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Annual Statement for the year 2002 of the EVERGREEN NATIONAL INDEMNITY 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 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) | on Bondsin tive
CusIP Option Obtain Year on Received (Decrease) | by Foreign | Defaultas to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig4  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

31331R-ZU-2. | FEDERAL FARM CREDIT BANK............... ... |09/08/2003 250,450 250,000 |..102.7860 256,965 252,833 ..4,218 CAPE 111711998 ....... 5.104
3134A3-EM-4. | FEDERAL HOME LOAN MORTGAGE CORPORATION.. ... |03/15/2009 | .. . 1,629,093 |......... 1,500,000 |..112.2810 ........... 1,684,215 |.......... 1,630,488 | ...........25,396 |.... . . .1PE | 12/02/2002 | ....... 4.161
31359C-AP-0. | FEDERAL NATIONAL MORTGAGE ASSOCIATION....... ....| 04/05/2004 | .. 212,696 210,000 |..106.6250 223,913 219,780 | .. . . .1PE|03/03/1999 | ....... 5.779
31359M-EM-1 | FEDERAL NATIONAL MORTGAGE ASSOCIATION....... ... | 02/13/2004 | .. 1,020,334 ..1,000,000 |{..104.1880 ... 1,041,880 |........... .1PE|05/21/2002 | ....... 3.255
912827-2U-5.. | UNITED STATES TREASURY NOTES ... | 05/15/2007 | .. 1,262,003 ..1,250,000 {..116.7190 ... 1,458,988 L1PE|12/16/1999 | ....... 6.370
912827-3E-0.. | UNITED STATES TREASURY NOTES... ... | 08/15/2007 | .. 693,656 650,000 |..115.0000.............747,500 |.... .1PE|02/07/2002 | ....... 4.499
912827-3X-8.. | UNITED STATES TREASURY NOTES... ... | 02/15/2008 | .. 104,032 100,000 |..112.8440] ..............112,844 . .1PE|05/22/2002 | ....... 4.607
912827-5G-3.. | UNITED STATES TREASURY NOTES... .. | 05/15/2009 | .. . 2,818,687 2,500,000 |..113.4690 2,836,725 2,819,434 | .. W1PE | 12/24/2002 | ....... 3.267
912827-J7-8... |UNITED STATES TREASURY NOTES L [02/15/20083 | ..o [ e 250,090 250,000 |..100.5940 251,485 254,819 .1PE|12/09/1994 | ....... 5.948
912827-18-3... | UNITED STATES TREASURY NOTES . [08/15/2003 | ..o [ o 501,013 500,000 |..102.7810 513,905 506,270 .1PE | 05/06/1999 | ....... 5414

... | 05/15/2004 | .. . 304,821 300,000 |..108.0310 324,093 312,047 |..
... | 05/15/2006 | .. I IO 1,451,510 |........... 1,410,000 |..115.0630 ........... 1,622,388 |.......... 1,472,198 |..
....| 10/15/2006 | .. . 544,419 510,000 |..114.8750 585,863 554,585 | ..
... | 08/15/2007 | .. . 504,652 500,000 |..102.4690 512,345 504,688 | ..
. [ 11/15/2007 | .. [ P 4,531,193

912827-P8-9.. | UNITED STATES TREASURY NOTES...
912827-X8-0.. | UNITED STATES TREASURY NOTES...
912827-26-2.. | UNITED STATES TREASURY NOTES...
912828-AH-3.. | UNITED STATES TREASURY NOTES...
912828-AN-0.. | UNITED STATES TREASURY NOTES...

.1PE | 09/14/2000 | ....... 6.010
..1PE | 08/06/2001 | ....... 5.887
..1PE | 12/05/2001 | ....... 4.539
.1PE|12/16/2002 | ....... 3.032

4,500,000 | .101.2190 | ........4,554.855 | ........ 4,531.289 | .. N R 1 P 11212412002 | ...2.846

803

0199999. | U.S. Government - Issuer Obligations............... . oo ..16,078,649 |.........15,430,000 |...XXX...... .16,727,964 |.........16,163,619 |.. XXX ... XXX..... XXX.....
0399999. | Total - U.S. GOVEMMENL...........cvveermerrverserrceeesscnreeeeennees T e | cereenaas 16,078,649 |......... 15,430,000 ... XXX...oo.| v 16,727,964 |......... 16,163,619 XXX ... XXX..... XXX.....
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Single Class Mortgage-Backed/Asset-Backed Securities
United States
31379D-3H-0. | FEDERAL NATIONAL MTG ASSOC #416700.........cccocvvve. | coveeees | wernnne 6.500 [MTLY] 12/01/2028 184,925 183,590 [ ..oovvevereens [ evrrerrennes 184,925 [..coccovvece 184,967 12/18/1998] ....... 6.166

