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Annual Statement for the year 2002 of the GREAT AMERICAN 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 Gross Income Taxes,
Book/Adjusted (Decrease) by Improvements Earned Repairs,
Date of Carrying Value Fair Value Increase Foreign Amounts and Changes in Less Interest and
Description of Date Last Amount of Less Less (Decrease) by Exchange Received Encumbrances Incurred on Expenses
Property City State | Acquired | Appraisal Actual Cost Encumbrances | Encumbrances | Encumbrances Adjustment Adjustment During Year During Year Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
Office Building and Land.............cccoevvenernreeeenceneineenciennns Cincinnati.........c.oceeveernnen. OH....|12/29/1989(01/01/1997{............ 4,097,133 [ [N 2,824,992 |.......... 4,097,133 [ s(154,576) | o0 [0 [ 64,546 [ 356,610 |..ccvvennee 205,767
Office Building and Land..........ccocoovinnniinisnscss St. LOUIS. ...oveeciciiiinans MO... [11/30/1999(11/30/1999] ......... 14,633,358 ... (O 12,800,106 |......... 14,633,358 |..........(678,216) [ ..o [0 . 2,688,456 | ..o 1,441,992 |.......... 1,112,300
0299999. Properties Occupied by the Reporting Entity - AdMIniStrative. ........cooovoiriiiisniscssssesse s | connnes 18,730,491 [, 0. 15,625,098 | ......... 18,730,491 [ ... n(832,792) | [0 [ 2,763,001 [ e 1,798,603 | ........... 1,318,067
0399999. Total - Properties Occupied by the Reporting ENtity....... oo ssssnsssesensenensene | conseneas 18,730,491 [, 0. 15,625,098 | ......... 18,730,491 [ ... n(832,792) |0 [0 [ 2,763,001 [ e 1,798,603 | ........... 1,318,067
Properties Held for the Production of Income
Airport Hangar Lunken Airport.............oceverenereenceneencenenns Cincinnati.........c.oceeveernnen. OH....|12/31/1986 | 08/04/1985(............ 1,205,425 ..o | 267,441 |......... 1,205,425
Land and Improvements...... . |Warren County... ..|OH.... [12/22/1989] 11/01/1989]...........4,969,170 ...4,969,170 ...4,969,170
Building and Land .............. . |Warren County... .|OH....[09/14/1992| 11/01/1989]...........2,497,093 ...2,281,507
Apartment Building and Land.. Louisville ....... KY.... [11/04/1992(11/04/1992]...........8,940,137 ...6,081,293
Land and IMprovements............cccvcvrneeneencineeneeececenennnnees New Orleans...... .. |LA.....|02/26/1993]01/01/1993............2,405,346 ...2,405,346
Building, Land and Improvements.............coocveueeecneencerennns Warren County .|OH....[11/01/1993 | 11/01/1989] .........10,251,924 ...6,386,731
Land (1.3164 acres)..........c....... Houston......... .| TX.... |12/19/1995]01/01/2001{.....
Building and Land.........c.covrrnriniiniininnneeeens Danbury........cocveeeeeeninnes CT.... |12/19/1995|04/01/1995{............ 3,639,622 |....oovverrniniennn0 [, 3,439,610
Building and Land.........ccooiniiniiii s Charleston.........ccccoovvnnnne. SC.... |05/02/2002] .......cooovevne ferivnn. 5,383,325 |. .0 [ 5,207,838
0499999. Total - Properties Held for the Production of Income 239,292,042 ... .........31,038,936
9999999, TOMAIS. ... enenee | oeienins 58,022,533 |......c.cooeereeren 0 [ . 46,664,034
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Annual Statement for the year 2002 of the GREAT AMERICAN INSURANCE COMPANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED During the Year
1 Location 4 5 6 7 8 9
2 3 Book/Adjusted Expended for
Carrying Value Additions and
Date Amount of Less Permanent
Description of Property City State Acquired Name of Vendor Actual Cost Encumbrances Encumbrances Improvements
Acquired by Purchase
BUIliNg @Nd LaNd.........ovvoocveeeeeoeeeeveeseeeeeeeeeeeeseeseeeeeees s rannes [Charleston........ccoooooveeerceerrcesreerreennes [sC........... [..05/02/2002...] Charleston Harbor Partners | Limited Partnership............ccocooovcoorrceenre | coveeerressrresnrnnnn. RV O ] 5,207,838 oo 17,623
0199999, TOtal = ACGUITEA DY PUICRESE. ...ttt ettt ee et EE o EE 18884 E £ £ 408408181 £E£E£E8SEE4EESEEsEEoeEeE£E e 4E8e084E8eEteEseEEEEE£E1EE e e E e E £ £E e E s s seb sttt entensensensensenss | eesnessssensensensnes [REEICVI I 1 I 5,207,838 | ..o 17,623
LT LTI T T 5,383,325 | oo [l 5,207,838 | ...oovvveiarnn 17,623
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Annual Statement for the year 2002 of the GREAT AMERICAN 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
Increase Additions, Gross Income Taxes,
(Decrease) by | Permanent | Book/Adjusted Foreign Earned Repairs,
Increase Foreign Improvements | Carrying Value Exchange Realized Total Less Interest and
Disposal (Decrease) by Exchange |and Changes in Less Amounts Profit (Loss) Profit (Loss) Profit (Loss) Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost Adjustment Adjustment | Encumbrances | Encumbrances Received on Sale on Sale on Sale Encumbrances Incurred
Property Sold
Land parcels K & L........ccveveveerneeneereeccninennes Warren County......... OH....|12/23/2002. [ Kings/71, LLC.......ocverrerrerrererrernns [ e 600,000 [ ..evevevverrnren0 [0 |0 e 600,000 |........ 1,247,350 | .0 | e 647,350 | .......... [ZYARTTUN [ 7,023
Office Building and Land...........cccovvvvrriereirinnns Los Angeles.............. CA.... |12/27/2002. | Accord/WIL Members, LLC.............. [ ..... 12,650,980 |.......4,416,373 | .....ccoovevvennn0 [ o ..55,815 | 6,000,000 |...... 11,216,897
Land parcels F-1, F-2, GC-1, 4.175 acr GC-2.... | Warren County......... OH....|12/30/2002. | Tennis for Charity, INC.......ccccoovvnnn [ 1,932,645 | .o o0 |0 [ 1,932,645 | ...... 14,067,581
0199999. Total - Property Sold e feens 15,183,625 |......4,416,373 | .....ooooeoe 0 [ .. 55,815 | 8,532,645 |...... 26,531,827 |....
9999999, TOMAIS. ...ttt enins | crrnas 15,183,625 |........ 4,416,373 | .o 0 . 55,815 | 8,532,645 |...... 26,531,827
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Annual Statement for the year 2002 of the GREAT AMERICAN 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 1
2 3 Book Value/Recorded Increase Increase (Decrease) Value of Date of Last
Loan Date Rate of Investment Excluding (Decrease) by Foreign Exchange Land and Appraisal
Loan Number City State Type Acquired Interest Accrued Interest by Adjustment Adjustment Buildings or Valuation

Mortgages in Good Standing
Residential Mortgages - Insured or Guaranteed

Stephen C. Hilbert........cocoovvininne. [Carmel. ..o [IN | I [ 03/21/2000] .....ocoovveeren. 8.000 [ .o 2,000,000 [ ..o [ [ 9,000,000 |........... 03/10/2000
0299999. Total - Mortgages in Good Standing - Residential Mortgages - INSUred OF GUAFANTEEA. ... oottt sttt sttt neensnsersnensenennsenanse | borssossesessnsnessaninnas 2,000,000 | ..o 0 | (U 9,000,000 |............ XXX
Commercial Mortgages - Insured or Guaranteed

One East Fourth.........cocooevvivinrinn. CINCINNGL.....vo e [0TSR IS I IS 12/31/1990( ..o b BT0 | e 17,590,354 |...oovvvvrvrenenenenenrnnrenn0 [0 | e 35,300,000 05/29/1999
Three East Fourth.... .. | Cincinnati... . |OH.. ....12/31/1990 ... 2,227,855 4,700,000 ..05/29/1999
AFC Parkland...... . | Cincinnati... .. |OH.. 1213171990 e BT | s 410,435 [0 L0 [ 700,000 ..12/05/1990
Dixie Terminal.. .. | Cincinnati... . |OH.. ....12/31/1990 ... 14,072,272 24,000,000 ..12/05/1990
Biltmore Hotel................. .. | Coral Gables.. . |FL... ....08/13/1999] ... 15,895,991 [0 |0 [ 28,600,000 ..09/01/1999
Accord/WIL Members, LLC. .. |Los Angeles... .. |CA.. ... 1212412002 ... 28,996,635 ..o |0 11,750,000 12/24/2002
Tennis for Charity, INC.......ccccovvnenee. CINCINNGL. v OH.. 12/30/2002f... 1,515,996 [0 |0 | 17,300,000 ..05/30/2001
0499999. Total - Mortgages in Good Standing - Commercial Mortgages - Insured or GUAraNteed. ........o.ouiuruiiieei it s 70,709,538 |..ooooiriicennniieienend0 o0 ...122,350,000 XXX
0799999. Total - MOrtgages iN GOOM STANAING. ... .. ceruu ettt eeestes e ees e eeses e ses e s steee eefeeeseeeee et eeseesoe1eE1eE£E 1 £E£E£E e e £E e £E£E£EEE e neE e s e A ettt entent st st ententens | sbsssssssnsonsonsaneans 72,709,538 ..o |0 o 131,350,000 |........... XXX.oooene
Mortgages with Overdue Interest over 90 Days, Not in Process of Foreclosure

All Other

StEAMS. ... [CINGINNGL. ..o [OH. .o Lo [ 08/27/1993] ..o 7750 [ s 3,450,314 ..o [ [ 3,200,000 |........... 12/27/1999
2099999. Total - Mortgages with Overdue Interest over 90 Days, Not in Process of FOreclosure = All Oher...........o i snnrsnsnssrsnsnes | crerssnsisssesnsnesesnnns 3,450,314 | ..o 0 | (U I 3,200,000 |............ XXX
2199999. Total - Mortgages with Overdue Interest over 90 Days, Not in ProCess Of FOrECIOSUNE. ... .. vttt sttt eb e sn s snssesnsnnenes | fobessnsesssansnessaninnas 3,450,314 | ..o 0 | (U I 3,200,000 |............ XXX
LT LT T Y T — 76,159,853 [ ..o, [ [ 134,550,000 |............ XXX.........
General Interrogatory:

1. Mortgages in good standing §.......... 0 unpaid taxes $.....260,594 interest due and unpaid.

2. Restructured mortgages §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.

3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes $.....2,278,075 interest due and unpaid.

