]... 180,933 | 21,365 | 8,190 | .o 143 [0 | o0 | XXX Lo XXX..oo. | XXX..oo. |
00 Virginia
928109-GV-3. |VIRGINIAST............. . 6,189,242 5,805,000 |...... 6,204,906 58,050 ... 10/09/2002] ....... 2409
LT v~ 6,189,242 5,805,000 |.... 6,204,906 58,050 |.... o0 e (15,664) | o0 |0 [ XXX XXX..... [ .. XXX.....
Total States AN US...........iiiiserseii st | cnneeas 14,774,058 |......... 13,647,000 |.... 14,774,058 |......... 14,825,323 118,240 |........147,839 |.........(50,895) | ...c.cooooeniccc0 | o0 [ XXX XXX..... [ .. XXX.....
1199999. | States, Territories & P ions - Issuer Obligations..........c.ccccoocvursrriinniienens . 14,774,058 |........13,647,000 |.... 14,774,058 |.........14,825,323 |........118,240 |........147,839 |.........(50,895) | ......occoecccec0 | v 0 [ XXX e XXX..... [ .. XXX.....
1799999. | Total - States, Territories & Po ions (Direct and GUAraNtEed)............cvueuereeueriesseriesierieseresesessieseree s | seneeeens 14,774,058 |......... 13,647,000 | ... XXX...... [cocveeene 14,774,058 |......... 14,825,323 |........ 118,240 |......... 147,839 |.........(60,895) | ...cocooveneee0 | o0 [ XXX XXX..... [..XXX.....
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations
Hawaii
[419800-CA-3..[HAWAIT ST DEPT BUDGET & FIN.......cccccosonrrrrreeeeesnneeee [ [......4.950 [AO....[04/01/2012] .....cccccooeen. | [ 5,000,000 | 5,000,000 [..oocccceeerenees [ 5,000,000 | 5,000,000 | 61,875 [ ......... 247,500 [ .ovvveceennnsnnees | eeneessssssenessseees | eossssseesssceessnnnas [..TPE]03/20/1998] .......4.950 |
\ [ HBWAIT. .. erereeeessesnneeeeeesneess e \ 5,000,000 | 5,000,000 |...XXX......| 5,000,000 | 5,000,000 | 61,875 | ......... 247,500 |... 0 [ XXX [ XXX...... | XXX.ooo |
Idaho
[45129T-A7-2.. ] IDAHO HSG & FIN ASSN .. 1,287,113 | 1,287,750 | 30,600 | (0L O £ ] PO [ [..TPE]06/06/2001] .......4.720 |

\ [1d8NO0.....oreee e . ...1,287,113 | 1,287,750 | 30,600 | 61,200 [..oooooerrceees(75) [0 [ i 0 [ XXX .. XXX [ XXX.o. |
Michigan
[59455R-G6-7. [MICHIGAN MUN BD AUTH REV. . .. 1,720,264 T.......... 1,726,320 J........... 20,625 .......... 13,750 [ereercees(6,056) [ e [corenrnrreniennnnees [..1PE]08/15/2002] ....... 3.821]
\ [ IVIICRIGAN. ...t eess st \ ..1,500,000 [..XXX......]|.......... 1,720,264 |........... 1,726,320 |........... 20,625 |........... 13,750 |... 0 [ XXX .. XXX [ XXX.o. |
New York
[64971K-BD-7. [INEW YORKN'Y CITY TRANSITIONAL........coocrrsrrrreernnnee | [ 5.250 [FA.... [02/01/2029] ....ccccoovvveenn. I I 1,522,611 [..ooceenne. 1,400,000 [..108.7040........... 1,521,856 [...ccconne. 1,524,068 J........... 25,113 [ | (14 | [..1PE]08/15/2002] ....... 4559
\ [INBWW YOTK ..t eecesss et ssss e ess s8££t | 1,522,611 [..occenee. 1,400,000 [ ... XXX.ooo. | oorrrens 1,521,856 [...ccconnn. 1,524,068 |........... 25,113 [ 0 [ (1,457) | oo (O 0 [ XXX .. XXX [ XXX |
Ohio
[676901-XS-5..]OHIO HSG FIN AGY MTG REV ... [03/01/2025]09/01/2003]100.000 | 548,000 | 548,000 [.....cccooorrrres [ 548,000 | 548,000 [....ccccc0.0,818 i 29,855 [ oo [ eomvcersnnmneessnnens | osrmesessssssnessnns [..1PE]03/08/199] ....... 5.374]
\ [ OMI0... et eeees e eees et ess e8RS Rt \ 548,000 | 548,000 |...XXX......] 548,000 | 548,000 | 0 [ XXX .. XXX [ XXX.o. |
Puerto Rico
745160-MJ-7.. | PUERTO RICO COMMONWEALTH.......ccocovinnieririinnins I 491,569 450,000 491,569 |....ccoouue 504,059 ] I .1PE|06/21/2001] ....... 3.750
Puerto Rico......... 491,569 450,000 |.... ..491,569 |.... ..504,059 |.. A s K 0 [ XXX ... XXX..... XXX.....
TOtal STAES ANG US...... ettt ettt ettt ettt n st santas | rentanes 10,569,557 |......... 10,173,000 |.... ..10,568,802 |.........10,590,197 |.. L0 XXX LG XXX XXX.....
2599999. | Special Revenue & Assessment Obligations - Issuer Obligations.. ..10,569,557 |. 10,173,000 | .... ..10,568,802 | .........10,590,197 | .. L0 XXX XXX..... XXX.....
3199999. | Total - Special Revenue & Special Assessment Obligations 10,569,557 |......... 10,173,000 | .. XXX......| ... 10,568,802 |......... 10,590,197 |.......161,531 | ........ 378,905 0 | XXX]|..... XXX..... XXX.....

Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

United States

00184A-AE-5. [AOL TIME WARNER INC........cooorvverriesrsrirseseeessiessienins | oenvis | evreend 6.150 [MN... [05/01/2007 [ ........cco.o...... 4,405,085 ..4,500,000 [..103.8830]...........4,674,735 |........... 4,392,705 J..........46,125 ........ 156,056 |... 04/25/2002] ....... 6.716
008739-AA-2.. | AIG SUNAMER GLOB FIN.......coosvvrrrirrresrieniiessiseesiesies | eniens | cvve 5.850 |FA.... |08/01/2008 | .. . 1,398,934 ..1,400,000 |..110.9000 ... 1,552,600 |...........1,398,838 |.. ...80,308 08/02/2001 | ....... 5.865
020012-AB-6..| ALLSTATE FINL GLOBAL FND........cccomvumrrrerrierresireniins | eniens | coved 6.150 |FA.... |02/01/2006 | .................. 711,814 712,000 |..109.4800 ... ..779,498 711,786 | .........18,245 | ........... 43,788 01/25/2001 | ....... 6.157
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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 15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CusIP Option Obtain Year on Received (Decrease) | by Foreign | Defaultasto | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation] Acquired | Interest
026351-BC-9.. | AMERICAN GENERAL CORRP..........ccooomirvierermeneeereenions | e | e 7.500 | FA.... | 08/11/2010 | ..o | e | s 1,436,503 |........... 1,250,000 |..118.4420]...........1,480,525 |........... 1,438,138 | .........36,458 | .cooooiicrccrans | e 12/01/2002] ....... 5.108
25746U-AG-4. | DOMINION RESOURCES INC.........coooicrveecreinenraineniies | woreeree | e 6.000 | JJ..... | 01/31/2003 | .. 2,449,613 2,450,000 |..100.1910]...........2,454,680 2,448,212 .147,000 01/23/2001 | ....... 6.040
617446-HC-6. | MORGAN STANLEY........iiiiiierieernereeinereineneisessisesssins | weveeeee | weeend 6.600 | AO....| 04/01/2012 ] ..o | e | e 4,852,968 .110.8320 ..........4,987,440 |........... 4,861,620 146,850 | ... 09/16/2002 | ....... 5.505
89332H-GX-8. | PHH CORP..........creocreicreiereiieseisesesisesseesensissensisnnees | soeeeee | e 8.125 | FA.... | 02/03/2003 | .. 899,771 899,771 899,712 | ..........30,063 |........... 73,125 |... 01/26/2001 | ....... 8.142
94974B-AQ-3. | WELLS FARGO & CO....ccooovvuurririrrnmissrissessiessssissnees | eseeee | cessa 4.800 | JJ..... |07/29/2005 | ...... ...1,821,262 |. 1,821,262 |...........1,820,474 28,227 |... 03/28/2002 | ....... 4.884
UNIEA SEALES. ...t cnneee 17,975,950 8,650,511 17,971,485 |......... 337 911 [......e. 675,354 |...........3449 |0 | 0 XXX XXX..... XXX.....
Foreign
902118-AX-6.. | TYCO INTL GROUP SA 2,655,341 3,000,000 |. 2,910,000 2,595,000 04/25/2002 ] .....10.802
FOTBIGN. ..t 2,655,341 3,000,000 |.... 2,910,000 2,595,000 |...........72,250 |..........95,625 |...........60,341 [...cocccccvccc0 [ e 0 [ XXX [ .o XXX..... XXX.....
3999999. | Industrial & Miscellaneous (Unaffiliated) - IssuerObIlgatlons ............................................. 20,631,291 20,537,000 |..XXX.....|......... 21,560,511 |......... 20,566,485 |........410,161 |........770,979 | ........63,790 | ...cceceoeoeeec..0 | o0 | XXX L XXX..... XXX
Industrial & Miscellaneous (Unaffiliated) - Single Class Mortgage-Backed/Asset-Backed Securities
United States
36229R-EM-7.| GSR 2002-5 A1C......cooveiiriisrriserrisscreiseneiiseneiseseesenens [ [......5.472 [MTLY[01/25/2032]07/01/2030]100.000 | ........... 1,505,157 ..1,500,000 ...1,505,157 |........... 1,507,530 ...6,840
United States..... T ....1,505,157 |...........1,500,000 |.... 1,505,157 |...........1,507,530 |.. 6,840 |....
4099999. | Industrial & Miscellaneous (Unafflllated) Single Class Mortgage-Backed/Asset Backed Securities, 1,505,157 ..1,500,000 |.... ...1505157 |........... 1,507,530 ..6,840
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities
United States
060506-HD-7. [BOAMS 1999-8 AT1........cooorreercreineeeiecriesecessesesescnseans | ovreeee | e 6.750 | MTLY]| 08/01/2029|07/01/2029{100.000 6,243,811 6,550,000 6,243,811 5,970,223 36,844 |......... 441,363 01/24/2000 ....... 8.901
31339L-RR-3. [FHR 2390 PC........ovooiriieriiicriirereiisecsiisceeiseneieessssesens | eeeeee | eeseend 6.000 | MTLY| 01/01/2025 | 04/01/2006 |100.000 904,979 900,000 |.. 904,979 907,172 |............4,500 |..........54,000 |... 12/20/2001] ....... 5.774
3133T3-4B-1.. [FHR 1669 Gi.......oooooreeereeeeeeiieceiecenieseesisesessssessssensises | eeeees | eeeend 6.500 | MTLY| 02/01/2023 | 06/01/2006 {100.000 2,855,032 2,850,000 |.. 2,855,032 2,876,051 .185,250 05/28/1999 | ....... 6.325
3133TN-QY-3 | FHR 2220 VN......ooiroiriiieriiiceiiseceeiseceiesceeisesesssseseeens | eeeeee | e 8.000 | MTLY| 02/01/2017 | 07/01/2004 |100.000 | ........... 1,704,638 |........... 1,701,733 |.. 1,704,638 |.......... 1,729,851 | .. 136,139 | ... 08/29/2000 | ....... 7.373
31392C-MS-0. | FNW 2002-W1 2A........oorrerereincriisnniisssseessesessssessssenesss | eseeee | eesene 7.500 | MTLY| 02/25/2042 | 01/01/2032{100.000 916,436 873,015 916,436 917,484 |.. 5,456 ..49,107 |... 03/07/2002 | ....... 6.188
UNIEA SEALES. ... nnennenens ceeeeees | OyOQOD0 | cerreeens 12,874,748 |.... 12,624,8% |......... 12,400,781 3,583 865,859 | ... 171,463 | ...ccccocvceee0 [ o0 XXX .o XXX..... XXX.....
4199999. | Industrial & Miscellaneous - Defined Multi-Class Residential Mtg.-Backed Securities..............ccooreoscrensrrcnsnicscninsnnie | conenee. 12,624,896 |......cco 12,874,748 |.... 12,624,8% |......... 12,400,781 73,583 |....... 865,859 | ... 171,463 |.......ccccccee0 | o0 XXX XXX..... XXX.....