31380Y-3J-7.. | FEDERAL NATIONAL MTG ASSOC #454501.........cooovve| corrres | crvn 6.500 | MTLY|12/01/2028 | .. 273,706 272,312 |.. 273,706 274,440 | .. 12/16/1998 | ....... 6.222
31380Y-U8-1.. | FEDERAL NATIONAL MTG ASSOC #454307.........coocovve| cererres | crvnd 6.500 |MTLY|12/01/2028 244,116 242,751 244,116 244,572 |.. 12/18/1998 | ....... 6.209
31390V-K3-7.. | FEDERAL NATIONAL MTG ASSOC #657414......ocoveen | coreanne | cvvnnns 5.500 | MTLY|11/01/2017|10/01/2017 |100.000 | ........... 2,061,432 |........... 1,991,751 2,061,432 2,061,462 | .. 12/12/2002 | ....... 4.597
[ — 2,764,179 2,690,404 |.... 2,764,179 ... 2,765,441 | ... 12913 [ ... 45412 [.ccoe(2816) | o0 [0 XXX XXX..... [..XXX.....
LS S T LAt VLT — 2,764,179 2,690,404 |.... 2,764,179 |.........2,765441 [ ... 12913 [ ... 45412 | ...........(2,816) [ o0 [ 0 [ XXX XXX..... [..XXX.....
2699999. | Special Revenue & Assessment Obligations - Single Class Mtg.-Backed/Asset-Backed Securities.........c.cccrecrsrerncrnnns 2,764,179 2,690,404 |.... LL2,764179 ... 2765441 | ... 12913 | ... 45412 | .ot (2,816) | e 0 | 0 | XXX XXX..... XXX
3199999. | Total - Special Revenue & Special AssesSMeNt OblIgAtoNS...........c.ccieeierermereirernereeeseresee s 2,764,179 2,690,404 |.... 2,764,179 |......... 2,765,441 |....... 12913 | ... 45412 |....c.c.e.(2,816) ] o0 | 0 XXX XXX..... XXX
Public Utilities (Unaffiliated) - Issuer Obligations
United States
34110Q-AH-1. | FLORIDA POWER CORP..........ccrvirrrrmrereirnrirniinnineienienes | cevennes 07/01/2005] ........oovee.... 514,891 500,000 [...ccovvrunen. 514,891 536,065 09/22/1998] ....... 5.430
91311Q-AA-3. |UNITED UTILITES PLC 484,354 475,000 |..106.0880 503,918 489,739 12/18/1998 | ....... 6.007
United States..... 999,245 975,000 |...XXX... 1,018,809 |...........1,025,804 |.........24459 | ........64,238 |.......(6,896) | ..c.occooeoienic0 | o0 | XXX XXX..... [..XXX.....
3299999. | Public Utilities (Unaffiliated) - Issuer Obligations............cc.ceruueerieenrreescriissrisssiisesesesssseescreeseneisses . 999,245 975,000 |...XXX... 1,018,809 |..........1,025,804 |.........24459 | .........64,238 |.......(6,896) | ..ccoccoocoienne0 | oo 0 [ XXX XXX..... [..XXX.....
3899999. | Total - Public Utilities (UN@ffiliated).........cccrrerrrrriieriiiesciesecessiessrisees s seesssssecsssees s ssssssssssessssnsssenas 999,245 975,000 |...XXX......|...........1,018,809 1,025,804 |.........24,459 | .......64,238 |.........(6,896) | ... | o0 | XXX XXX..... | .. XXX.....
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
United States
045419-10-8... | ASSET MGMT ADJ RATE MTG FUND........cc.cceonrrrrrrnnn. MTLY|06/30/2003 | .......ccovovveres | crvrrrnnn. 2,094,106 2,094,106 [....occovvvnnc. 2,094,106 2,094,106 12/31/2002 | ....... 2.600
04543R-10-6.. | ASSET MGMT ULTRA SHORT FUND........ccccovvmrirrirrinn 12/31/2002 | ....... 2.380

MTLY| 06/30/2003 | ........ccooovvcns | corrrien 2,001,089 2,001,089 | ... 2,001,089 2,001,089
MN... | 05/01/2008 .

370442-AY-1.. | GENERAL MOTORS ACCEPTANCE CORPORATION... 509,427 500,000 |...99.7290|.............498,645 |.............. 515,095 | .. 09/14/1998 | ....... 5.957