4. Mortgages in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
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Annual Statement for the year 2002 of the GREAT AMERICAN 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 Value/Recorded Increase (Decrease) | Book Value/Recorded Foreign
Investment Increase by Foreign Investment Excluding Exchange Realized Total
Loan Date Excluding Accrued (Decrease) Exchange Accrued Interest Consideration Profit (Loss) Profit (Loss) Profit (Loss)
Loan Number City State Type Acquired Interest Prior Year by Adjustment Adjustment at Disposition Received on Sale on Sale on Sale

NONE




Annual Statement for the year 2002 of the GREAT AMERICAN INSURANCE COMPANY

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

903

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

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

and Description City State Vendor Acquired Cost Encumbrances Less Encumbrances Adjustment Adjustment
Joint Venture, Partnership or Limited Liability Company Interests That Have Underlying Characteristics of Common Stocks
Acadia FW Partners, L.P.........cccccooinnnicceecs Ft. Worth.......covviciicicnes Lehman Brothers INC..........ccccccnieieniciiinccscreeees 04/01/1988
PTJ Merchant Banking Partners, L.P.........cccccooernirnncnniennn Ft. Worth.....c.cerecicece Lehman Brothers INC..........coocernirirnicneeeceeeieeene 04/01/1988
Peachtree Cable Associates, Ltd...........cccocovvininicninicncns Ft. Worth.......covvicincces Peachtree Cable Associates, Ltd............ccoccrineninicicciniens 12/30/1988
Boston Ventures Limited Partnership II.. Boston ... | Boston Ventures Limited Partnership II... 06/29/1990
Wingate Partners, Limited Partnership... .. | Dallas..... .. |Wingate Partners, Limited Partnership e [ 1213111991
Cincinnati Reds, LLC.................. . [Cincinnati... ce | VAMOUS....coo e .... |03/25/1992
Boston Ventures Limited Partnership .. | Boston.... ... |Boston Ventures Limited Partnership IV...........cccccoooirnninnne 10/29/1992
Willis Stein & Partners, Limited Partnership... . [ Chicago.. ... | Willis Stein & Partners, Limited Partnership .101/03/1996
Boston Ventures Limited Partnership V...... .. | Boston........ ...|Boston Ventures Limited Partnership V....... .109/30/1996
Caltius Mezzanine Partners, L.P........ Los Angeles ... | Caltius Mezzanine Partners, L.P...........cccooorrniennnienenne 12/17/1997
Boston Ventures Limited Partnership VI. . | Boston........ ... |Boston Ventures Limited Partnership V...........cccccooviencnnnne 05/31/2000
McMillin-American LLC...................... . | National City... . | Transferred to BA Schedule in conformity with SSAP No. 48.. {01/01/2001 L0 ..
Tri-Artisan Partners, LLC.........ccooiiiiiiiiiscsscsisa Wilmington........coovoeiniiiniiicnes Tri-Artisan Partners, LLC.......c.cooooiiiiiiiicesc 04/22/2002 750,000 750,000
0899999. Total - Joint Venture, Partnership or Limited Liability Company Interests That Have Underlying Characteristics of COmMMON SEOCKS. ........c.cvrviiiiiriiiiiiecc s 18,419,053 16,283,079
Surplus Debentures
Great Texas County Mutual 10.00% 12-31-2010.........ccoccovennne. [Dallas. ..o, [TX [ Great Texas County Mutual Insurance Company................... [12/06/1991....] oo 600,000 | oo [ I 600,000 | ..o [V I 0
1199999, TOtAl - SUMPIUS DBDENEUIES. ... ettt ettt £e et E s8££ £ eEEoEE1E £6 L8 4EE4EE4EE4EE£EE S £ 4 EE £ EE 401 o0 S0 1 o0 1 S0 £EfSEf£EsSEfeEfeEf 40t eE e e e b ser ettt ettt snis | entenianessesssnenns 600,000 | oo [ 600,000 | oo [ 0
Any Other Class of Admitted Asset
Premier Dealer Services, Inc. Line of Credit Agreement............. San Diego T.0.G, INCeii e 09/28/1998.....[ coerrcrinee 2,750,000 | .oooeoveernerrnienenenen0 2,750,000 [ .o (N I 0
Global Premier Finance Company Line of Credit........... .. | Cincinnati... ... | Global Premier Finance Company ...........ccccoveeererecenenenecens 02/01/1999.....| .. ..25,037,603
AMMC CDO |, CLASS E-1......covvvvirriinns . | Cincinnati... ... | Transferred to Schedule BA in conformity with SSAP No. 48.. [ 12/31/2002..... ...475,589
AMMC CDO I, CLASS E-2......coiiiiriiiicicisisiinians . [Cincinnati... . ... | Transferred to Schedule BA in conformity with SSAP No. 48.. [12/31/2002.....] .. .3,163,985
1499999. Total - ANy Other Class Of AQMITIEA ASSEL. ... .o euiiiitritetit ittt ettt et et sttt st st st eh st et st et et st seseh et st annie | 4eoesetee et et seaeeeEeheeeEoeeE£EeEeE L 28 eEeE o0 L1 £h£EeE 40 oL A £E£EeE 40 eEeEeEeheEeE s eEeb et e e b eh et enniet et er s . 31,427 177
LT T T e o 50,446,230
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Annual Statement for the year 2002 of the GREAT AMERICAN INSURANCE COMPANY