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed Securities
United States
449670-AJ-7.. [IMCHE 1995-3 Ad.........ccoovoiirremerrerncneereceeeisesesesesesssenns | ceeeies | ceeeees 7.100 | MTLY|09/01/2019]01/01/2004 [100.000 | ........... 1,199,604 |........... 1,205,552 | ..o | v 1,199,604 |.......... 1,197,452 |.......... 7,133 | ..........85,594 | ......... (4,728) 1172211995 ....... 7.247
61910D-CJ-9.. [MCFI 1996-MC2 X 10.......ccoeeerrierierereiereceeeineneiseneienes | woveeeee | e 1.917 |MTLY | 12/01/2026 | 07/01/2006 |100.000 | ........... 1,303,513 | oo | cereireniiens ...1,303,513 3,520,643 (692,558) 01/24/1997 | ....... 7.920
92178P-AB-3. | VALT 2002-1 A2.......ccooueiereeeerciissiesscniesssnnesesesssssssssssssenns | eseeee | cessa 4.770 | MTLY| 10/07/2018 | 06/01/2006 | 100.000 1,999,678 ..2,000,000 |..oooovcccniine | v 1,999,678 oo 1,999,917 ...(239) 05/31/2002 | ....... 4.791
UNIEd SEALES. ... s ..3,205,552 |.... 6,718,012 \ (697 525) [ .eovcrecrericreen0 | o0 XXX oo XXX..... XXX.....
4299999, | Industrial & Miscellaneous - Other Multl Class Residential Mtg.-Backed Securities 3,205,552 | .... 6,718,012 65,184 801,823 |........ (697,525) | ...cccovvrrncnen0 | v 0 [ XXX XXX..... XXX
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Commercial Mortgage-Backed Securities
United States
22540V-N9-9..| CSFB 2002-CKN2 A2..........coooierrrrrrerereeereceeesceeieeeeienes | vreeee | e 5.939 | MTLY| 04/15/2037 | 09/01/2011{100.000 | ........... 4,018,131 .4,000,000 ..o | crrneenn 4,018,131 | 4,020,000 138,577 05/02/2002 | ....... 5.893
44216S-AB-2. | MSC 2000-HG B SSUSVOTOTOOTTOPTRPTTTUROTI DRI PR 7.550 | MTLY| 12/01/2005 | .......cocvveeeens | corrvie ceeeee4,698,709 ..4,700,000 |.. ...4,699,243 354,850 01/26/2000 | ....... 7.664
52108H-NU-4. | LBUBS 2002-C7 XCP 10........coruuermreescrieseriesesiesesisssnns | esseeee | e 1.190 | MTLY|01/15/2036 | 12/11/2009 |100.000 4,391,773 ................ crereene4,400,002 | ...........52,032 | i | e 12/18/2002] ....... 4.460
UNited SEALES........cceecreiseri s ..8,700,000 |...XXX... .13,108,613 |........13,119,245 |.. oo 493,427 ... (10,842) | o0 | 0 XXX XXX..... XXX.....
4399999. | Industrial & Miscellaneous - Defined Multi-Class Commercial Mtg.-Backed Securitie: XXX 13,108,613 |......... 13,119,245 | ......... 101,400 |......... 493,427 |.......(10,842) | ...coceoveveeel0 | 0 | XXX XXX..... XXX
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities
United States
045424-CJ-5.. | ASC 1996-D3 ACS2 I0........ooomrreerreerrcreercreeseneeseceeseeens | eveeeee | e 1.681 |MTLY| 10/11/2026 | 09/11/2011|100.000 | ........... 3,238,688 | ... | oo | e 3,238,688 6,762,464 52,469 |...... 1,060,036 .1PE|10/16/1996 | ....... 7912
23321P-YN-2. | DLIMA 1996-CF1 A3........ooorieereireeeeeceiiresesessesssssenssinns | oveeeee | eeeeee 7.848 | MTLY| 03/01/2028 | 03/01/2006 {100.000 5,038,223 5,000,000 |.. 5,038,223 5,037,500 32,700 391,901 |... .1PE|05/17/1996 | ....... 7.608
33641N-BM-6. | FSR 2000-2 C TP STRPTUIV IVPPONR BTN 8.200 | MTLY| 11/18/2006 | 08/18/2005|100.000 | ........... 1,460,903 |........... 1,460,941 | .o | . 1,460,903 1| ...........1,460,897 | ...........4,326 | ........ 117,006 |... ..2PE | 06/23/2000 | ....... 8.343
412906-BF-5.. | HDEMT 2000-1 CTFS........oovveierrirrrisenereseeeeessesesseneinns | cereies | ceeeees 7.790 | MTLY| 02/15/2008 | 11/15/2005 |100.000 5,428,403 5,429,000 |.. 422919 | ... ..2PE | 04/19/2000 | ....... 7.923
46625M-CT-4. | JPMCC 2001-CIB2 A2.. 6.244 | MTLY| 04/01/2035| 10/01/2010{100.000 2,710,337 2,700,000 |...coovvoverrir | e 2,710,337 ... 2,713,446 | .......... 14,049 | ........ 168,588 |... .1PE|07/25/2001 | ....... 6.186
589929-LB-2.. [MLMI 1995-C3 C.......cooorreeicriieceeiieeeiiseneiissenesesssessssenes | woveeees | eeeeeee 7.391 | MTLY| 12/26/2025 | 11/01/2005 | 100.000 5,017,446 5,000,000 |.. 367,361 LIPE 1172211995 ...... 7.164
617445-EC-1.. [MSC 1996-WF1 A2.....coovorrrernerereeeesneeessseessssnesssnesessnns | eseees | ereeeee 7.339 | MTLY| 11/01/2028 | 08/01/2003|100.000 | ........... 1,168,540 |........... 1,165,749 | .. 87,687 .1PE|10/18/1996 | ....... 6.985
61745M-AF-0. [MSC 1997-C1 A1B......cooereereiiecreseeeeisenesissenssssenssis | eveeees | eeeeee 7.460 | MTLY| 02/01/2020 | 02/01/2003 {100.000 580,735 579,545 |.. 50,538 .1PE|03/20/1997 | ....... 7.308
65535V-AA-6. | NAA 2001-RTA Al....ooioiiiicceseceiseeesensisessinenes | erreeee | e 7.000 | MTLY| 02/01/2030 | 05/01/2027 |100.000 | ........... 1,480,468 |.......... 1,460,146 | .. 102,210 |... ..1PE | 05/25/2001 | ....... 6.687
76110V-GV-4. | RFMS2 2001-HS3 Al4...........oooirviriereeiiscreineneiseneiiens | wevveeee | e 5.440 | MTLY| 08/01/2016 | 03/01/2004 {100.000 748,348 750,000 |.. ...40,800 |... ..1PE|09/26/2001 | ....... 5.328
76110W-LK-0. |[RASC 2001-KS2 Al4..........coooreireeecriiscreineneieeneiiesens | eveeeee | weeend 6.417 | MTLY| 02/01/2029 | 02/01/2005|100.000 | ........... 4,989,805 |.......... 5,000,000 |.. . .320,931 ..1PE|06/07/2001 | ....... 6.344
83081T-AA-2. | SKY 2001-B A1............ 5.550 | MTLY| 07/01/2012|07/01/2005 {100.000 2,347,412 2347412 | 7%47 412 2,347,412 130,281 .1PE|07/19/2001 | ....... 5.516
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Annual Statement for the year 2002 of the