United States.........c.cooorvennrreoncriincrinns o 4,604,622 .4,595,195 |.... creree4,610,290 | ............5,313 [ ..........35,262 |...........(1462) | o0 | il 0 XXX XXX..... [ . XXX.....
3999999. | Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations.............ccceeuereneeenscenecenscenerenncens 4,604,622 4595195 | .. XXX......|..........4,593,840 |.......... 4,610,290 |.............5,313 | .........35,262 | ....c.c....(1,462) | .ooevvvecec0 | 0 | XXX XXX..... XXX
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed Securities
United States
03215P-DL-0..| AMRESCO RES SECSMTGLNTR98 1 Ad.................... ‘ ........ ‘ ....... 6.550 ‘ MTLY] 06/25/2026 | 12/01/2004 |100.000 507,010 500,000 507,010 517,813 09/19/2001 | ....... 4.600
76110V-GV-4. | RESIDENTIAL FDG MTG SECS I1 01 HS3 Al4........ccoooooee [ ovveree [ o 5.440 | MTLY| 08/25/2016 | 05/01/2004 [100.000 500,000 500,000 500,000 501,172 |.. 10/10/2001] ....... 5.140
UNIEA SEALES. ... . ..1,000,000 |.... ...1,007,010 |........... 1,018,985 |...........4,99 | ..........59,950 |...........(9,091) | .cooooovvicc0 | il 0 XXX XXX..... [ . XXX.....
4299999. | Industrial & Miscellaneous - Other Multi-Class Residential Mtg.-Backed Securities ..1,000,000 |.... ....1,007,010 |........... 1,018,985 |............4,996 | .........59,950 |...........(9,091) | .coeveereeee 0 | 0 XXX XXX..... XXX
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities
United States
33736L-AR-6.. | FIRST UNION LEHMAN BROS COMM MTG 97 C2A3.... ‘ ........ ‘ ....... 6.650 ‘ MTLY| 12/18/2007 | 12/01/2007 |100.000 519,367 500,000 519,367 524,336 09/06/2001 | ....... 5.570
55262T-CN-1. | MBNA MASTER CREDIT CARD TR 97 | A....oovvvocrnenie [ e [ e 6.550 | MTLY| 01/15/2007 | 08/15/2004 [100.000 509,190 500,000 509,190 530,586 | .. 09/23/1998 | ....... 5.119
UNHEA SEALES. ...t | cnnesnees 1,028,557 |........... 1,000,000 |.... 1,028,557 |........... 1,054,922 |...........4,227 |..........66,000 |..........(9,269) | ....ccooocceec0 | o0 [ XXX .o XXX..... [..XXX.....
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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 1 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) | on Bondsin tive
CusIP Option Obtain Year on Received (Decrease) | by Foreign | Defaultas to | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig4  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
| 4499999. | Industrial & Miscellaneous - Other Multi-Class Commercial Mtg.-Backed/Asset Backed Securities [ 1,028,557 | ..vvoueeees 1,000,000 |...XXX......|...........1,028,557 |....... 1,054,922 | [0 | XXX [ XXX..... | o XXX,
\ 4599999. | Total - Industrial & Miscellaneous (Unaffiliated)..............errrrreeerrsrsereeeeeeesssssesereeeees \ 6,640,189 | 6,595,195 | ... XXX...oo. | crrrerrrrn:6,629,407 |.......... 6,684,197 | \ [ XXX | XRX
Totals
5499999. | Total - ISSUET OBIIGAHONS............cvueueiriesrieese e | crnessa 21,682,516 |......... 21,000,195 |.... 22,340,613 21,799,713 |........209,999 |........474,537 |........(68,917) | ccovcvvvrcccc0 | il 0 XXX XXX..... [ .. XXX.....
5599999. | Total - Single Class Mortgage-Backed/Asset-Backed SeCUNHiES...........cuuevermienerensreneriiniinnns 2,764,179 2,690,404 |.... 2,764,179 |........2,765441 | ... 12913 | ... 45412 | .coeoete(2816) | o0 | 0 XXX XXX..... XXX
5799999. | Total - Other Multi-Class Residential Mortgage-Backed SECUMIES. ... rriirmiresreeseresserissriserssnesenessesessesseeesenssssnsss | coesssennee 1,007,010 ..1,000,000 |.... 1,007,010 |...........1,018,985 | .. rereeeeD9,950 | e (9,09 | o0 | 0 XXX XXX..... XXX
5999999. | Total - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities JE O P— 1,028,557 ..1,000,000 |.... 1,028,557 |........... 1,054,922 L4227 1 .........66,000 | ......ei(9,269) | .0 | 0 XXX XXX..... XXX
6099999, | Grand TOtal - BONGS.............coueurruerereeiereieeceeieceeieceeisees e . 26,482,262 25,690,599 | .... 27,140,359 26,639,061 232,135 |.........645,899 |.........(80,003) | .....cocccee0 | o0 [ XXX XXX..... [ .. XXX.....