SCHEDULE BA - PART 2

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

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

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

and Description City State Nature of Disposition Acquired Prior Year by Adjustment Adjustment at Disposition Received on Sale on Sale on Sale
Joint Venture, Partnership or Limited Liability Company Interests That Have Underlying Characteristics of Other
McMillin-American Preferred 16.00% due 3-30-03....... [National City............cc........ [CA......TFinal payoff.... ..o [01/01/2001] .............. 2,597,976 | o0 [ 0 [ 1,619,476 [ ..o 1,619,476 [ o0 |0 | 0
1099999. Total - Joint Venture, Partnership or Limited Liability Company Interests That Have Underlying Characteristics of Other...........cccooooviivcies [ e 2,597,976 | o0 [ 0] e 1,619,476 [ ..o 1,619,476 [ .0 | 0 | 0
Any Other Class of Admitted Assets
American Custom Insurance Services, Inc Credit Line [Los Angeles....................... [CA......]American Custom Insurance Services, Inc.... [11/30/2000] .............. 2,000,000 | .oooiiricinrnnn0 [ 0] e 1,700,000 [....ccccoenes 1,700,000
1499999. Total - Any Other Class of Admitted Assets................. .. .2,000,000 .. . ..
9999999, TOAIS. ...ttt ee | eesteteee ettt eee et st eseeneenees | ceereeseennes 4,597,976
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Annual Statement for the year 2002 of the GREAT AMERICAN 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
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 Bonds in 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 |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 L8 3... |U.S. TREASURY NOTES 5.75 8-15-03.........ccooeemrrererins | v [ e 5.750 | AF15 [ 08/15/2003 | .........ocvvvecs | worrereenes | o 9,560,033 |........... 9,550,000 |..102.7810]...........9,815,586 |........... 9,620,195 ...(15,467) 07/20/1998 | ....... 5.575
912827 2J 0... | U.S. TREASURY NOTES 6.25 2-15-07.........oevveoerrererirn | e | o 6.250 | AF15 | 02/15/2007 | .. 660,123 670,000 |..114.7190 |.............768,617 |............. 654,716 02/28/2000 | ....... 6.665
912827 3X 8.. | U.S. TREASURY NOTES 5.50 2-15-08..........coooommrrereriuns| woreeree | e 5.500 | AF15 | 02/15/2008 | .. . 2,223,299 2,100,000 |..112.8440 2,369 724 2,249,133 10/10/2001] ....... 4.213
912827 4F 6...| U.S. TREASURY NOTES 5.625 5-15-08.........oooovrvemeriuns| v | o 5.625 | NM15| 05/15/2008 | ..........coooees | worereerras | woreceees 12,314,520 |......... 11,185,000 |..113.4690|......... 12,691,508 |......... 12,341,630 |.. 11/21/2002 ....... 3.540
912827 4K 5.. | U.S. TREASURY NOTES 5.375 6-30-03.........oooomurvemereuen | worreree | e 5.375 | DJ30 | 06/30/2003 | .. 345,910 347,000 |..102.0630 354,159 339,789 |.. 11/24/1999 | ....... 6.026
912827 4V 1.. |U.S. TREASURY NOTES 4.75 11-15-08........coooimrrererins | v | e 4.750 |NM15| 11/15/2008 | .......ccvooecree | cocrvvrenns | cerrveens 39,454,711 |........ 37,000,000 |..109.1560 39,535,313 | .. ) 11/21/2002] ....... 3.490
912827 6J 6... | U.S. TREASURY NOTES 5.75 8-15-10.......cocvveuerreerirn | e | e 5.750 | AF15 | 08/15/2010 | .. .5 .114.9690 ... 57,597,656 |.. )| 12/30/2002 ....... 3.465
912827 7L 0... | U.S. TREASURY NOTES 4.875 2-15-12.....ccoevvuuerrireriens | e | e 4.875 | AF15 | 02/15/2012 | .. ..108.5940] ... 16,225,422 | .. )| - 11/19/2002 ....... 3.906
912828 AP 5.. | U.S. TREASURY NOTES 4.00 11-15-12.....cccccvvemmruiinriins | vseree [ e 4.000 |NM15]11/15/2012 | ...ccovcvecnanne | cverris ..101.4060 20,356,250 ) 12/30/2002] ....... 3.782
0199999. | U.S. Government - ISSUET OBIIGAtONS. .........cuuuirerireeierseeesceeseresssessne e seess st XXX e 160 550 708 ... 158,920,104 (154,623) | ..o | v 0 [ XXX XXX..... XXX.....
U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities
83162C FD 0. | SBA SER 94-20C 6.875 3-1-14 AL 03-04..........coovverecvrcns [ v [ e 6.875 | SM... | 03/01/2014 | 12/31/2006 1,941,179 |.......... 1,941,179 |..110.1250 | .......... 2,137,723 |.......... 1,941,179 03/08/1994 | ....... 6.875
83162C FH 1. | SBA SER 94-20F 7.60 6-1-14 AL 06-04... ... |06/01/2014 | 09/01/2006 | . 867,587 845,240 | ..112.1250 947,725 878,826 |.. 12/30/1996 | ....... 6.159
83162C FQ 1. | SBA SER 94-20K 8.65 11-1-14AL 11-04.. ... | 11/01/2014 | 07/01/2007 | . 749,663 708,659 |..114.5310 811,634 767,499 1212711996 | ....... 6.050
83162C GR 8. | SBA SER 96-20D 7.35 4-1-16 AL 10-06... ....| 04/01/2016 | 05/01/2011 . 1,147,258 | ..... 1,130,371 |..113.0940 | ...........1,278,382 1,152,232 12/123/1996 | ....... 6.958
83162C HH 9. | SBA SER 97-20C 7.15 3-1-17 AL 12-1-7....oeorcviscniensens [ v | e 7.150 | SM... | 03/01/2017 | 09/01/2013 | . 1,043,259 ..1,052,337 |..113.2500|...........1,191,771 1,041,813 09/24/1999 | ....... 7.335
0299999. | U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities..........ccouwrccersrencrinnen, 5,748,946 5,677,786 | ... XXX...... 6,367,235 5,781,549 |.......105,906 |........417,318 | ........(43,059) | .....coeeevece0 | v 0 | XXX XXX..... XXX
0399999. | Total - U.S. GOVEIMMENL...........riuuurieurieiscriesseresssesesssesesseses s | e 164,472,409 |....... 151,629,786 |...XXX......[..cc... 166,917,943 |...... 164,701,653 |......2,190,993 |.....1,573,425 |.......(197,682) ] ......ccccccec0 | e 0 [ XXX [ oo XXX..... XXX.....
All Other Governments - Issuer Obligations
Canada
C7507X AY 3. |ONTARIO PROVINCE 5.25 11-30-11 CN§.. 5.250 [NOV. [ 1173072011 | ..o | e | e 9,603,861 |......... 10,000,000 |..100.0000.........10,000,000 |...........9,567,800 |.. 11/28/2001] ....... 5.833
110709 DJ 8.. | BRITISH COLUMBIA 7.75 6-16-03 CNS.........cccvvveeoreerrrins | wovrnees | v 7.750 | DJ16 | 06/16/2003 | .. 100,139 100,000 {..102.1770 ] .....cveeunece 102,177 | .o 101,700 06/06/1996 | ....... 7435
110709 FD 9.. | BRITISH COLUMBIA 5.75 01-09-12 CNS.........covvoomrerrrins | wovrnees | v 5.750 | JJ09. | 01/09/2012 .. 25,953,499 25,000,000 |..105.1430 26,285,750 25,979,250 09/09/2002 | ....... 5215
135087 XH 2.. | CANADIAN GOVT 5.25 6-01-12 CNS.........ccvvvveercrrviinns | woverees | v 5.250 | DJ.... | 06/01/2012] .. 19,835,124 | ......... 20,000,000 |..103.4000 | ......... 20,680,000 |......... 19,828,000 06/19/2002 | ....... 5.363
563469 EE 1.. | MANITOBA PROVINCE 5.25 3-02-09 CN$ 5.250 | SM02| 03/02/2009 | ....ceourverres | werreerrne | oreeeeenns 4,642,755 | ........... 4,600,000 |..103.9910 ........... 4,783,586 |........... 4,664,400 121171998 | ....... 5.073
683078 GS 2..| ONTARIO HYDRO 5.375 6-2-03 CNS.........ccovvvemmerreiin | crveeees 5.375 | DJ02 | 06/02/2003 | .........ocvveoer | covrerreenae 2,000,875 2,000,000 |..101.0450 2,020,900 2,009,700 03/18/1998 | ....... 5.269
683234 NF 1.. | ONTARIO PROVINCE 6.20 11-19-09 CNS..........cccomvcrrever | crveeens 6.200 | NM19| 11/19/2009 | ......oovveoecs | worrerrirres | e 10,376,819 |......... 10,000,000 |..109.1340......... 10,913,400 |......... 10,420,000 01/08/2002 | ....... 5.534
683234 NX 2.. |ONTARIO PROVINCE 6.10 11-19-10 CNS.......oovveerrrreens | errreer | e 6.100 | NM19]| 11/19/2010 | .. ...7,340,401 |..........7,000,000 |..108.1850|...........7,572,950 |...........7,353,150 |.. 08/19/2002 | ....... 5.336
748148 BG 7..| QUEBEC PROVINCE 6.0 10-01-12 N 6.000 | OA.... [ 10/01/2012] ....ooovcrccaee [ o ..20,766,993 |.........20,000,000 | ..106.0160 ..21,203,200 |..........20,776,000 |.. 11/07/2002] ....... 5.487
Canada - ISSUET OBIIGAtIONS.............ruuuurieeeirie it | rerees 100,620,466 |......... 98,700,000 [ ... XXX...... [ .coveee 103,561,963 |....... 100,700,000 |......1,330,946 |......2,240,250 |..........(68,435) [ ...cccccocrceec0 [ o0 [ XXX [ oo XXX..... XXX.....
Foreign
46513E AH 5. | ST OF ISRAEL SER A 4.45 10-01-07.......ccocooomrrverrmrrrecns | e | e 4.450 |NM... | 10/01/2007 | .. ..1,000,000 |....94.4710]... ...1,000,000 |.. 09/13/2002 | ....... 4.450
465138 AQ 8..| ST OF ISRAEL PR-.75 1-31-03................. 6.000 | DJ.... | 01/31/2003 | .. ..1,000,000 | ....99.9960 | ... 1,000,000 03/01/2002 | ....... 6.000
465138 C37.. | ST OF ISRAEL SER A 7.00 12-14-04 NC......coooovvveimcvees | covves | e 7.000 | NM... | 11/01/2004 | .. ..1,000,000 |..100.0000|... 1,000,000 11121999 ....... 7.000
465138 D5 1.. | ST OF ISRAEL SER A 6.80 11-01-05.........coooimmrverrerirenns | e | e 6.800 | NM... | 11/01/2005 | .. ..1,000,000 |..100.0000|... 1,000,000 10/13/2000| ....... 6.800
465138 LY 9.. | ST OF ISRAEL PR-1.50 3-31-06 3.250 | DJ.... | 03/31/2006 | .. ..1,000,000 | ....99.9980 | ... 1,000,000 09/30/1996 | ....... 6.750
465138 UD 5... | ST OF ISRAEL 6.75 8-31-07.........cooomrreerrerennernceiisenines | e | e 6.750 | NM... | 08/31/2007 ..1,000,000 |..100.0000...........1,000,000 |........... 1,000,000 10/30/1997 | ....... 6.750
465138 VY 8.. | ST OF ISRAEL SER A 5.60 10-31-03.........cooommruemerierenns | cervies | e 5.600 | NM... | 10/31/2003 ..1,000,000 |..100.0000...........1,000,000 |........... 1,000,000 10/14/1998 | ....... 5.600
465138 2L 8... | ST OF ISRAEL SER A 5.80 10-01-06 NC......oooooovreencries | corvies | conrees 5.800 | NM... | 10/01/2006 ..1,000,000 |..100.0000...........1,000,000 |........... 1,000,000 09/28/2001 | ....... 5.800
Foreign - ISSUEr OblIgatioNS. ..........cccrreuirerireseeisere e 8,000,000 8,000,000 |...XXX...... 8,000,000 |..........68,375 | .......378,813 | .....ccceoececece..0 | v 0 | 0 XXX XXX..... XXX
0499999. | All Other Governments - Issuer Obligations...........cuccrrerreineinireisseesseeseeessseseressesns 108,620,466 |....... 106,700,000 |...XXX......|......111,506,613 | ....... 108,700,000 |......1,399,321 |......2,619,063 | .........(58,435) | ....cocoeoeccce0 | cvveeee 0 [ XXX . XXX..... XXX
1099999. | Total - All Other GOVEIMMENTS..............ruuuurieierieserieesereessereesseresssesess s | crerees 108,620,466 |....... 106,700,000 |...XXX......[....... 111,506,613 |....... 108,700,000 |......1,399,321 |......2,619,063 |..........(68,435) [ ...cocccoorceec0 [ i 0 [ XXX [ oo XXX..... XXX.....
States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
Alabama
[09088R JY 3.. [ BIRMINGHAM AL SER A 5.25 04-01-2011 [ [ 3,364,350 | 3,398,670 | 39,375 [ .ooveeeees 78,751 [ [0 — (I 0 [..1PE]09/13/2002] ......3.443|
\ [ ATBDAMA. ..o vvevee s sseeereceeeeessssssesesseses s ssessssssseess s sesseeeees 3,364,350 | 3,398,670 | 39,375 | .covvreees 78,751 | (P14 (I 0 [ XXX [ XXX..... | XXX..oo |
Delaware
[246380 TW 9. [ DELAWARE SER A 4.00 07-01-12.....ocvvccecemrnnsssssserereeeees [ [......4.000 [ JJ..... [07/01/2012]07/01/2010]100.000 | 6,693,988 | 6,395,000 ..103.0760 | 6,591,710 | 6,703,559 | 127,900 | 0 [..1PE]09/23/2002] ......3.291 |
\ | DBIBWATE. ..rrcveeeeeessseereeeeeesssnsssesessesssesssasssseseesssssssssseessssssessssssseeessessessssssseessssssssssasssesseseeees \ 6,693,988 | 6,395,000 |...XXX......| 6,591,710 | 6,703,559 | 127,900 | 0 [ XXX [ XXX...... | XXX..oo |
District of Columbia
[254760 B6 7.. [ DISTRICT COLUMBIA B-2 5.50 6-1-06... [ [.....5500 [DJ.... [ 6,325,456 | 6,200,000 |..111.2820 6,899,484 | 6,422,456 | 28417 ........ 341,000 |......... [ 04] E— (I 0 [..1PE]11/30/1999] ......4.850 |
\ | DISEICE OF COIUMDIA ...vvveceoeeereeeeenssssssseesseseesssssssseeesssesessss s eessessssssssss e sesssssss s ssesesssssssssessssesesssssssesessssessnnnss \ 6,325,456 | 6,200,000 |...XXX......| 6,899,484 | 6,422,456 | 28417 |........ 341,000 |......... [T ] I (I 0 [ XXX [ XXX...... | XXX..oo |
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Hawaii
[419780 VZ 1.. [HAWAII ST REF 5.50 2-01-T1 NC.......cooovvrrvvvreccrirssssssree [ [......5.500 [AF.... [02/01/2011 ] .covvvveeerrrnnne [ [ 5,611,401 | 5,000,000 ..113.9020 | 5,695,100 | 5,613,400 |......... 114,583 | 0 [..1PE[12/20/2002] ......3.734 |
[ [ HBWAIT. .. erereeeessesnneeeeeesneess e \ 5,611,401 | 5,000,000 |...XXX......| 5,695,100 | 5,613,400 |......... 114,583 | 0 [ XXX [ XXX...... [ XXX.ooo |
lllinois
167484 VZ 4.. | CHICAGO ILL REF B 5.50 1-01-05 DEF 5.500 | JJ..... | 01/01/2005] .. 111,848 110,000 |..107.8600 | ... 118,646 3,025 |.... L1PE|[11/30/1999 ] ....... 4.611
452151 DB 6.. | ILLINOIS ST FIRST SER 5.125 10-01-12 . 1| 100172012 oo e e 1,901,404 | 7,000,000 |..112.2130|... ,854,910 89,688 |.... .1PE|09/19/2002 | ....... 3.551
968648 PL 3.. | WILL & KENDALL CNTY IL 5.375 1-1-14 5.375 | JJ..... | 01/01/2014 | 01/01/2013 {100.00 2,837,225 2,595,000 |..112.4190 2,917,273 2,846,092 69,741 .1PE|07/16/2002| ....... 4.221
eSO oo 10,850,477 |........... 9,705,000 |...XXX......[ccconers 10,890,829 |......... 10,881,261 |......... 162,454 XXX XXX.... XXX.....
Massachusetts
[57582N DJ 1..[MASS ST CER C 5.50 11-01-12NC.......oocoovrrrrrrvvereerrrras [ [......5500 [NM... [11/01/2012] .....ccccccccnne [ | 22,062,364 |........ 19,000,000 [..115.3790].......... 21,922,010 |......... 22,127,146 |......... 174,167 J......... 286,000 |.......... (N7 (I 0 [..1PE[12/26/2002] ......3.544 |
\ | VSSACNUSEIS. .vvvecereserrrrrreessssssnneeeesssseessssssssssssessssssssesssssssess s ssessssssss e sssesses s esssseesssssssseeees \ 22,062,364 |........ 19,000,000 [...XXX...... | ceeeeeen 21,922,010 |........ 22,127,146 | ......... 174,167 |......... 286,000 |.......... [(ZN£7)] P (I 0 [ XXX [ XXX..... | XXX..oo |
Missouri
(606301 EQ 8..[MO REF-WTR SER B 3.375 10-01-13 C12....c..osssvvurerrrees | cassee 3.375 [ OA....] 10/01/2013] 10/01/2012]100.000 | 2,483,248 | 2,500,000 |...97.8820]...........2,447,050 |........... 2,482,975 |....oocceee 17,813 | 0 [..1PE]09/27/2002] ......3.450 |
\ | IMISSOUN. .vvvecvoeeeeeeeeeesssssasseeeessessss s eessssees e \ 2,483,248 | 2,500,000 | .. XXX.ooo. [ correerrrni 2,447,050 |.....ccc... 2,482,975 |.....ccee. 17,813 | 0 [ XXX [ XXX...... | XXX.ooo |
New Jersey
[646039 EG 8..[NJ ST MBIA IBC 5.50 08-01-13.........ccouecnssssserrrreeemennssnes | avseeree | ensee2:0.000 [AF .. [08I01/2013 [ ovvvvcerrrnnss | covsvrnerees | ceveneeeees 4,713,108 | [..116.1660]..........4,646,640 | 4,728,760 | 0 [..1PE]09/20/2002] ......3.473|
\ [ INEW JBTSBY......crrreeveeeesssasseeeseeesssssssaneeeeesssses e8| s 4,713,108 | [ XXX 4,646,640 | 4,728,760 | 0 [ XXX [ XXX...... [ XXX.ooo |
Ohio
g [677519 DN 7..[OHIO ST SCHS SER B 4.00 9-15-13......covcvveerrsssssrrrrreeees [ [......4.000 [ SM15]09/15/2013]03/15/2012]100.000] ........... 7,608,017 | [.102.1120]..........7,540,971 [..ccooevees 7,613,918 [...oovveee 86,979 | 0 [..1PE]09/17/2002] ......3.611]
03\ [ OO ccveeereseseeeeeeeeeess e eeeeeseess e 111 R [ 7,608,017 | [ XXX e [ orrereeeen 1,540,977 [ 7,613,918 |...oovveee 86,979 | 0 [ XXX [ XXX..... | XXX..oo |
. Oregon
= (686071 KE 0.. [OREGON ST 8.10 1-01-03-..00.comooseomremseeserseersreree Lo [......8.100 [ JJ..... [01/01/2003 ] .. 250,000 | 250,000 [..100.0000 ] 250,000 | 269,063 |.. ...0 [..TPE]11/20/2000] .......4.290 |
\ [ OTBYON. ... rrreveeeesssseeeesseesssseessssssess s sessssess e 250,000 | 250,000 |...XXX......| 250,000 | 269,063 | 0 [ XXX [ XXX...... | XXX.ooo |
Pennsylvania
295407 TF 7.. |ERIE PA 5.60 11-15-07 AL09-22-06.............oemvverecreereccies | e [ o 5.600 ‘ NM15‘ TA5/2007 [ oo | e e 1,876,668 |.......... 2,000,000 |..110.3840]... 112,000 |... L1PE|[11/30/1999 ] ....... 7.120
725208 4R 0.. | PITT PA SER B 6.6 03-01-12A12-27-08... N I 6.600 | SM... | 03/01/2012| 03/01/2007 {102.000 2,006,725 2,000,000 |..108.9320 o 132,000 |... ..1PE | 06/28/2001 | ....... 6.551
PENNSYIVANIA. ... s 3,883,393 |........... 4,000,000 |...XXX...... 3,825,140 58,311 |......... 244,000 | ... XXX XXX.... XXX.....
Virginia
[655864 G3 4.. [NORFOLK VA REF & IMPT 5.50 2-01-12.....cccccoocosesnrrrrees [ [......5.500 [ AF.... [02/01/2012]02/01/2003 ]102.000 | 2,291,090 | 2,270,000 |..102.3060 | 2,322,346 | 2,296,241 | 52,021 [......... 124,850 ... [..TPE]11/30/1999] .......5.369 |
\ [ VITGINTAL e reveeeeesseecereesesesss s csseses s \ 2,291,090 | 2,270,000 |...XXX......| 2,322,346 | 2,296,241 | 52,021 |....... 124,850 |... [ XXX ... XXX..... | .. XXX..... |
Washington
495224 ZM 2..| KING CNTY WA #411-REF 5.50 12-01-11 200172011 | | 5,783,733 5,000,000 |..114.4800]........... 5,724,000 5,806,300 22,917 J.ee 137,500 |... .1PE|09/13/2002] ....... 3443
93974A LF 9.. WA MOTOR TAX-SER B 4 7-1-13 C12@100.. 07/01/2013 | 07/01/2012 {100.000 3,076,202 3,000,000 |..101.2160 3,036,480 3,077,880 30,000 0. .1PE|09/19/2002 | ....... 3.681
93974A NE 0. | WASH ST REF SER R-03A 4.50 1-01-13........ 01/01/2013 | 01/01/2012 {100.000 5,315,249 5,000,000 |..104.5410 5,227,050 5,322,650 56,250 .0 . .1PE|09/19/2002| ....... 3.671
WASHINGRON. ..., | cnneeas 14,175,184 |........ 13,000,000 |...XXX...... [ cccveeene 13,987,530 |......... 14,206,830 | ......... 109,167 |......... 137,500 XXX XXX.... XXX.....
Wisconsin
977055 7C 0.. [ WISCONSIN ST SER 3 5.250 11-01-10 [ [ 5,963,977 5,330,000 |..112.6260 6,002,966 5,964,963 |........... 46,638 | ... 0]. +1::(986) [ oo [ 0 [..1PE[12/26/2002] ....... 3.501
WISCONSIN. ..o 5,963,977 5,330,000 |...XXX...... 6,002,966 5,964,963 |........... 46,638 | ... 0]. +0::(986) [ oo [ e 0 [ XXX L XXX..... XXX.....
Total States AN US...........riiiserisei it | crneeai 96,298,206 88,035,000 | ... XXX...... | .coocreet 96,947,306 |......... 96,534,382 |...... 1,119,617 |...... 1,238,401 |........ (195,527) | ...oocvvcverrenen0 | o0 [ XXX [ XXX..... XXX.....
1199999. | States, Territories & P ns - Issuer Obligations................ ..96,298,206 |.........88,035,000 |...XXX... ..96,947,306 |........96,534,382 |...... 1,119,617 |...... 1,238,401 |.......(195,527) | ..ccocoverceeen0 | o0 [ XXX .o XXX..... XXX.....
1799999. | Total - States, Territories & Po ions (Direct and GUAraNEA)............cvuerereeuereeriereeiserieseresesesssesesesssesesssssnssssssssees | seeeeeens 96,298,206 |......... 88,035,000 | ... XXX...... | .coocreet 96,947,306 |......... 96,534,382 |...... 1,119,617 |...... 1,238,401 |........ (195,527) | ..covcvvcvnrrenen0 | o0 [ XXX [ XXX..... XXX.....
Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
Texas
184540 SR 4.. | CLEAR CREEK TX ISD 7.50 2-15-05 NC.... e [reeern 7500 JAF15 [02/15/2005 [ .occeceeerrnnees | avnerreeeees 601,653 550,000 [..112.2280 617,254 621,115 |..........15,583 [ ........... 20,625 |.......... 0 [..1PE[03/01/2002] ....... 2.904
TEXaS....coworrreecrienaas O 601,653 550,000 |...XXX...... 617,254 621,115 |.. 20,625 .0 [ XXX ... XXX..... XXX.....
Total States and US.........cccccunnereonrinscisscissse s 601,653 550,000 |...XXX...... 617,254 621,115 |.. 20,625 .0 [ XXX ... XXX..... XXX.....
1899999. | Political Subdivisions of States, Territories & Pc ons - Issuer Obligations................. 601,653 550,000 |...XXX...... 617,254 621,115 | .. 20,625 L0 XXX XXX..... XXX
2499999, | Total - Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed).. 601,653 550,000 |...XXX...... 617,254 621,115 | .........15,583 | .......... 20,625 |.......... 0 | 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
Arizona
[718937 AA 3.. [PHOENIX AZ DEV 6.23 12-1-08 ALO9T105....ccccocrsrr [ [......6.230 [ DJ.... [12/08/2008]........ccccoc.. [ I 1,753,555 | ..1,805,000 [..111.6460]..........2,015,210 [........... 1,739,569 | 112,451 J... 0 [..1PE]11/16/2000] .......6.822
1,753,555 ..1,805,000 | ... XXX..ooo. | corsre 1,739,569 | 112,451 |... 0 [ XXX e XXX..... [ XXX