UNITED FINANCIAL CASUALTY 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
15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CusIP Option Obtain Year on Received (Decrease) | by Foreign | Defaultasto | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation] Acquired | Interest
84603W-AA-2 | SOVEREIGN BANK A-1......oooveiieiinsisiissisninianns [ |....10.200 | JD.... | 06/30/2005]................... SO DO 1,084,386 |........... 1,084,386 | ..coooorinnins v 1,084,386 |.......... 1,084,386 ..2PE | 06/23/2000] .....10.199
[V e IS Y — . XXX... ..35,293,694 |.........38,887,985 |.. .(398,952) | ...cveovvrnnnnnn0 [ i 0 XXX oo XXX..... XXX.....
4499999. | Industrial & Miscellaneous - Other Multi-Class Commercial Mtg.-Backed/Asset Backed Securities . . XXX, ..35,293,694 |.........38,887,985 | .. verenee(398,952) [0 [0 [ XXX XXX..... XXX
4599999. | Total - Industrial & Miscellaneous (Unaffiliated)..........ocwrurirriiniiseienssisecisccssresensssns e senesssesssssssesssnssssnssnsssssssas | ensseene 87,666,446 |......... 78,794,479 | .. XXX oo | v 88,595,666 | ......... 93,200,038 |........870,858 |......6,399,297 |........ (874,439) | ..o | v 0 [ XXX XXX..... XXX.....
Totals
5499999. | Total - ISSUET OBIIGAHONS. .....vuurercresireseeesereeseces e sees st 55,678,330 |......... 54,112,000 | .. XXX..ooo. | correnas 57,173,059 |........ 55,681,990 |......... 797,345 ... 1413454 | ..o 803 [0 [0 XXX XXX..... XXX.....
5599999. | Total - Single Class Mortgage-Backed/Asset-Backed Securities......... . XXX, 1,505,157 |...........1,507,530 |.. .6,840 |.... (2,373) | o0 |0 XXX XXX..... XXX
5699999. | Total - Defined Multi-Class Residential Mortgage-Backed Securities XXX 12,624,896 | ......... 12,400,781 73,583 AT1463 |0 | 0 XXX XXX..... XXX
5799999. | Total - Other Multi-Class Residential Mortgage-Backed Securities.................. .. . .. XXX 4,502,795 6,718,012 65,184 ceeeenee(97,525) o0 [0 [ XXX XXX..... XXX
5899999. | Total - Defined Multi-Class Commercial Mortgage-Backed SECUNHIES. ........ccuu i seseseeessressenssnessenens | ceseeens 13,108,613 ..8,700,000 |...XXX......|..c...... 13,108,613 |......... 13,119,245 | ......... 101,400 |.......493,427 |......... (10,842) [ ...oocoovvinen0 | o0 [ XXX [ XXX..... XXX
5999999. | Total - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed SECUNHIES. ..o 35,293,694 |......... 31,977,179 | .. XXX......| e, 35,293,694 |......... 38,887,985 | ......... 213,690 |.....3,426,169 |........ (398,952) | ...ccovvrrnnnee0 | v 0 [ XXX XXX..... XXX
6099999. | Grand Total - BONAS..........ccuirurirereeiinrieiiesiseies ettt sttt o] e 122,713,485 |....... 112,369,479 | .. XXX......] coeee 124,208,214 |....... 128,315,543 | ...... 1,258,042 |.....7,041,772 |........ (937,826) | ....oovvvrverec0 | v 0 [ XXX XXX..... XXX.....
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Annual Statement for the year 2002 of the