Annual Statement for the year 2002 of the EVERGREEN NATIONAL INDEMNITY COMPANY

Sch. D-Pt. 2-Sn. 1
NONE

Sch. D-Pt. 2-Sn. 2
NONE

EQ9, E10
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EVERGREEN NATIONAL INDEMNITY COMPANY

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
7} 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
3134A3-EM-4.............. FEDERAL HOME LOAN MORTG 5.750 03/15/2009............cocorerevee | reene 12/02/2002.... [MERRILL LYNCH. .....oovtieriiriiiieicicieieieissessssssessensessessessienenes | sesessassassassassessessessenessesssssesssssnes | sonsessssessessassassassnsseenees 1,630,488 [ ..ceoevrvreerrrrrrieicinne 1,500,000
31359M-EM-1.. ... |FEDERAL NATIONAL MORTGA 5.125 02/13/2004... O 05/21/2002.... |DEUTSCHE BANK... .1,031,075 |. ..1,000,000 |..
912827-3E-0.... ... |UNITED STATES TREASURY 6.125 08/15/2007..... v [ 02/07/2002.... |DEUTSCHE BANK.......coeviiiiiiirinriiinnineineineinsineeseneeeeeesnenenenes | otinsissinssnssnsssssnsssssesssssessessesesenss | oeessesssssnssesssssasssssaseees TO1A37 [ 650,000
912827-3X-8.... ... |UNITED STATES TREASURY 5.500 02/15/2008..... v [ 05/22/2002.... IMERRILL LYNCH.......ooiiiiiiieiescsiiniscseiseineiseiesesssssenenns | rtissinsinssssessssssnsssssesssssessessesesenss | oesessesssssnssesssssassessaseses 104,445 | ..o 100,000
912827-5G-3............... |UNITED STATES TREASURY 5.500 05/15/2009..... v [ 12/24/2002.... [GOLDMAN SACHS................. ..2,819,434 ..2,500,000
912828-AH-3... ....|UNITED STATES TREASURY 3.250 08/15/2007..... B 12/16/2002.... [ JP MORGAN SECURITIES INC.......voieriiireieieieieiereieieieesenes [ eeereensinsssssnsenssnssessesessesessnssenses | seeessessssensssssessessessessnsens 504,688 ..o 500,000 | .
912828-AN-0............... UNITED STATES TREASURY 3.000 11/15/2007. ....12/24/2002.... [MERRILL LYNCH........ccccoevnn. e ..4,531,289 |.. ..4,500,000 |..
[OR R e I =TT R VAT oY LT L OO [T 11,322,556 [ ..ooiiiiiiiciins 10,750,000
Bonds - Special Revenue and Special Assessment
United States
31390V-K3-7.....cvvenvn. FEDERAL NATIONAL MTG AS 5.500 10/01/2017....ccovvvvvcnrininnn. [......12/12/2002.... [MORGAN STANLEY & CO....ouuiiurrurrrrseamesmesressrssesssssssssmsosssanes | aeessesssssesssssssesssesasssessssessesanssnss | srseessassssmsnssssssssssasesases 2,061,462 | ..o 1,991,751
LU o ..2,061,462 ..1,991,751
Total States and US..........ccooiiininiccsecenns ..2,061,462 ..1,991,751
3199999. | Total - Bonds - SPecial REVENUE & SPECIAI ASSESSMENES. ... . v curuiitietreiisteseaeteetsesietse | etetseaeseeseesseataesseesesseaessseeeeessseseeeeeeseeo8eEeE o0 oeeLEoE 4040 1L L0 £EeE4E 12 ALA£E£E 404228 £EeEeE 42 L8 2EeEeEeEeEeEebeEenaerebeb et sn e nsnbenana 2,061,462 1,991,751
Bonds - Industrial and Miscellaneous
United States
045419-10-8................ ASSET MGMT ADJ RATE MTG FUND.........coevmivrrmrincerereireeeranes [ eeens BR800 =03 o o 2,094,106 | ...coovvreererercenrenrieienns 2,070,000 [..evoveerrerrererereeeeeeseieeseeseeens
04543R-10-6............... ASSET MGMT ULTRA SHORT FUND... ....12/31/2002.... | DIRECT ..2,001,089 ..2,000,000
United States........cocoovnrninciciiicennns ..4,095,195 ..4,070,000
4599999. [ Total - BONAS - INAUSTIAI & MISCEIIBNEOUS. ... c.etceeeetteitietetets et st et stst st ee st st steeesssestaes eotatsesseesseseaesseseeeseseesseeeeesees£heeeEeLe 28 £EeE o0 oE1 L8 £E e840 4028 LE L8 4840421 LE£heE 4 £ AL L8 eheEeE LA £heEeE a0 eeseEeEeb et sesnsnhebessssssnsnsesessns | ansesessssnsesesssnsssasnsesanas 4,095,195 [..oiiiiiiiiicce 4,070,000
6099997. [ Total - Bonds - Part 3.........ccccovvvniiicininnnn: ... 17,479,213 ....16,811,751 [..
6099998. | Total - Bonds - Summary Item from Part 5. ....12,881,89%4 ....12,800,000 {.. ...48,549
6099999. [ Total - BONdS.........oveoverercereenirreiseicicisienns . ....30,361,107 ....29,611,751 |.. 142,877
7299999. [ Total - Bonds, Preferred and COMMON STOCKS.............c.cuiuiuiuiiieeeeieie ettt tieiet ctetrtatteeeeteeeeseseeeteteeaeeseeeeeseseseeeeeeaeseseeeseeeeseseeeeeeeeaeseeeeeeae e esee et ae e sesee et escseseteeesaesesebebasataasetetesasassesetesas | aetetetsssssesrssssesesassnsannn 30,361,107 [ .o XXX s [ 142,877




Annual Statement for the year 2002 of the EVERGREEN NATIONAL INDEMNITY 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 onBonds | 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

912827-2L-5...... UNITED STATES TREASURY 6.250 02/28/2002 [02/28/2002 MATURITY... oo | eernnn..850,000 | ............650,000 . covennn..600,404
0399999. [ Total - Bonds - U.S. GOVEINMENL. ... cv.ieeieseieiieiieaisasssne s ssessesse e sns et ssnsnssnssnssnsanss | sosensseaes 650,000 |............ 650,000 |............659,750 | ........... 650,404
Bonds - Special Revenue and Special Assessment
United States

31379D-3H-0..... [FEDERAL NATIONAL MTG A 6.500 12/01/2028. [ 12/01/2002 | PAYDOWN.........cccooviimviiiiiiiririiciicies | e
31380Y-3J-7...... FEDERAL NATIONAL MTG A 6.500 12/01/2028. | 12/01/2002 | PAYDOWN..........coovvrinininiririicines

31380Y-U8-1..... FEDERAL NATIONAL MTG A 6.500 12/01/2028. | 12/01/2002 | PAYDOWN..
31389A-4Z-3...... FEDERAL NATIONAL MTG A 6.000 12/01/2031. | 12/27/2002 | VARIOUS.....

US. i

Total States and US.......ooooos 1.071.760 | ........1.055.046 | ... 1.048.934

3799999, [ Total - BONGS - SPECIAl REVENUE & ASSESSTIENE..orocreoreerresrererserserserseesererseeseeseereesereeeseesersereererreeeee 1.071.760 | ........1.055.046 | ... 1.048.934

Bonds - Public Utilities
United States

91311Q-AA-3..... [UNITED UTILITES PLC  6.450 04/01/2008....... [08/22/2002] JP MORGAN SECURITIES INC..........