| Arizona
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California
03255L AM 1. | ANAHEIM CA LEASE 7.375 9-1-20 ALO716........coooormcvees [ v [ 7.375 | SM... [ 09/01/2020 | 09/01/2007 {102.00 2,590,830 2,500,000 |..110.1140]........... 2,752,850 2,596,750 ..1PE|03/08/2002 | ....... 6.824
672319 AK 6.. | OAKLAND, CA PENSION 6.95 12-15-08 NC... 12/15/2008 517,079 480,000 |..117.2310 562,709 521,400 .1PE|03/01/2002 | ....... 5415
76803E AA6..|RIVER CITY STA 7.75 11-1-14 AL021609... . .. | 11/01/2014 ] .. 977,951 912,440 | ..123.6520 |........... 1,128,250 |.............. 983,154 ..1PE | 06/28/2001 | ....... 6.854
796825 AR 8.. | SAN BERNARDINO PENSION 7.09 8-01-11.....coooverienacs [ ovneree [ o 7.090 | AF.... | 08/01/2011] .. 2,040,929 2,000,000 |..119.1720 2,383,440 2,050,800 .1PE|11/30/1999] ....... 6.772
CalIfOMMIA. ... 6,126,789 5,892,440 | ... XXX......[coerrennnd 6,827,249 |.......... 6,152,104 XXX XXX.... XXX.....
Colorado
[24919P DT 8..[DENVER CO CNTY 6.82 12-15-09.........cccceerrrceeeeeeesnsses [ [.......6.820 [DJ15 [ 12/15/2009 ] .....ccccccrrrrene [ I 977,428 | [.115.9040]..........1,159,040 [.....ccccce 972,500 | 0 [..1PE]11/20/2000] .......7.239 |
Colorado.........cceeeerreesrrienns ST 977,428 | [ XXX e [ 1,159,040 [ 972,500 | 0 [ XXX e XXX..... [ XXX
Connecticut
[574754 AA 5.. [MASHANTUCKET 6.91 97A 9-1-12 A102009 | 6.910 [SM... [09/01/2012] .......ccccceen. | [ 2,816,704 | 2,500,000 [..115.4170] 2,885,425 | 2,818,475 | 0 [....1[12/06/2002] ......5.224 |
\ | COMNECHCUL.....vec. o ererceeeeesssssseeeesseses s eseesssssssss st \ 2,816,704 | 2,500,000 |...XXX......| 2,885,425 | 2,818,475 | 0 [ XXX [ XXX...... | XXX.ooo |
Georgia
[343575 BX 3.. [FLOYD CNTY HOSP GA 6.00 9-1-07....cccovvvsscrrrreccenns [ [......6.000 [SM 100,000 [..114.4490]... 0J...1[12/28/1990] ......6.733]
[ [ GBONGIA. vvrvreeererreeeesssseseesseeeessssssessssssees s sssesssseess s sssseeeees 100,000 |...XXX......| 0 [ XXX [ XXX...... [ XXX.ooo |
lllinois
213183 2T 2...| COOK CNTY PREREFUNDING 7.25 11-01-07.........ooovvec [ v [ 7.250 [NM... [ 11/01/2007 | .....ooooeracs [ o 653,414 595,000 |..118.9640|.............707,836 |............. 654,015 .1PE|[12/10/2002 | ....... 4.942
213183 2Y 1.. | COOK CNTY UNREFUNDED 7.25 11-01-07......coevveererns | woreeree | e 7.250 |NM... | 11/01/2007 | .. 4,837,459 .118.2030] ...........5,206,842 |..........4,841,908 | .. .1PE|12/10/2002 | ....... 4.942
452245 CS 0.. | ILLINOIS ST TOLL HWY 5.50 1-01-13.......cooierineniinsnnies | v | o 5.500 | JJ..... | 01/01/2013 ...4,083,671 |. ..114.2500 4,187,263 ...4,099,009 |.. .1PE|07/17/2002 | ....... 4.096
T 9,574,544 XXX [ 10,101,941 9,594,932 XXX XXX.... XXX.....
Louisiana
434208 AT 1.. [HODGE LA UTIL SYS REV 6.00 3-1-07... ... |03/01/2007 [ 03/01/2003 [100.000 | ... ....96.9660 | ... 67,876 |...............70,000 | ......oc.. 1,400 [ .oirccco4,200 [ oooircicc(225) [ a0 | 0 | 3103/10/1972] ....... 6.000
874778 AB 9.. | TALLULAH LAREV 7.02 11-1-19 AL30215. ... | 11/01/2019 | 11/01/2007 [100.000 | ... . ..106.6920 ,600,380 |...........1,637,590 |.. ..1PE|03/01/2002| ....... 6.485
LOUISIANA. ...ttt | crresnees 1,600,734 XXX...... ....1,668,256 |........... 1,607,590 XXX XXX.... XXX.....
Massachusetts
[575895 CJ 4.. [MASS PORT AUTHORITY 6.00 7-1-T1...ccccccrrssnnererernnnees | avsseeee | 0000220000 [ .o [07/01/2011 ] ....ovvcrrvreeees [ [ 494,183 | 500,000 [..114.4310] 572,155 | 487,500 | 0J.....104/03/1978] .....6.178 |
\ | VSSACNUSEIS. .vvveccrrreerrrrrreessssssnseeeerseseessssssseessssessssssssesssssssess s sessssssss s sssesses s ssssssseeessssssseeees \ 494,183 | 500,000 |...XXX......| 572,155 | 487,500 | 0 [ XXX [ XXX...... | XXX.ooo |
Michigan
[594614 FU 8.. [MICH ST BLDG AUTH 5.50 10-15-09 [ 5.500 [ OA15]10/15/2009] 10/15/2007 [101.000 | ........... 4,044,918 | [.112.4490]..........4,497,960 |........... 4,060,640 |........... 46,444 1........ 220,000 |... 0 [..1PE]11/30/1999] ......5.301
\ [ IMICRIGAN. ..eccv s eeercceesesnesesseescssseess e [ 4,044,918 | [ XXX e v 4,497,960 | ... 4,060,640 |........... 46,444 |......... 220,000 |... 0 [ XXX [ XXX...... | XXX.ooo |
Nebraska
[02913L CK 9.. JAMER PUBLIC ENERGY 7.125 6-01-07........cocccvveecrinis 3,166,102 | 3,205,000 [..115.8790]...........3,713,922 | 3,149,810 | 228,356 ... 0 [..1PE]08/16/2000] .......7.453 |
\ | INEDIASKA. ..vcc.oveercreeeeeesssssssesresseesssssesssseseesssssse 3,166,102 | 3,205,000 | ... XXX.ooo: [ crrrrrrrrnd, 713,922 | 3,149,810 | 228,356 |... 0 [ XXX [ XXX...... [ XXX.ooo |
New Jersey
646122 DQ 1. [N JHOUSING FIN AGENCY 5.80 11-1-11.. 401,359 400,000 |..100.0180]..............400,072 .1PE|03/26/1973 ] ....... 5.750
646122 FW 6. [N J HOUSING FIN AGENCY 5.25 11-1-17...cc.ccooovevvvcvcncn | coneree | 000008.250 [NM... [ 11/01/2017 | oo | v [ v 994,863 ..1,000,000 |..100.0190 1,000,190 |.... .1PE|02/2011973| ....... 5.300
NEW JBTSY.... oot | e 1,396,222 ..1,400,000 |...XXX...... ....1,400,262 XXX XXX.... XXX.....
New York
649705 JJ 0... [EMPIRE INS NY IND DEV 8.80 9-11-18........covvomcreererie | v [ o 8.800 | MTHL| 09/11/2018 | .....oooveacs | e [ s 6,008,221 |.......... 5,882,569 |..102.1360 6,008,221 6,198,698 |.........28,759 |.......517,534 | ... (169,431) [ ..oovvvcrnne [ I 0. 3102/19/1999 | ....... 8.246
896029 8E 8.. | TRIBOROUGH BRDG 5.25 11-15-12 NC........ovvvveercriirns | e | e 5.250 | NM15| 11/15/2012 .. 2,844,488 2,500,000 |..112.7530 2,818,825 2,851,225 I 09/20/2002 | ....... 3.581
896029 8F 5...| TRIBOROUGH BRDG 5.25 11-15-13 NC......oooovsrvvescriienns [ vseree | e 5.250 | NM15| 11/15/2013 | .. 2,846,548 2,500,000 |..112.5780 2,814,450 2,852,550 09/20/2002 | ....... 3.690
NEW YOTK. ..ottt | cnrees 11,699,257 |......... 10,882,569 | ... XXX...... [cocveeene 11,641,49% |......... 11,902,473 |..........89,279 |........517,534 |......(182,170) | ..ccccooccecccc0 | o0 [ XXX [ XXX..... XXX.....
North Dakota
299007 AN 4.. | EVANGELICAL LUTH 6.75 11-1-10 AL4609.........c.ccoomvwes [ orveree [ o 6.750 ‘ NM... ‘ 1170172010 oo [ e 4,450,613 ..4,000,000 |..114.0000]...........4,560,000 |........... 4,460,600 135,000 |... 10/15/2002] ....... 4.994
658897 BL 6.. |N.D. ST MUN BDBK10.00 4-1-09 AL81106 OA....|04/01/2009 | .. 3,300,383 3,000,000 |..132.4340 3,973,020 3,374,940 | .. +00300,000 ... 11/01/2000] ....... 7.936
NOMO DAKORA. ... 7,750,996 |........... 7,000,000 |...XXX......[cccoserees 8,533,020 |.......... 7,835,540 |.........120,000 |......... 435,000 |..........(45,905) | ...cocoovecreee0 | v 0 [ XXX [ XXX..... XXX.....
Ohio
67756B DV 9. | OHIO HI EDUC SER A 7.50 12-1-05 DJ.... [ 1200172005 ... | e | e 30,000 [..oocveenens 30,000 |..116.29401...............34,888 |................30,000 |................188 [ .cccooeecce 2,250 1211211979 ....... 7.500
67756B DX 5. | OHIO HI EDUC SER A 7.50 12-1-03 DJ.... | 12/01/2003 | .. 230,000 230,000 |..105.5060 242,664 230,000 |.. 17,250 1211211979 ....... 7.500
67756B DY 3. | OHIO HI EDUC SER A 7.50 12-1-04 DJ.... | 12/01/2004 245,000 245,000 | ..111.1110 272,222 245,000 | .. 18,375 1211211979 ....... 7.500
ORI .t 505,000 505,000 |...XXX...... 549,774 505,000 |.............3,157 |.......... 37,875 [ [0 [0 XXX L XXX..... XXX.....
Oregon
[736679 KW 0. [PORTLAND OREGON 7.42 6-1-T0 NC..covvvvvvverrrrrrnerrnee [ [1reeeri 820 [DJ.... [OB/01/2010 cvvevverrrvrnees | coverrrenees \ 3,021,130 | 3,030,000 |..120.1520 3,640,606 | 3,018,880 [...oovveeee 18,736 [ ..cccer.. 224,826 | 0 [..1PE]03/28/2000] .......7.472|
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\ [ OTEQON. . rrereeeeeesssasseeeeseesssssssseee s 3,021,130 | 3,030,000 ... XXX......] 3,640,606 | 3,018,880 | [ 224,826 ... 868 | ...occoovnanen: 0 [ XXX..... XXX.....]
Pennsylvania
708840 BF 9.. | PHILADELPHIA FDG PROG 5.25 6-15-06 06/15/2006 | 06/15/2003 [100.000 2,759,920 2,750,000 |..101.8340 2,800,435 2822215 [ ..o 6,417 [ 144,375 11/30/1999] ....... 4.441
708840 BJ 1...| PENN INTERGOV COOP AUTH 5.50 6-15-09.... 06/15/2009 | 06/15/2003 {100.000 | ........... 4,405,696 ..4,385,000 |..101.9470|...........4,470,376 e 281175 | L 11/30/1999| ....... 4.441
71781L AH 2.. | PHIL PA AUTH IND DEV 5.69 4-15-07 04/15/2007 | .. ..1,800,000 |..109.5780...........1,972,404 |..........1,860,552 |..........21,622 | ......... 102,420 |... 09/14/2001 | ....... 4.993
71781L AK 5.. | PHIL AUTH IND DEV 5.79 4-15-09 04/15/2009 | .. 2,402,624 2,175,000 |..109.7060 2,386,106 2,410,009 62,966 10/08/2002] ....... 3.897
PENNSYIVANIA. ... 11,416,158 |......... 11,110,000 |... XXX...... [cccveeene 11,629,321 |......... 11,628,445 |.........65344 |......... 550,936 |..........(82,338) | ....ccooorceercn0 | .0 XXX .o XXX..... XXX.....
South Carolina
837147 TK 3.. | SC PUB SVC SER A 5.50 01-01-11......covoociccrecrnae ‘ ........ ‘ ....... 5.500 ‘ J.... ‘ 01/01/2011]01/01/2010(101.000 | ........... 4544441 | ... 4,000,000 |..113.0920........... 4,523,680 |........... 4,563,560 | .........110,000 | .....cccoevvurenns 0 0 [..1PE[09/13/2002] ....... 3424
837147 XU 6.. | SC PUB SVC REF-SER D 5.250 01-01-12.....c.cccooeriueneree | covereee 5.250 | JJ..... | 01/01/2012 11,229,228 |......... 10,000,000 |..112.6920......... 11,269,200 |......... 11,242,750 |........100,625 |....c.cocovurrenee. 0 0 [..1PE|12/20/2002] ....... 3.636
SOUEN CAONING. ... 15,773,669 |......... 14,000,000 |...XXX...... [cccveeene 15,792,880 |......... 15,806,310 |........210,625 |......coccooerrenne. 0 0 [ XXX]....XXX..... XXX.....
Texas
024838 AJ 3...| AMER CAMP PPTYYS 6.55 8-01-11 AD7.......cooooomcreenenes [ v [ o 6.550 | AF.... [ 08/01/2011 2,335,000 2,335,000 |..114.2100 2,666,304 2,335,000 63,726 |......... 152,943 0 [..1PE|05/25/2001 | ....... 6.550
40223T AF 0.. | GULFCOAST WTR AU 6.625 7-1-07 AL8-05..........coocvves | corvers | e 6.625 | JJ..... | 07/01/2007 | ....ooooreacs | orcreirnes | e 1,034,689 |......... 1,000,000 |..113.3750 ...........1,133,750 |........... 1,041,450 33,125 66,250 ..0 [.1PE|12/21/2001 | ....... 5.739
414004 BK 6.. | HARRIS CTY TX REFUNDING 6.69 8-15-03 6.690 | AF15 | 08/15/2003 | .. 700,000 700,000 |..103.0910 |.......c..... 721,637 |...crecvecene 700,000 |........... 17,691 |........... ...0 [.1PE|03/01/2002 | ....... 6.690
442436 2S 9.. |HOUSTON TEX WTR & SWR 5.75 12-01-12....ccoervevecns | s | s 5.750 | DJ.... | 12/01/2012] .. 3,544,041 3,000,000 |..117.0110 3,510,330 3,557,160 |.. 1 ...0 [.1PE|09/18/2002 | ....... 3.563
473535 CK 6.. | JEFFERSON CNTY TX 5.375 5-01-08 A06... 5.375 | NM... | 05/01/2008 2,757,644 2,620,000 |..108.0910 2,831,984 2,759,960 ...0 [.1PE|11/25/2002] ....... 4.263
s 10,371,374 |.......... 9,655,000 |...XXX......[ccconens 10,864,505 |......... 10,393,570 0 [ XXX]....XXX..... XXX.....
Virginia
765418 CB 2.. |RICHMOND VA MET 8.50 7-15-13 A122009..........ccocoeees [ orreree [ e 8.500 | JJ15. [ 07/15/2013 1,171,371 ..1,000,000 |..130.4370]...........1,304,370 06/18/2002 | ....... 6.255
92812T QL 8..| VAHSG DEV 6.60 4-1-14 AL 8-13-11.....voeereeeecrirenns | eoreeeee | e 6.600 | OA....| 04/01/2014 4,074,767 ..4,000,000 |..103.3970|... 10/25/2001] ....... 6.365
92813H UW 4 | VAHSG DEV J 4.85 12-01-07 A6-23-06 ... [12/01/2007 3,261,461 3,265,000 |..105.3160 | ... 175,067 | ... 09/28/2001 | ....... 4.875
92813H UX 2. | VAHSG DEV 6.00 12-1-13 AL 6-22-11 . 112/01/2013 6,320,000 6,320,000 |..104.4510 e 419,227 | . 09/27/2001 | ....... 6.000
VITGIMIAL .| cnreeas 14,827,599 |........ 14,585,000 |...XXX......|.........15,480,120 |........14,838,203 |........149,990 |......... 900,794 |...........(9,928) | .cooooocvvccenn0 | e 0 XXX XXX..... XXX.....
Washington
88880M AC 5. | TOBACCO REV SETTLE 5.00 6-01-08.... ‘ ....... 5.000 | DJ.... | 06/01/2008 ‘ ........... 1,000,000 ..1,000,000 |..101.8130]...........1,018,130 0 [..1PE[10/25/2002] ....... 5.000
88880M AF 8. | TOBACCO REV SETTLE 6.25 6-01-11......ccoeonerieieciiiacnns [ v [ e 6.250 | DJ.... |06/01/2011 | ...cveocviacs | correrienes | oserieens 1,585,550 ..1,635,000 |..106.1740|...........1,629,771 0 |..1PE|10/25/2002] ....... 5.751
WASHINGRON. ... 2,585,550 2,535,000 |...XXX...... 2,647,901 2,586,284 0 [ XXX]....XXX..... XXX.....
Wisconsin
[056559 AE 7.. [BADGER TOBACCO ASSET 5.00 06-01-09......cccccouuuueee. [ [......5.000 [ DJ.... [06/01/2009]......cccccrrrrnne | [ 2,016,339 | 2,000,000 [..100.0870] 2,001,740 | 2,017,640 | 0 [..1PE]05/02/2002] ......4.850 |
J T —— 2,016,339 2,000,000 |...XXX...... 2,001,740 2,017,640 | 0 [ XXX e XXX..... [ XXX
Puerto Rico
[745160 EV 9.. [PUERTO RICO AQUEDUCT SWR 6.50 7-1-03 [ [ 134,869 | 135,000 [..102.6390]... 138,563 [..oceeeeeeer 131,418 | ..
\ [ PUEIO RICO. ....rrrrveveeeessssseeeesceseesssssssessesssssssssssssssssssesssssssseeees 134,869 | 135,000 [...XXX......]... 131,418 |
United States
3134A4 MF 8. |FHLMC 6.25 03-05-12 NC......ccocooomorrinrarinsnricssencessnrienns [ [.......6.250 | SM05] 03/05/2012 [ 03/05/2007 [100.000 2,994,423 3,000,000 |..109.7810 3,293,430 2,994,060
U2 2,994,423 3,000,000 |...XXX...... 3,293,430 2,994,060 . .0 . ..
Total States AN US.......... s | crneens 115,144,649 |...... 109,075,009 |...XXX......[....... 121,169,225 |...... 115,728,126 (407 605) .................... [ 0 [.XXX]....XXX..... XXX.....
2599999. | Special Revenue & Assessment Obligations - IsSuer OblIgations...........cc e snessenesenesneses | cenenee 115,144,649 |....... 109,075,009 |.. XXX......]....... 121,169,225 |....... 115,728,126 (407,605) | ....ccoovvenrrrnnnes [N 0 | 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
31287M US 7. [FGLMC C62393 PT 6.5 1-1-32....ccoveerrreerrerereerereeeeesnees | cerneees 6.500 | MTHL| 01/01/203203/15/2013 7,618,358 |........... 7,620,623 |..104.2500]........... 7,944,500 |.......... 7618242 |.......41278 | ... 454,064 ... 1,640 |0 [ 0 [ 1101/04/2002] ....... 6.507
31287Y RZ 9..| FGLMC C71404 PT 5.50 9-1-32.......covueereeeecrrincnsiiecees | woveeeee | e 5.500 | MTHL| 09/01/2032 | 05/15/2032 | . 14,816,168 |..102.0000.........15,112,491 114,890,248 203,722 | .coreveenne(1,344) | o0 | 0 | 1109/12/2002] ....... 5.454
31292H MU 5. | FGLMC CO01271 PT 6.5 12-1-31......oroeeereeiceriiecneiiecees | e | e 6.500 | MTHL| 12/01/2031|03/15/2019 | . ..9,430,183 |..104.2500 | ... ..9,430,183 | ...........51,080 |......... 561,883 | ..coooveriieenn0 |0 | 0 | 1101/04/2002] ....... 6.500
31298Y S2 8.. | FGLMC C60537 PT 6.5 11-01-31......cooeereecriiieceiiieeees | eoreeeee | e 6.500 | MTHL| 11/01/2031|03/15/2013 | . .1,792,490 |..104.1250 | ... 7,848,499 | .. 464,305 | ..........(32,985) | .ccoocverrceenn0 | a0 | 1101/18/2002] ....... 6.348
313376 VU 2..| FHLMC T-002 CL A PT 7.00 01-25-21.....coomrveemenieircriens | wereeeee | o 7.000 | MTHL| 01/25/202101/25/2018 | . 592,394 | ..104.5000 590,929 | ..o 3,456 | oo 41,468 | e TT2 |0 [ 0 [ 1102/221199 | ....... 7.028
31371K UA 7. | FNCL 254477 PT 5.50 10-01-32......ccooomereeeecereiereeeeesiions | oreeeee | e 5.500 | MTHL| 10/01/2032| 09/25/2032| ............| .........24,066,873 |........ 23,803,718 | ..102.1250 24,309,547 |......... 24,067,792 | .. ceereeneen2,025) [ o0 | 0 [ 1112/20/2002 ....... 5.400
31383S RS 1. [FNCL 511797 PT 6.0 5-01-31.....oooreeecreeiecreiieceeieeneiins | e | e 6.000 | MTHL| 05/01/2031 | 02/25/2029 | . ..4,004,970 |..103.2500 | ... ..4,004,344 | .. 240,297 | o156 | 0 | 0| 1110/19/2001] ....... 6.002
31385H WF 5. FNCL 545246 PT 5.5 9-1-31.......ooorieiiereeieceiiscneiincneeas | eveeeee | e 5.500 | MTHL| 09/01/2031 | 11/25/2030 | . 9,349,640 ..9,280,469 |..102.1250 | ... ...9 350,072 |.. 127,606 |.....c.ecee(2,826) | o0 | 0 | 1109/16/2002] ....... 5.429
31387D EV 7. | FNCL 580748 PT 6.0 5-1-31......cooorieieceeiereiiecneiiecneins | oveeeee | e 6.000 | MTHL| 05/01/2031 | 09/25/2024 | . 2,395,552 2,399,914 |..103.2500 | ... ..2,395414 |.. 143,995 | 1,207 |0 | 0| 1110/01/2001] ....... 6.021
31388D ZU 5. | FNCL 602055 PT 6.50 9-01-31........ccooorereeeereriieceeeenneiens | oreeeee | e 6.500 | MTHL| 09/01/2031 | 02/25/2019 | . 7,994,690 |........... 7,845,958 |..104.0000......... 8,000,425 |.. crerD09,988 |..........(44,395) | o0 [ 0 [ 1110/09/2001] ....... 6.218
31388G VW 8 | FNCL 604629 PT 6.0 9-1-31......cooorieeeceeeiereiecneiiecniens | eveeeee | e 6.000 | MTHL| 09/01/2031 | 10/25/2028 2,270,421 2,273,879 |..103.2500 2,347,780 2,270,326 |.......... 11,369 |......... 136,433 | o7 |0 | 0 1]10/01/2001] ....... 6.016