UNITED FINANCIAL CASUALTY COMPANY
SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
) 5

1 2 3 6 7 8
Number Paid for
CusIP Date of Shares Accrued Interest
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Bonds - U.S. Government
912827-6T-4............... US TREASURY NOTE 5.000% 02/15/11......coveeeeercreeeeereeien | e 05/1772002..... [GOIAMAN SACKS.......cocviviieiiiitiiiieieieette ettt snes | eveteaetereeess st st s et s e se s ssesens | evesssssesesesesesesesesesaseses 4424941 [ .o 4,500,000
912828-AN-0... ....]|US TREASURY NOTE 3.000% 11/15/07... N 12/30/2002.... | Barclays Capital........... ..3,883,004 |.. ..3,850,000
912828-AP-5............... US TREASURY NOTE 4.000% 11/15/12... ....12/17/2002.... | Union Bank of Switzerland... .. ..1,336,500 |.. ..1,350,000
0399999, | Total - BONAS = U.S. GOVEIMIMENT...........c.veevevveeeeveseeieeteeeteteteeeeteteteseeteteseeteteseestesesess  eaetesesessssesesesssessseesesessesssesesasassesesesassssesesesasassssesesessssssssesasssssssesesssssssesesssssssssesssssesesesesasnssesesessssnseseses | veressesesesssseresessssesesaseees 9,644,445 [ ..o 9,700,000
Bonds - States, Territories and Possessions
Maryland
574192-TY6............... MARYLAND ST 5.000% 02/01/07.........ccoerorererererereerereerereean [......08/05/2002.... TMErrlTLYNCN. ....vvieoioe e | IO PRI R 2,500,000
[T s v 2,736,800 [...ccovvereveerererreen. 2,500,000
Nevada
181054-5B-9............... CLARK CNTY NEV SCH DIST 5.000% 06/15/11............c.o........... [......09704/2002.... TMerrlTLYNCN. . ...ovvieoeeee e erees | IO 5,686,203 | ...covveererrerrererrneen 5,145,000
[N TNl [ovvou 5,686,203 | ...covveererrerrererrreen 5,145,000
Virginia
928109-GV-3.............. VIRGINIA ST 4.000% 06/01/07........oovvereeieeeerereririreeerererererernana [......10/09/2002.... JJP Morgan SECUMHES. ........coriviverereereiesesee e esresessissesesesseneenes | IO 6,204,906 [....coovveveverrererreren. 5,805,000
Virginia................ TR oo 6,204,906 [....covvevevereerreren. 5,805,000 |..
Total States and U .. ...14,627,909 | .. ....13,450,000 |..
1799999. | Total - BONAS - States, TEIMHOMES & POSSESSIONS.............voveveveiiieeeteieeee ettt tetets eteteteteteeeetesetetetetetetesesesesessesesesesesesesesesssssssasesesesesesesesssssessesesesesesssesesssssesasasssesesesessssssssssssesesesesesssns | ererereresesesesssesesesesesess 14,627,909 ..o 13,450,000
Bonds - Special Revenue and Special Assessment
Michigan
59455R-G6-7.............. MICHIGAN MUN BD AUTH RE 5.500% 10/01/13. ] ..1,726,320 | .. ..1,500,000
[ e 1,726,320 | .o 1,500,000
New York
64971K-BD-7.............. NEW YORK N'Y CITY 5.250% 02/01/29..........coooverererererererererennns 1,524,068 1,400,000
................................... TRANSITIONAL.........cocoeveveererenn.
New York........... ..1,524,068 ..1,400,000
Total States and U ..3,250,388 ..2,900,000
3199999. | Total - Bonds - Special Revenue & Special Assessments 3,250,388 2,900,000
Bonds - Industrial and Miscellaneous
United States
00184A-AE-5... ... |AOL TIME WARNER INC 6.150% 05/01/07 ........coeeverererereerrrerenens | e 04/25/2002.... | Various.. .4,392,711 ..4,500,000 |..
026351-BC-9... ....| AMERICAN GENERAL CORP 7.500% 08/11/10... ....12/01/2002.... | Casualty. ..1,438,138 ..1,250,000 |..
22540V-N9-9... ....| CSFB 2002-CKN2 A2 5.939% 04/15/37............ ....05/02/2002.... | CSFBdirect...........cccceveverenee ..4,020,000 ..4,000,000 |..
31392C-MS-0.. ... |FNW 2002-W1 2A 7.500% 02/25/42..........ocoeuereerieeereiiireieieninns | 03/07/2002.... [Nomura Securities INterN'TINC..........cceeveveveriiereieieecieeeeeeeeieien e[ cerereeee e 97,484 | .ooveeeeeeee 873,015
36229R-EM-7.. ....|GSR 2002-5 A1C 5.472% 01/25/32........... N 06/19/2002.... [ Goldman Sachs................... ..1,507,530 ..1,500,000
52108H-NU4..............|LBUBS 2002-C7 XCP 10 1.190% 01/15/36... O P 12/18/2002.... | Lehman Brothers.. ..4,400,002
617446-HC-6... ... IMORGAN STANLEY 6.600% 04/01/12...... N 09/16/2002..... |Morgan Stanley.... ..4,861,620
92178P-AB-3... ... |VALT 2002-1 A2 4.770% 10/07/18........ ....05/31/2002.... | CSFBdirect........... ..1,999,917
94974B-AQ-3.............. WELLS FARGO & CO 4.800% 07/29/05 ....03/28/2002.... | Lehman Brothers.. S I 1,820,474
UNIEEA SEALES. .......cveveecveteeeeeeeeeeectete ettt ettt testeteteteeeetesesesseeetesesessesssessseetass | evsesesesessssssssesessssssssesesssassssssesesassssssesassssessesasassesesetesassesesetesassesesesesassssssesesassssesesessssesesesasssnsssesessssnese | teseresesssossesesssesesssseen 25,357,876
Foreign
902118-AX6............... TYCO INTL GROUP SA 6.375% 02/15/06............ccccucrererernenen [......04725/2002.... JDEUISCRE BANK.........ooiviviiiiiesiceeeceeeeseesssesssssscesssesssssenns |eesssississessessesnessessessssssssssssssessseses | ovseessssossosssssssssssssssssas 2,595,000 [...ccovvererirererrenen. 3,000,000
[T LT o v 2,595,000 [..ccovvererirerirreren. 3,000,000 |..
4599999. | Total - Bonds - Industrial & Miscellaneous.. ....27,952,876 ....23,448,015
6099997. | Total - Bonds - Part 3..............c..oc............ ....55,475,618 .. 49,498,015 | ..o 446,188
6099998. [ Total - Bonds - Summary Item from Part 5. ....41,663,698 41,426,985 ..o 286,986
6099999. | Total - Bonds............c.coeererevreererercrererene. ...97,139,316 ....90,925,000 | ...covevverreirerrereren 733,174
7299999. | Total - Bonds, Preferred and COMMON STOCKS.............c..cccucieueiiieeieieeecteteecteteteeieteteeetes ctetevetesssaesetesesssaeaesesssesaseetesasesssaesesasssassesasasssssaesasassssesesesasassesssesasasnsssssessssassasasassssssesasassnassesesasassnassesas | avsesesesessssesssssesasnaesa 97,139,316 |..ccccovrrererrenen. XXX coveveveveeien [ oo 733,174
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Annual Statement for