United States............ccceveeereeereriieennn

3899999. | Total - Bonds - Public Utilities

Bonds - Industrial and Miscellaneous

[4E

United States
046003-FM-6..... [ASSOCIATES CORPORATION 6.375 11/15/2005 03/22/2002 | US BANCORP PIPER JAFFRAY.......... [ ceoveeeeeeieeccces [ oo 516,110 |............500,000 |...........519,505 |............ 511,575
173034-GW-3.... | CITICORP 7.200 06/15/2007................ 12/06/2002 | JP MORGAN SECURITIES INC. ....565,355 rereennn531,643 .
25466K-AY-5..... DISCOVER CARD MASTER T 6.050 02/15/2006 | 11/26/2002 [ FIRST ALBANY...........cccco.c..... ....537,031 507,761 |..
25766C-AH-7.....| DONALDSON LUFKIN & JEN 6.900 10/01/2007. | 11/25/2002 | BLAYLOCK & PARTNERS, L.P.. ....536,350 512,054 |..

441812-GB-4..... |HOUSEHOLD FINANCE CORP 5.875 09/25/2004 11/26/2002 | GOLDMAN SACHS............
590188-EZ-7...... MERRILL LYNCH & COMPAN 6.250 10/15/2008 | 12/06/2002|BEAR STEARNS............
812404-AV-3..... [SEARS ROEBUCK ACCEPTAN 7.000 06/15/2001 03/14/2002 | PARIBAS CORPORATION.....

85333J-BE6...... STANDARD CREDIT CARD M 7.250 04/07/2006 | 11/26/2002 | WACHOVIA SECURITIES, INC..
89350L-GQ-9..... [ TRANSAMERICA FINANCE C 6.950 08/29/2002 |08/29/2002 | MATURITY........cccovvvvvrivirennns
929771-AH-6..... [WACHOVIA CORPORATION 6.250 08/04/2008 [ 12/06/2002 | BONDS DIRECT / JEFFRIES.

....509,045
....537,505
...519,735
....560,918
....500,000
....548,915

.500,000 |..
511,269 |..
522,665 | ..
529,402 |..
ceeennn003,494 |
......... 516,458 |..

UNTed STtes. ..o 5.330.064

..5,146,321

4599999. | Total - Bonds - Industrial & Miscellaneous .5,330,964 ) ..:5,000,000 ......... 5,234,231 ..5,146,321

6099997, | Total - Bonds - Part &.............. o 7079377 | 6,730,086 | oo 6,968,601 |......6.871.123 |..

6099998. [ Total - Bonds - Summary Item from Part 5.........ccccociiiiiiiiiiiiiiisccssis s | oo 13,073,564 .1.2,800,000 ....... 12,881,894 | ....... 12,881,894 |..

6099999 | Total - BONGS. oo Sy 20.152.041 | ..... 19,530,046 | ... 19,850,585 | ... 19,753,017 ..

7299999 | Total - Bonds, Prefermed and COMMON STOCKS. ..o e~ 20,152,081 | oo XKoo | o 19,850,585 | ..... 19,753,017




€Tt

Annual Statement for the year 2002 of the

EVERGREEN NATIONAL INDEMNITY 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 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 - Public Utilities
United States
69351U-AB-9..... [PPL ELECTRIC UTILIT 6.250 08/15/2009....... 06/05/2002 [ VARIOUS..........ccovcvvrrrrinees 12/11/2002 [ BLAYLOCK & PARTNERS, L ........ 1,000,000 | ........ 1,024,775 |........ 1,061,945 |........ 1,024,775 | ......... (1,119)
695114-BU-1...... PACIFICORP 6.900 11/15/2011.......c..c.... 05/01/2002 | JP MORGAN SECURITIES IN 12/11/2002 | BLAYLOCK & PARTNERS, L{ ...........400, ...419,380 | .......... 448,29 | ......... 419,380
UNEEA SHAEES. ...ttt , 1,444,155 ... 1,510,241 |........ 1,444,155
3899999. [ Total - BONdS = PUDIC UHIIIIES. ... everrie ettt | oensenes 1,400,000 | ........ 1,444,155 |........ 1,510,241 ]........ 1,444,155
Bonds - Industrial and Miscellaneous
United States
035229-CA-9..... [ANHEUSER-BUSCH COMP 5.375 09/15/2008 | 05/02/2002 | MESIROW FINANCIAL INC.. | 12/06/2002 | BLAYLOCK & PARTNERS, L ...........500,000 | ........... 499,565 | ......... 537,160 | .......... 499,565
045419-10-8...... ASSET MGMT ADJ RATE MTG FUND......... 12/05/2002 [ DIRECT......coovvvrvrrerrerrerrennnes 12/26/2002 [ DIRECT.......ovvvrvrrvrercrennnes 19,498,485 |........9,500,000 9,498,485
19416Q-DB-3.... [ COLGATE-PALMOLIVE C 5.980 04/25/2012... | 05/02/2002 | BARCLAYS CAPITAL........... 12/06/2002 | BEAR STEARNS.................. ....402,824 440,820 402,824
47214T-AB-5..... | JCPL TRANS FDG LLC 5.390 09/05/2010...... 06/04/2002 | SALOMON SMITH BARNEY, | 11/26/2002 | BANC ONE CAPITAL MARKH .... ....499,675 ....522,188 ....499,675
571748-AC-6..... [MARSH & MCLENNAN CO 7.125 06/15/2009. | 05/02/2002 | MESIROW FINANCIAL INC.. | 12/06/2002 | BONDS DIRECT / JEFFRIES] .... ....537,190 563,155 537,190
UNIEA SEALES. ... snesnsnsnenennnensnsenssnessssnsssessessnnennennennee | seene ] 1,400,000 [ oo 11,437,739 [...... 11,563,323 |...... 11,437,739
4599999. | Total - Bonds - Industrial & MiSCEIlANEOUS. ..o snesnseisnenssesnnnesssnsensessnessnssnsnnsnsensesneenseensesnens | eeee 11,400,000 | ooie. 11,437,739 |...... 11,563,323 |...... 11,437,739
6099998. [ Total - BONMS. .......cvuivriririreiisiesie s enssnssnssnesnesssssssssssnssnnensenenensenssnssnsnssnsssessenennennee | cones 12,800,000 | oo 12,881,894 |...... 13,073,564 |...... 12,881,894
7299999. | Total - Bonds, Preferred and COMMON STOCKS..............c.cuiriiiiieiiiiieiieieitiete ettt sinniencinneenne | ereenne KKK aeerreies | coneen 12,881,894 |...... 13,073,564 |...... 12,881,894