Annual Statement for the year 2002 of the GREAT AMERICAN 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 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 Bonds in tive
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31388K WT 5. FNCL 607358 PT 6.50 10-01-31......cooomereeeererererieiecciios | e | e 6.500 | MTHL| 10/01/2031 05/25/2017 | .....ocooves | worrreenne 3,325,622 ..3,245,363 |..104.0000 3,375,177 3,329,032 210,951 |... 10/31/2001] ....... 6.098
31388U HY 9. | FNCL 615047 PT 6.5 1-1-32. MTHL| 01/01/2032 | 03/25/2016 | . .9,175722 | ..........9,145,484 | ..104.0000 | ... 544,919 | ... 01/08/2002 | ....... 6.441
31390V ER 1. |FNCL POOL PT 6.0 9-01-32. MTHL| 09/09/2099 | 09/25/2022 ...8,684,206 |..........8,568,171 | ..103.2500 . 128,523 08/22/2002 | ....... 5.831
U2 — 111 642,592 |......110,819,784 | ... XXX...... 114,261,901 |....... 111 658,411 3,959,289 |.......(118,699) | ...c.cooverceee0 | o0 [ XXX e XXX..... [ .. XXX.....
Total States and US..........oooiuiiicriserisecisessii s ..111,642,592 |.......110,819,784 |...XXX... 114,261,901 |....... 111,658,411 3,959,289 |.......(118,699) | ...c.cooverceee0 | o0 [ XXX e XXX..... [ .. XXX.....
2699999. | Special Revenue & Assessment Obligations Slngle Class Mtg B ked/Asset-Backed Securities............cccoevvevevcrens [ e 111,642,592 |....... 110,819,784 | .. XXX......] ....... 114,261,901 |....... 111,658,411 3,959,289 |.......(118,699) | .....ccecceeec0 | v 0 | XXX XXX..... XXX

Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Defined Multi-Class Residential Mortgage-Backed Securities
United States
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3133TJ DM 2. [FHR 2126 B SEQ 6.0 10-15-26..........ooocrecriecrinenis [ e [ e 6.000 | MTHL| 10/15/2026 | 06/15/2005 | ............ 972, ,047, .103.8750 | ........... 5,242,571 |........... 4,960,255 25,235 252,350 | ..o 12,071 .1PE|02/05/2002 | ....... 6.749
3133TKEB 2. [FHR 2145 S 10 INV 4-15-29.........coiocrecriiecniiieneiis | werreeee | e 6.180 | MTHL| 04/15/2029 | 02/15/2029 | ............ ,8563,358 | ...... 7.5000 889,002 812,501 | .o 0| 688,904 | ........ (457,778) | ..ooevererceaen0 | 0 | 102/23/2001] .....27.560
3133TL 3H 9. [FHR 2158 S 10 INV 11-15-26........oroeceeceiiiecriiieniis | eoreeee | e 6.230 | MTHL| 11/15/2026 | 08/15/2009| ............ | cccevev........50,835 | ...........2,862,103 | ...... 1.5000 0 [ 168,382 |........ (292,410) | cooocvererceen0 | 0 | 1103/07/2001] ....... 0.000
3133TR YA 7. [FHR 2292 SI1O INV 11-15-30.......oerreirieecriiiecniineniions | woveeeee | e 6.580 | MTHL| 11/15/2030| 03/15/2030 | .......ccoc. | revvvennn 427,631 |...........6,006,525 | ...... 6.5000 eeereeenn 374,603 | ... i(557,987) | o0 [ 0 [ 1103/01/2001] ....... 0.000
3133TV 6G 6. | FHR 2359 AG SEQ 6.0 6-15-29.........coomereeecrerecriecniiens | e | e 6.000 | MTHL| 06/15/2029 | 07/15/2005 | . ..102.2500 .179,000 | ... 10,260 |. .1PE|02/20/2002 | ....... 6.959