the year 2002 of the

UNITED FINANCIAL CASUALTY 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 Foreign Interest
Book/Adjusted (Decrease) Exchange Realized Total on Bonds Dividends on
CuUsIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks
Identifi- Disposal of Shares Par Actual at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Value Cost Date Adjustment [ Adjustment Disposal Disposal Disposal Year During Year
Bonds - U.S. Government
912827-2Y-7...... US TREASURY NOTE 6.250% 06/30/02. . | 06/30/2002 [ Maturity.... 4,210,000 ...4,210,000 e, 218,597 | (B,997) [ [ e [0 134,688 |....
912827-6X-5....... US TREASURY NOTE 4.625% 05/15/06. 03/13/2002 | Bear Stear . conen401,313 ..400,000 {........... 414,969 | ........... 414194 | oo (408) )] I 6,081 |....
0399999. [ Total - Bonds - U.S. GOVEINMENL. .......cv.ieiesiesiesisaresrsensens e sseser s sesee st nssns s snssnssnessssssssssessenssssnsensenss | conssenes 4,611,313 | ... 4,610,000 | ........4,676,292 | ......... 4,630,791 |........... (7,009)] oo | o0 [ (12,473) [ o (12,473) [ 140,769
Bonds - Special Revenue and Special Assessment
California
798165-AR-7..... | SAN JOSE CALIF MULTIFAM 6.500% 04/01/12.{04/01/2002 [Call ~ 100.0000. .2,060,000 ...2,060,000 2,060,000
......................... HSG. .ttt | ceessessesnesnens | cenenssnsn e
[ O oY O 2,060,000 [......... 2,060,000 2,060,000
Minnesota
60415M-B7-8.....|MINNESOTA ST HSG FIN AG 4.850% 07/01/21 {08/30/2002[Call ~ 100.0000 3,095,000 3,095,000
60415M-NR-1.... IMINNESOTA ST HSG FIN AG 5.700% 07/01/22 {01/01/2002 [ Call _ 100.0000. ....190,000 |............190,000 | ............190,000 {............ 190,000 |..
[T e OOy 3,285,000 3,285,000
Ohio
676901-XS-5..... [OHIO HSG FIN AGY MTG RE 5.375% 03/01/25.103/01/2002] Call_ 100.0000. ... evercerrrarerareaees [eoreeseessmeserismeneesane | eeesersnees 265,000 |........... 265,000 |........... 265,000 |........... 265,000
ORI ...t ....265,000 ..265,000 ...265,000 |.......c.... 265,000
Total States and US..........coovnninincniicnne, .........5,610,000 ...5,610,000 | ......... 5,635,750 ..5,610,000
3199999. | Total - Bonds - Special REVENUE & ASSESSMENL.........c.cuiiiiieetiiieieteiiei ettt seee e eesrsnsseesensnsesensnssssesnsnseeens | cneeennes 5,610,000 | ......... 5,610,000 | ......... 5,635,750 5,610,000
Bonds - Industrial and Miscellaneous
United States
045424-CJ-5...... ASC 1996-D3 ACS2 10 1.681% 10/11/26........... 12/1172002 | PaYdOWN........ouieiciieciniereinicieneiies [ eerrivinnininniininnenns [ ceerreinseneeneens | eeeeinnennenneennnees | conrennennni 299,667 [ evniiiine 158,900 |........ (158,900)
23321P-C4-8..... |DLJMA 1996-CF2 S 10 1.526% 11/01/21............|05/01/2002 [ Pentalpha Capital .2,893,507 |......... 103,608 |....
23321P-C4-8..... |DLJMA 1996-CF2 S 10 1.526% 11/01/21 .| 04/01/2002 [ PaYOWN........ovceiiiiriiinieirieiciniiens [ v e [ | e | e 2
3133TN-QY-3.... |FHR 2220 VN 8.000% 02/01/17........... ... [12/01/2002 [ Paydown.. .99,495
33641N-BM-6.... | FSR 2000-2 C 8.200% 11/18/06...... weee [ 1201812002 [ PaydOwn.........coveiecinicirieirinicnieiens | evienicnisneinnns | erreene.009,491 | .0ll.659,491 [ L.........86569,471 | ..coeei 659,478
33736L-AA-3..... FULB 1997-C1 A1 7.150% 04/01/29.... .... | 06/01/2002 | Paydown.. ,880, 1,871,436
449670-AJ-7...... IMCHE 1995-3 A4 7.100% 09/01/19.... o [12/01/2002 | PaydOwn.......cccvueieeeriniiinirieicnies | vrenienieneennns | e 1,329,803 1 .........1,329,803 | ......... 1,320,868 1,328,457
499040-AM-5..... |[KNIGHT RIDDER INC 7.125% 06/01/11.............|12/17/2002 | Union Bank of Switzerland............c..c... [ oevcncniininns | +.....2,280,380 | .........2,000,000 | ......... 1,995,780 1,995,951
617445-EC-1..... MSC 1996-WF1 A2 7.339% 11/01/28...... ... [12/01/2002 | Paydown...........cceveeennne. 1,194,287
61745M-AF-0.....|MSC 1997-C1 A1B 7.460% 02/01/20... ceee [12101/2002 [ PaYdOWN........ocvnicinicirieiinicrieiene | e | evreeeen962,971 . 562,971 [ 571,693 | i 566,342
61910D-CJ-9..... IMCFI 1996-MC2 X 10 1.917% 12/01/26.. 1. [12101/2002 [ PaYAOWN.........coeiiiiiiniieicnicinne [ [ | e [ cerrneeen036,360 | i 360,792
65535V-AA-6..... INAA 2001-R1A A1 7.000% 02/01/30.................. 12/01/2002 | Paydown...........ccveuniecinieininicinneiies [ evrvnnnniininnns [ veeennn 392,695 | ...........3562,655 | ............357,394 [ ............ 357,307
713411-AAA4..... PEPSI BOTTLING HLDGS IN 5.375% 02/17/04. {03/28/2002 [ Lehman Brothers. 1,805,793
83081T-AA-2..... | SKY 2001-B A1 5.550% 07/01/12........cooccurvunnee 12/01/2002 | Paydown...........cccoeuvieeinieninicnneinies [ evrvninninieinens [ veeeene.609,767 | ...........609,767 |............609,767 |............ 609,767
84603W-AA-2.... | SOVEREIGN BANK A-110.200% 06/30/05......... 12/30/2002 | Redemption ~ 100.0000...........cccccomewes [ cerrvrrvrinrenens [ veeen 191,509 | i 191,609 ..l 191,509 e 191,509
895961-AF-7...... TRIAD 1998-3 6.240% 09/10/04 07/01/2002 [ Paydown...........ccevcuniecnierrinicnreinne | errvnnsneinnninnns | eeveeeenn 813,254 | 413,254 [ L 413,191 | 413,233
931142-BN-2..... | WAL-MART STORES INC 5.450% 08/01/06....... 11/01/2002 | Union Bank of Switzerland............c.cc.. [ cocvcncncniens | 204,324,000 | .........4,000,000 | ......... 3,993,109
93933W-AA-4.... |WASHINGTON MUTUAL BANK 6.875% 06/15/1104/08/2002 | Deutsche Bank................ .......5,000,000 |......... 4,990,800 4,991,148
98157D-AJ-5..... WORLDCOM INC 7.500% 05/15/11.....c..coovevnnes 04/11/2002 | Goldman Sachs... ...2,000,000 | ......... 1,978,080 | ......... 1,979,021 |.. ....(439,278)
UNIEA SEAEES. ...ttt enees | crienes 24,396,429 | ....... 22,084,538 | ....... 28,068,027 | ....... 25,469,534 (430,980) ...(642,128)] ...... 1,589,200
4599999. | Total - Bonds - Industrial & MISCEIIANEOUS..........ccreruiiuiiriiirirseresiessesses e er s sen s snsenssnssnessens | coenes 24,396,429 | ....... 22,084,538 | ....... 28,068,027 | ....... 25,469,534 |....... (430,980)] ... ...(642,128)] ...... 1,589,200
6099997. [ Total - BONAS = Pt 4.ttt ettt nsnssnnnnee | oenses 34,617,742 | ....... 32,304,538 | ....... 38,380,069 | ....... 35,710,325 |........ (437,989)] ... ....(654,601)] ...... 1,910,348
6099998. [ Total - Bonds - Summary Item from Part 5... I 42,338,450 | ....... 41,426,985 | ....... 41,663,698 | ....... 41,630,105 [.......... (33,593)].... .
6099999, [TOAI = BONMGAS....... e cececeteie ittt ettt nsnnnnees | ensies 76,956,192 | ....... 73,731,523 | ....... 80,043,767 | ....... 77,340,430 |........ (471,578)
Preferred Stocks - Industrial and Miscellaneous
United States
873168-40-5....... TXU CORPORATION SERIES.. ....]09/01/2002] Casualty... 30.000 K2R I P 3,000,000 J.......3,120,717 [...c.cc.(120,717) [ ovooveivnraninnnns [ernmnmnnennnnanins [ cerrennas
UNIEEA SEAEES. ...ttt .3,240,630 |.......oe........0.00 | ...l 3,000,000
6399999. [ Total - Preferred Stocks - Industrial & Miscellaneous... 3,240,630 J..................0.00 [ ......... 3,000,000
6599997. [ Total - Preferred Stocks - Part 4..........cocovvcriine. e 3,240,630 [ 0,00 | 3,000,000 [......... .
6599999. [ Total - Prefermed SEOCKS. .. ... ittt sttt snsenenns | connsenes 3,240,630 [........oo........0.00 [ ......... 3,000,000 [......... 3,120,717 ... (120,717) [ o0 [0 [