Annual Statement for the year 2002 of the

EVERGREEN NATIONAL INDEMNITY 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
NAIC NAIC Valuation Company Owned by
Company Method Do Insurer's Insurer on Statement Date
Code or Alien (See SVO  [Assets Include Intangible[ Total Amount 8 9
CUsIP Description Insurer Purposes and Assets Connected of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures with Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Number manual) Company's Stock? Assets Value Shares Outstanding
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: §.......... 0.
2. Total amount of intangible assets nonadmitted §$.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned
Indirectly by Insurer on Statement Date
Total Amount of 5 6
Name of Company Listed in Intangible Assets
CUSIP Section 1 Included in
Identifi- Which Controls Lower-tier Amount Shown in
cation Name of Lower-tier Company Company Column 6, Section 1 [ Number of Shares | % of Outstanding

NONE

El4
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Gg14

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 3 4 Interest 7 8 9 10 1 12 Interest 15 16 17
5 6 13 14
Increase Amount Due and
Increase (Decrease) Accrued Dec. 31
CUsIP Book/Adjusted | (Decrease) by Foreign of Current Year Gross Paid for NAIC | Effective
Identifi- Date Name of Rate | How | Maturity Carrying by Exchange Par on Bonds not in Amount Accrued | Desig- Rate
cation Description Acquired Vendor of Paid Date Value Adjustment Adjustment Value Actual Cost Default Received Interest nation | of Interest
Exempt Money Market Mutual Funds
United States
316786-50-8.. | FIFTH THIRD US TREASURY MM FUND........ccocviiriiinnes 12/10/2002 [ DIRECT.....ccoevrevrerreierreereereeneeneeneeseeseneenns ...1.400 |MTLY|12/31/2003]............ 665,840 [ ... | v [ e 665,840 |............ 665,840
31846V-76-5.. | FIRST AMERICAN TREASURY OBLIG FUND.........cccocvnee. 12/23/2002 | DIRECT .....coovviiiriiriinei s ..1.120 |MTLY]12/31/2003] ......... 5,906,579 [ ..o e | 5,906,579 | ........ 5,906,579
N0 SIS .ttt E bttt enens | erreneas 6,572,419 | .0 [ o0 | 6,572,419 | ........ 6,572,419
7799999. | Exempt Money Market Mutual Funds... e | 6,572,419 0,572,419 | 6,572,419
8099999. [ Grand Total - SNOM-TEIM INVESIMENLS..........c.cuiiiiiiiiiiiieteirietet ettt ettt eeese e e es et et et e s e eseeeeens et ebesesaasetesesnsetesannsnnnnns | cuericnas 6,572,419 | (@)..oeeeeeeeee0 | il 0 e 6,572,419 | ........ 6,572,419
(@) Includes §.............. 0 other than accrual of discount and amortization of premium.
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NONE
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NONE
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NONE
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Annual Statement for the year 2002 of the EVERGREEN NATIONAL INDEMNITY 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
Statement (Admitted) Fair Fair Value (-), or Fair
Value Value (a) Value over Statement (+)
1o BONAS ettt | et 33,054,680 | ...vevereieieies 33,844,564 | ..o 789,884
2. PrEfEITEA STOCKS. ... cveviiiiceeiei ettt seeieies [ rteseieteere st erete et ne s st ne ettt nssetetees | nesetetet et ats et e be bt st aes bbbt sttt et s enetetetanas | Shetetatsetet ettt a ettt ettt n e 0
3 TOhAIS. ettt | erren et 33,054,680 | oo 33,844,564 | ..o 789,884

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

The market values of bonds and preferred stocks shown above are based on the closing prices of publicly traded issues.

The market value of other issues were obtained from Muller pricing services, Bridge Capital Markets, Kenney Information Systems,

ABSG, Lehman Brothers, Bear Stearns or independent security dealers.
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EVERGREEN NATIONAL INDEMNITY COMPANY

SCHEDULE E - PART 1 - CASH
2 3

Ao gy
ST PUPOI e
.. Cincinnati, OH 45264-0999.

Interest Received During Year on Disposed Holdings ...