3133T5 BU 6.. | FHLMC 1714M PAC 7.00 8-15-23.........ooerveerereeerecrienenns | wereeeee | e 7.000 | MTHL| 08/15/2023 | 02/15/2003 | . ..100.2500 626,091 | ............3,849 | ........... 46,192 | ........278,698 |. L1PE|01/27/1997 | ...... 9.131
31339D K6 4.. | FHR 2415 PH PAC 5.75 1-15-29......cooevvuerreererieiricriirenes | oreeeae | e 5.750 | MTHL| 01/15/2029 | 03/15/2005 | . .102.8750 ... 6,960,625 335417 | ............6,617 |. .1PE|02/21/2002 | ....... 6.026
31339G N4 9. | FHR 2370 CP PAC 6.0 6-15-30........cervuerereeeerrieieceeiiens | wereeeee | e 6.000 | MTHL| 06/15/2030 | 04/15/2006 | . ..104.8750 ... 3,940,000 |...........20,000 |......... 180,000 |............6,744 |. ..1PE | 03/04/2002 | ....... 6.578
31339L HV 5.. | FHR 2392 VB VADM 6.0 5-15-20........coooiriiiiriiiriiicis | v | v 6.000 | MTHL| 05/15/2020 | 09/15/2007 | . ..105.7500 ... 9,696,875 600,000 30,728 |. ..1PE | 12/05/2001 | ....... 6.772
31339L NK 2.. | FHR 2395 VH VADM 6.0 12-15-16. 6.000 | MTHL| 12/15/2016 | 04/15/2007 | . .104.3750 | ... 6,818,403 | ..........35,260 |......... 423,120 W1PE|12/11/2001 | ....... 6.863
3133ONEG 7. [FHR 2413 SL IO INV 11-15-29.....roereecreeeceiiiecniis | e | e 6.200 | MTHL| 11/15/2029| 11/15/2004 | ............ | ccoervwenenn 741,841 | ... 14,901,026 | ..... 4.75001............707,799 |.............. 727,853 180,840 |........(184,666) | .......cccoccceee0 | criiiiiicnnnl0 [ 1110/16/2002] ....... 0.000

31339N LG 9. | FHR 2410 MK PAC 6.5 6-15-29........cevvverrreeerriiccriiiens
31339N QC 3. |FHR 2431 TS 10 INV 6-15-22

31339W 6X 9. | FHR 2426 SL 10 INV 3-15-32...
31359G 2Y 1..|FNR 1994-39 Z 6.5 3-25-24......