Common Stocks - Banks, Trust and Insurance Companies
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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 Foreign Interest
Book/Adjusted (Decrease) Exchange Realized Total on Bonds Dividends on
CuUsIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks
Identifi- Disposal of Shares Par Actual at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Value Cost Date Adjustment [ Adjustment Disposal Disposal Disposal Year During Year
United States
09247P-10-8...... BLACKROCK STRATEGIC TER... ... | 12/3172002| BNY Capital Mrkts...........ccovervvreercererrns | woeene 153,000.000 .1,530,000 |... v 1,490,220 | ..........(78,413)] .... 118,193 ..
87234T-10-1...... TCW/DW TERM TRUST 2002.. ... [12/23/2002 [ BNY Capital Mrkts... .19,200.000 204,983 | | . 186,960 | 204,288 |.........(17,328)] ....
UNIEEA SEAEES. ...ttt .1 734,983 |... ..1,694,508 |.........(95,741)] ...
6799999. [ Total - Common Stocks - Banks, Trust & Insurance Companies. 1,734,983 | XXX 1,598,768 .1,694,508 |.........(9574ND) ...
7099997. [ Total - Common Stocks - Part 4...........ccoovinienininincincinennes 1,734,983 | XXX | 1,598,768 ..1,694,508 |.........(95,741)] ...
7099999. [ Total - Common Stocks............c.we... 1,734,983 | XXX | 1,598,768 | .........1,694,508 (95,741)
7199999. [ Total - Preferred and Common Stocks......... N 4,975,613 ..o XXX | s 4,598,768 | ......... 4,815,225 |........ (216,458)
7299999. [ Total - Bonds, Preferred and COMMON SEOCKS. ...........cverereeiererrirreeiecerieriesiicieireeeeecisceseeseeseeceseenenesseseesenseeseeenenenns | oevees 81,931,805 |......... XXX | v 84,642,535 | ...... 82,155,655 |........ (688,036) [ .......coooo..0 [ oo 0 [ ... 430,589 | .........430,589 | ...... 2,787,667
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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 Foreign
(Bonds) Book/Adjusted | Increase | (Decrease) | Exchange | Realized Total Interest and |  Paid for
CuUsIP or Number of Carrying Value | (Decrease) | by Foreign Gain Gain Gain Dividends | Accrued
Identifi- Date Disposal Shares Actual at Disposal by Exchange | (Loss)on [ (Loss)on (Loss) on Received | Interest and
cation Description Acquired Name of Vendor Date Name of Purchaser (Stocks) Cost Consideration Date Adjustment | Adjustment [ Disposal Disposal Disposal | During Year| Dividends
Bonds - U.S. Government
31359M-LZ-4..... |FANNIE MAE 5.000% 01/15/07........... ... [ 02/28/2002 [ Goldman Sachs... .. | 03/20/2002 | Goldman Sachs. e 14,500,000 | ...... 14,719,965 |...... 14,370,890 |...... 14,717,848
912828-AC-4..... |US TREASURY NOTE 4.375% 05/15/07........ | 05/29/2002 | Goldman Sachs... .. | 09/04/2002 [ Various............cccoevvereeniens | v 6,000,000 | ........ 5,986,875 |........ 6,314,250 |........ 5,987,197
912828-AM-2..... |US TREASURY NOTE 2.125% 10/31/04........ [11/18/2002 | Morgan Stanley.... .112/04/2002 | HSBC Securities N 3,400,000 | ........ 3,414,609 |........ 3,409,297 |........ 3,414,258
0399999. [ Total - BONdS = U.S. GOVEIMIMENE. ... erreeeeisiieiesisarsaisersesessessessesssssesses e et sns sttt see st ensenssnssnsenssnesnssnes | cosens 23,900,000 | ...... 24,121,449 |...... 24,094,437 |...... 24,119,303
Bonds - Industrial and Miscellaneous
United States
17303C-AY-7.....[CCIMT 1998-2 A 6.050% 01/15/10................. 03/20/2002 | Deutsche Bank..................... 10/30/2002 | Morgan Stanley..........cccoocceves | vocenee 7,000,000 | ........ 174727 ... 7,744,023 |........ 7,158,840
233835-AB-3..... DAIMLERCHRYSLER NA 6.900% 09/01/04... |09/01/2002 | Casualty....... . 111/15/2002 | Bank of America Corp........... | ........2,900,000 . . .
HLDG...coceiieieieieieeeesieeseieieineins [ eeensenesnsensens | cevessenenenenenenenens
JOHN DEERE CAPITAL 7.000% 03/15/12...... 03/15/2002 | Salomon Smith Barney
CORP......covireireireineinsinsensinsiesessseenenesenennes [ ceneensensensenes [ e | oo | e
0.... [FNW 2002-W1 2A 7.500% 02/25/4 03/07/2002 [ Nomura Securities Intern'l Inc|12/01/2002 | Paydown...............
428236-AF-0...... HEWLETT-PACKARD CO 5.500% 07/01/07...|06/21/2002 | Deutsche Bank..................... 11/22/2002 . ,
98157D-AH-9.....| WORLDCOM INC 6.500% 05/15/04............... 04/11/2002 | Goldman Sachs... . 105/03/2002) Goldman Sachs...........cccce.c. | -.......2,000,000 | ........1,700,000 |........ 1,110,000 e (597,799)
UNIEA SEALES. ...ttt sntsnesnssnesnnennennennee | seenes 11,020,980 | ceres 17,542,249 {...... 18,244,013 |...... 17,510,802 | ....... [CHEZY0] I Il 733,211
4599999. | Total - Bonds - Industrial & MISCEIANEOUS...........ovurerreririerirrsirarenr s ses e snssnssssssessnssnsenssnssnssnssssssssensensenensssnse | cneene 1 13020,98D | covees 17,542,249 {...... 18,244,013 |...... 17,510,802 | ....... [CHEZY0] I ISl 733,211
6099998. [ Total - BONDS........covviririreiscsiesnianisninnines oo | 41,426,985 ... 41,663,698 |...... 42,338,450 |...... 41,630,105 | ....... (33,593)] o0 [0 [
7299999. [ Total - Bonds, Preferred and COMMON STOCKS..............cv.evecereieeiieeiireeeccsceneiseieieeersnenisseseeseesenensnensenessessssensenesenenennnenennes | oenees XRKeerrerres | ovrns 41,663,698 |...... 42,338,450 |...... 41,630,105 | ....... (33,593)] ..o 0 [ v 0 [
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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
Statement (Admitted) Fair Fair Value (-), or Fair
Value Value (a) Value over Statement (+)
1o BONAS. ettt | s 122,713,485 [ ..o 129,179,788 [ ..o 6,466,303
2. PrEfErTEd STOCKS. .....cveviiciceeiei ettt seeieies [ rteeseietei e er bt ne ettt s s nseteeees | neaetetet ettt ettt es bbbttt et n st etanas | Shetetatseret ettt b ettt bbbttt 0
3 TOhAIS. .ot | e 122,713,485 [ .o 129,179,788 [ ..o 6,466,303