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
First Union........cceueueiecccccceee e PO Box 740074

0199999. Total - Open Depositories

0399999. Total Cash on Deposit.....

0499999. Cash in Company's Office...

0599999. Total Cash

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

1.January......coennee | e 4,073,332 (4. April.....ooveveenerencnce | e, 2,315,962 | 7. July...coocverririrircns | v 7,620,497 |10. October.........cocovee | wovvervevcerennens 5,899,017
2. February... | - .3,880,353 |5. 5,137,146 [ 7,526,208 | 11. November. e ...3,236,440
3. March....oocoeeiiies [ 4,115,990 [6. June.....coooeiiicicins | o 7,230,413 |9. September......ccoceo. [ i 8,678,863 | 12. December........coo. | coviviiiiiiin 914,615
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Annual Statement for the year 2002 of the EVERGREEN NATIONAL INDEMNITY COMPANY

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
AR0000T. [ oo B [USTNTS 6.875% 5/15/2008.. ... roeirerrressrrssseesesmesssessssesssesssnsssssssesssnssssnssssessneens [US BANK, AR RSD CODE 2363208........rcereeuesreureereeseseesesesssesssseesssessssssssesssnsses | cesosessosssssessasssssessssesaseees 150,000 | oo 160,049 | .o 172,595
AARDD999.  ATKNMSES. ...t trrtttrtr ettt ettt et s st 8eEf £ £fEf £ EeE e £E R R R R R R R R R e LR L E oL L oL EeEEeEESEEeEE4EE4EE4EE  4LEeEEeEESEESEESEE LR 4EE oL oL SR e L L e LR LR L LA LR L LE e LR EE R AR e R e E e E ettt | friersensene st et 150,000 | ..o 160,049 | .o 172,595
Georgia
GA0000T. [ oo B 250,000 252,779 291,798
GAT9999.  GBOTGIA. e treetertrees et eeseeseee e84 E £ E £ttt 250,000 252,779 291,798
Louisiana
LA0000T. [ oo B [USTNTS 5.50% 2/15/2008......oocsoeeiieerreseesseressesseessseesssnesseessseessnes s e snessenesans [HIBERNIA BANK, LA RSD SECTION 1021-1025.........ovoeriererressessssissmesssnesessessnees | cesosessossessenssesesssesssneseneees 100,000 | oo 104,032 | oo 112,844
LA99999.  LOUISTANG. ...t rxteeteserserseeseessreseeseesees e ee et e ees et e84 e eE 8 EsEE 18£8 £E84E 8 £ £ 408 #0840 8o EoEE4EE AR A8 EE£E8£E1£E£EoEreEre  4LELEeEEeEESEESEE oL EeEEeEE oL oL eE AL £E£E LR LE£E L £Ef£ELE£E e EE R R AR e R E bbb enE et es | eeieriens sttt 100,000 | ..o 104,032 | oo 112,844
Massachusetts
MA0O00T.]...oovvoenee B [USTNTS 5.75% 8/15/2003. ..o ieeeiiereeeesseessereesessserssseesssnesseesssees e ssssesesssnsssenesans [STATE STREET BANK, MARSD CH 175, SECTION 106 ooveoriessiinnessnssnnees | ceromesoseessenssemessseessneseseees 500,000 [ ..o 501,013 [ 513,905
MADD999.  MASSACNUSEES. ... ev ettt ettt sttt es et es et ee e e ee st e e e 8 EE e £E o EE o £ 8 eEE 8o E 8 o0 8o EEoEEeE 8408408406 £EEE4EESEESEE4EE4EE 4L E LS LR £E L L LR L LA £Ef£E L f£Ef£E LR LR e R R R R R E e E e nE ettt enE et | feerrensene et 500,000 [ ..o 501,013 [ .o 513,905
Missouri
MO0000T.]...ovvevnvne. B [USTNTS 7.25% 51572004 .. ... sooriieeeie s seesseees s sees e [CENTRAL BANK, MO RSD 375.891.3 ..o oroerieuseriemisseesssnssesessnesssnesssnsssensssnesons | cesosessossssssnssssssssesssneseseees 300,000 [ .o 304,821 [ .o 324,093
MO99999.  IISSOUNI. ... err ettt ee sttt es et es st eE £ £E e e EE£E 18888884 E oL e e 4 L8 S8 4EE S 0640 4EE4EE4EE 1S 468408408 408408 LEE L0 o0 EE£E1EE£EEEEE£E£EEE£E£E£EEEEE LR E A E AR SRR E 4oLttt entent st s | ehrerserrent ettt 300,000 [ .o 304,821 [ .o 324,093
Nevada
NVO0000T.]..ovoovene B 210,000 225,814 241,238
NV09999.  INEVAAA. ...ttt 8801 £E 0088 E 18£8 E £ E o EE Lo E £ 8 EESE £ EEEE4EE4EE4EE£E  £1eEieEeLEeELEeE LR LR E e R R E L4 EE R E R eE s 210,000 225,814 241,238
New Hampshire
NH00001.]....ccovvvev. B [USTNTS 3.25% 8/15/2007......ooovoerrererrscrssrisnnesenessemnnessnnessensncesseessnnsscencee: | S TATE STREET BANK, NH RSD SECTION 402.73.....ocooiooiieireienrissneesnessnessnnss | osmeessmesosnessssessesesessseenns 500,000 [ ..o 504,652 [ ..o 512,345
NHO9999.  INEW HAMPSIIIE. ... .ttt £E£E£0£E S0 8 4EE4EE£EE 488 4EEoeEeeEnEEnEE1E 4£E4EE4EE4EE4EESEE4EE4EE oL 8 o0 o0 EE1£E£E£E L0 £Ef£E L0 £E 1 £Ef£E£EEE1EEEE A E 1A e s e bttt sttt antes | cesemsensonesnesessensensentanssneees 500,000 [ ..o 504,652 [ ..o 512,345
New Mexico
NMO0000T. ..o B [USTNTS 6.50% 10/15/2008........ocoeereeerresrrerseessmesnnesscrssnesssneensesssessseessnnesancescee. | WELLS FARGO, NM RSD ARTICLE 5, SECTION 59-A519. ..o iivoiiircisniioniions | s 300,000 [ ..o 318,605 [ .o 344,625
NIMOD999.  INBW IMEXICO. ...t eeeeeeresesemsseee sttt eh e e e eE e EE 4 0E 464 EE S 08 £ 08 S0 1 S0 1 £E£E1£E1£E €0 £Ef£E1£E£EEEEEnEE1EE1e 4LELE4EE4EEHEEHEEHEESEESEESEE 408 S0 1o 08 S0 S0 EE £ e 8 L0 E L0 f£E8£E8 L0 1 £E£E£EEEEE e E e E e ettt sntentes | chstesensentsntane et ettt s 300,000 [ ..o 318,605 [ .o 344,625
Oklahoma
OK00001. [ ..o B [USTNTS 6.625% 5/15/2007 .......oovoesererrcsrrrserssnesneesserssnesssneennesssessseessseeancecsceee. | BANK ONE, OK'RSD SECTION 613 oo ssiesseesssmesssnssesmssnesesnssenes | oseesssmesossessssssssesasessneenns 300,000 [ ..o 303,335 [ i 350,157
OKO9999.  OKIBNOMA. ...+ttt ettt s s E e 848800108401 £ 01 £E 8 S0 8 SEESEE 468168 EE£E£E£E£E£EeE1e  4LEeLEeEEeLESEESEESEEeEE oL oL LE LS L £E LR LR LR R L LA £E e LR e LEEE R AR AR R R E bbbt | friersenrene ettt 300,000 [ .o 303,335 [ .o 350,157
Oregon
OR00007.[..covvocveee B [USTNTS 6.875% 5/15/2008.........ocoeereeerresrrerseesnmesneesscrssnesssmesnmeseessseessneenseseeees | US BANK; OR RSD SECTION 731-624......ooooiieioiiecissieiesisseesseisssnesssssssesssnessnes | eseesssmesosssssssssasesssessseeans 260,000 [ .o 277194 | oo 299,164
OR9999.  OFBYOM. ..t teeeestereeeesersereseesmeseeseeseeseeeeeeseeeesees£E84E£4EE 428428 o e 188188 £E €81 £E8£E8 401408 o0 8 4L 8 S8 SR 188 18£8 €8 €01 L0 £EeE8eEEoE  LLELEeEEeEESEESEESEE 4L EE LR SE L L LR LR L L L LR eEeEeE e R R E e E kbbbt snt et sntenes | oeriensensene ettt 260,000 | .o 277194 | oo 299,164
South Carolina
SC00007.]..overene B [USTNTS 6.25% 2/15/2003......c.cooveriirnrrcscessnennsnrsseeonncssnsssnsncesseesensesseesceeee: | WACHOVIA BANK, SC RSD SECTION 38-9-90 TO T10. e ivveioieiseiesncessmiisnionne | osmressmesosnessseeosesssessneeans 250,000 [ oo 250,090 | .o 251,485
SCO9999.  SOULN CAONING. ... eete ettt ettt sttt et ee 8ot es e e seEseEseE 8 eE e £E 8 €0 £E£E£E£E 8 o0 8 4EE4EE 4084084 EEoEEoEE1eE1e £ eEEeEE4EE4EE4EE4EE4EE oL A £E oL £E£E£E£E£E£E£E AL £E£E£E£E e e AR e R R R ekttt entsneentenes | oerierensene ettt 250,000 | .o 250,090 | .o 251,485
Virginia
210,000 223,913

....210,000

...223,913

................................... 3,330,000 3,088, 162
SPECIAL DEPOSITS WHICH ARE FOR THE BENEFIT OF ALL POLICYHOLDERS
Ohio
OH00001. FEDERAL FARM CREDIT BANK 5.375% 9/8/2003............cccoovniininininininciccennns US BANK, OH RSD OH REVISED CODE, SECTION 3929 01, 08, 10, 11............... 250,000 | .o 250,450 | oo 256,965
OH00002. |. . |USTNTS 6.625% 5/15/2007 US BANK, OH RSD OH REVISED CODE, SECTION 3929 01, 08, 10, 11... ....700,000 ...817,033
OH00003. |. . |USTNTS 6.125% 8/15/2007.... US BANK, OH RSD OH REVISED CODE, SECTION 3929 01, 08, 10, 11... ....650,000 | .. 693, . ...747,500
QOH00004. USTNTS 6.875% 5/15/2006 US BANK, OH RSD OH REVISED CODE, SECTION 3929 01, 08, 10, 11....ccccooeee | covvnniiniiniisisiiccciicins 1,000,000 | ..o 1 014,267 | oo 1,150,630
OHO9999. OO, ...ttt h e E e E D E 8 E eSS £EE£EE£EE£ELE£E LR EE e fiehieEeLELELE L LR LR LR LR LR LR L L E oL E LSRR E Rt | enrne b 2,600,000 [ ..o P 2,972,128
2799999. .2,600,000 | .. ...2,6064,261 | .... 2,972,128
LT T T T T U UUUU v 5,930,000 [ .o 6,079,341 [ oo 6,610,290

(@) Includes§..........
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	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. E-Sn. 1
	E23 - Sch. DM
	E24 - Sch. E-Pt. 1
	E25 - Sch. E-Pt. 2