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

Fair Market Value is computed using NAIC market rates, when available. If a market rate is not provided for by the NAIC,

broker quotations or market rates provided by Interactive Data Corp (IDC) are used in the computation.

E23
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SCHEDULE E - PART 1 - CASH
2 3

1 4 5 6
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Interest During Year Current Year Balance *
Open Depositories
BRANCH BANK AND TRUST........cccooveeierrrerrereeee WILSON, NC.....oovriicreeeeceeeeeee e | eeverieeeienas 1.780 | oo 2,666
NATIONAL CITY BANK . CLEVELAND, OH
CASH EQUIVALENTS ...t eeceteiiteiet ettt es ettt es sttt ettt es sttt esensnaetsas
AMERICAN EXPRESS CREDIT........ccccoovererrrereae. WILMINGTON, DE..
CITICORP........ccooteeeeererre. . NEW YORK, NY......
CITIGROUP INC........cooeverernee. . NEW CASTLE, DE..
GENERAL ELECTRIC CAP CORP . .. NEW YORKNY.......
WELLS FARGO BANK NA........... . MINNEAPLOS, MN.

0199999. Total - Open Depositories

0399999. Total Cash on Deposit.....

0599999. Total Cash

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1.danuary.....occe | v 505,481 505,481 10. October........cccccoe | vovverviiieiicicinns 382,687
2. February... ...14,505,481 ....305,481 . , 11. November. . ..406,599
3. March.......coooviiies | v 505,481 305,481 9. September........cco.. | oo 5,782,687 |12. December.........c... | covvviiiiiiiiinnas 406,599
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SCHEDULE E - PART 2 - SPECIAL DEPOSITS

1 2 3 5 6 7
Line Par or Book Statement Fair
Number Type Description of Deposit Where Deposited and Purpose of Deposit Value Value (a) Value

SPECIAL DEPOSITS WHICH ARE NOT FOR THE BENEFIT OF ALL POLICYHOLDERS

Arkansas
AR00001. US TREASURY NOTE  5.000% 02/15/11 Arkansas, Bank of America, Collateral for Ins Underwrtg............ccooevcvicininicennenn
AR00002. . |US TREASURY NOTE 5.875% 11/15/04 ... | Arkansas, Bankers Trust Company, Collateral for Ins Underwrtg.. e
T Y T
Georgia
GA0000T. [ oo B, [US TREASURY NOTE
[T e Lo T
Louisiana
LA0000T. [ .o B, [US TREASURY NOTE
LAD9999. L OUISIANMA. -ttt ettt ettt ettt eh etk e £ £h £ h £ £ eEeE e ek E b n et s e
Massachusetts
MAQOOOT.[..oovveenee B, [US TREASURY NOTE
MADG999. MBS SACRUSEES. ...ttt ettt ittt ettt ettt ettt ettt ettt et et st st eese et st et e eheh et eEse o8 eheheEeeeseheEeEeE£heE ek eEeEnASEeEe  4fefeffEeieferieeieiesesesieseiesesssieieseiereiieseiesesiiieseieieiiiieeseieseiisiesisesesisieesesesitisisiesesirisiseses
New Mexico
NMO0000T.]...ooovevev. B, [US TREASURY NOTE
[N e A T LT T
North Carolina
NC00001.]....covveveve. B... . JUS TREASURY NOTE
NC99999.  NOIh CarONINA. ... vecececesiereseeseee ettt te ettt
South Carolina
SC00007. ..o B, [US TREASURY NOTE
SCO9999.  SOULN CAONING. ...ttt sttt eeseeeeeesesseseee e ee e seeeee st ee e seE e e £E s £E 80848408 e08eE8 oL 1oL SEESEESEEsEEnEEoeEo£E£E e EeEeEaLEsEEoEEoEEHEESEEHEE4EE oL e oL e oL oL EoE 8oL A oL EeEEeEE 4L E 4L E L4 EE 4L eE e e e e e et
Virginia
VAO000T. ..o B [US TREASURY NOTE  5.000% 02/15/17.....oooooeooesie e esnssseneesesssesnes [ Virginia, Suntrust Bank, Collateral for NS Undemwtg...........coovoriirrirnrioriiseiisnieins | ceromeesneeesenssemessseessneseseees 300,000 [ .o 295,285 | .o 329,625
VA99999. Virginia ....300,000 | .. ..295,285 | . ...329,625
XX99999. Total - All Special Deposits NOT Held for Benefit of all Policyholders, Claimants, & Creditors 0f the COMPANY. ... ...ttt se sttt en st ensensensensensens | snssessnssesssnssnsanessssesenens 1,665,000 | ..o 1,640,062 | ..o 1,828,389
SPECIAL DEPOSITS WHICH ARE FOR THE BENEFIT OF ALL POLICYHOLDERS
Missouri
MO0000T.]...ccvvevvne. B [US TREASURY NOTE  5.000% 02/15/17....-oooeoverie e esnesseneesesssesnes [Missouri, Central Bank, Collateral for NS Underwtg...........coovcooriroinsiiressissnniss | eoormessomesosnessnssssessneenes 2,600,000 [ ..o 2,559,140 [ .o 2,856,750
M0O99999. Missouri .2,600,000 | .. ...2,559,140
7799999. Total - All Special Deposits Held for Benefit of all Policyholders, Claimants, & Creditors of the Company.. .2,600,000 | .. ...2,559,140
LS T T T 4,265,000 [ ..o 4,199,202
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