....... 6.500 | MTHL| 06/15/2029 | 09/15/2004 | . .101.7500 ...

6.819 | MTHL| 06/15/2022 | 09/15/2003 | . ) 26,642,789 | ...... 2.7500 ...
....... 6.430 | MTHL| 03/15/2032 | 02/15/2032 | . v 1,418,816 |.........18,678,693 | .....8.1250 ...
....... 6.500 | MTHL| 03/25/2024 | 08/25/2003 | . 3,326,781 3,349,591 |..100.5000| ...

3,982,500
1,030,895
...2,009,775 | ..
...3,299,347 | ..

.195,001
153,161 | ...
664,616

.199,580 | ...

.1PE|03/21/2002 | ....... 6.756
...... 1|11/13/2002] .......0.000
...... 105/07/2002 .....13.700
.1PE|01/11/2002 | ....... 9.769

31359L 2T 1...|FNMA 96 9D SEQ 6.50 10-25-23..........cooerveererrierncriininees | wereeeee | e 6.500 | MTHL| 10/25/2023 | 10/25/2003 | . 3,033,348 3,062,569 |..101.3750] ... 2,887,428 | .. v 199,068 ... .1PE|02/29/1996 | ....... 9.817
313598 6M 7. | FNR 2001-33 SA IO INV 7-25-31.....oooreecrrieceeiiereiines | e | e 6.630 | MTHL| 07/25/2031 | 02/25/2031 | . 322,282 5,097,187 | ...... 6.8130 481,880 |...ccocovvrienecn0 | i 319,453 | ........(558,649) | ...ccovvvicecnn0 | ciiiiinnn0 [ 1109/19/2001] ....... 0.000
31392A YK 8..| FNR 2001-68 VB VADM 6.0 5-25-20 6.000 | MTHL| 05/25/2020 | 03/25/2007 | . 5,007,128 5,000,000 |..105.6250 5,007,813 325,000 11/02/2001] ....... 5.978

31392C EM 2. | FNW 2002-W2 AF5 SEQ HEL 6.0 6-25-32..........cocoommmveens | worreree | e 6.000 | MTHL| 06/25/2032| 10/25/2010 | .......cocr | worcveeene 1,927,158 |........... 2,000,000 |..103.3750 1,920,726 .1PE|03/12/2002 | ....... 6.684
31392D J4 5.. | FNW 2002-W5 A7 VADM 6.25 8-25-30........coccumrumimrireries | v | cevend 6.250 | MTHL| 08/25/2030 | 09/25/2004 | ............ 5,006,662 5,000,000 |..102.7500 5,007,813 .1PE|06/27/2002 | ....... 6.164
31392E 3S 7.. |[FNR 2002-71 PD PAC 5.50 10-25-31.......coouerveeecreererrians | woreeree | e 5.500 | MTHL| 10/25/2031 | 08/25/2014 | . I O 14,197,325 |........ 14,000,000 |..101.2500.........14,175,000 |......... 14,198,594 .1PE | 12/26/2002 | ....... 5.309
31392E 6E 5.. | FNR 2002-67 PD PAC 5.50 4-25-31..........oomervemcreiincrians | orreree | e 5.500 | MTHL| 04/25/2031 | 08/25/2016 | . 5,029,372 5,000,000 |..102.6250... 5,029,688 .1PE|10/02/2002 | ....... 5.430
31392H DS 9. | FNR 2002-97 PG PAC 5.50 12-25-31 5.500 | MTHL| 12/25/2031 | 06/25/2018 | . 5,003,887 5,000,000 |..102.1250]... 5,003,906 L1PE (1172212002 ... 5.491

250,000 | .
144,807 |...

....... 6.000 | MTHL| 09/15/2028 | 11/15/2005 | . i 10,019,500 |.........10,000,000 |..104.3750]...
....... 4.950 | MTHL| 11/15/2025 | 07/15/2003 | . ..1568,942 |. 12,088,799 |.....1.3750] ...

6.000 | MTHL| 02/15/2031 | 06/15/2016 | . 4,558,438 cevennn:4,500,000 |..103.0000 ...
....... 5.500 | MTHL| 02/15/2022 | 01/15/2017 | . ceveennnn 1,157,500 ..7,000,000 |..102.2500 ...
....... 5.500 | MTHL| 04/15/2031|01/15/2017 | . 5,055,660 5,000,000 |..103.2500]...
B OO IO 5.500 | MTHL| 11/15/2031| 05/15/2014 | ............ | coveveee 10,137,221 |......... 10,000,000 |..102.7500...

............... 5.614 | MTHL| 02/25/2032| 11/25/2031 | ........c... | ceere.....4,999,929 | ...........5,000,000 | ..104.7500

.1PE|07/16/2002 | ....... 5.910
...... 1110/17/2002] ......0.000
.1PE|10/21/2002 | ....... 5.840
..1212/20/2002 | ....... 5.237
...... 110/04/2002] ......5.369
.1PE | 12/26/2002 | ....... 5.299
.1PE | 11/09/2001 | ....... 5.614

31392P B2 0.. | FHR 2456 BC SEQ 6.0 9-15-28....
31392P TC 9..|FHR 2476 SB |0 INV 11-15-25
31392R YW 5 | FHR 2489 PD PAC 6.0 2-15-31
31392W B3 3. | FHR 2512 PE PAC 5.50 2-15-22
31392W Q6 0. | FHR 2518 PE PAC 5.50 4-15-31..
31392W UJ 7. | FHR 2510 PE PAC 5.50 11-15-31....

313921 6T 0...| FNW 2001-W4 AF5 SEQ 5.614 02-25-32....

(160,037)|.
(624 .

)
)
).
19)|.
)
)
)

O OO0 000000000000 OO O
N
el
m

911760 JY 3...| VENDEE MTG 97-1 2E SEQ 7.50 3-15-24......ccocovvcvnrennees | cornnne | cvvne 7.500 | MTHL| 03/15/2024 | 06/15/2005 | ............ 2,269,033 2,253,967 |..103.2500 2,327,221 |..........2,299,398 | ..........14,087 |.........169,047 |.......... (39,222) | .coooovvvinanrenn0 | 0 | 1102/20/1997] ....... 6.893
[V [ 132,204,025 |....... 225,635,518 | .... 136,362,416 |......132,870,682 | ........624,041 | .....6,837,842 |..... (3,052,449) . XXX ... XXX..... XXX.....

TOtal StAteS ANA US.......ooivieieiitisii it et s st esss st s sttt sst s st e ...132,204,025 |.......225,635,518 |.... 136,362,416 |......132,870,682 | ........624,041 | .....6,837,842 |..... (3,052,449)]. XXX ... XXX..... XXX.....

2799999. | Special Revenue & Assessment Obligations - Defined Multi-Class Residential Mtg.-Backed Securities..........coccovcrniiens | covnnee 132,204,025 |....... 225,635,518 | .... 136,362,416 |.......132,870,682 | ........624,041 |.....6,837,842 |..... (3,052,449) XXX ..... XXX..... XXX.....

rities

Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Other Multi-Class Resi
United States

911760 RX 6.. | VENDE 2002-2 G SEQ 6.0 9-15-24................ [ [.......6.000 [MTHL[ 09/15/2024 [ 07/15/2007 | ........... 3,509,765 3,500,000 |..104.1250 3,644,375 3,510,938 105,000 |...

U2 3,509,765 3,500,000 |...XXX...... 3,644,375 3,510,938 | .. .105,000 |...

Total States and US...........ooiriirisciseci s 3,509,765 3,500,000 |...XXX...... 3,644,375 3,510,938 | .. .105,000 |...

2899999. | Special Revenue & Assessment Obligations - Other Multi-Class Residential Mtg.-Backed Securities 3,509,765 3,500,000 |...XXX...... 3,644,375 3,510,938 |..

3199999. | Total - Special Revenue & Special AssesSMeNt OblIGAtIONS...........ccu i ess e sersssesssnesens | cessae 362,501,031 |....... 449,030,311 | .. XXX......| ....... 375,437,917 |....... 363,768,157 ....15,203,584

Public Utilities (Unaffiliated) - Issuer Obligations
United States

001192 AA 1.. | AGL CAPITAL CORP 7.125 1-14-11NC
03028P AA 4..| AMER TRANSMISSION 7.125 3-15-11 NC

........... 1,002,206 |.
........... 1,011,640

..1,101,520 |........... 1,002,500 | ..
LA118,070 1,012,500 | ..

.................... 7.125[JJ14. [ 0171472011 | ...
....... 7.125 | SM15|03/15/2011 | .....ooonnnee

......................... 06/28/2001 | .......7.089
................... 1PE 03/01/2002 | .......6.937
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Annual Statement for the year 2002 of the GREAT AMERICAN INSURANCE COMPANY

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 Bonds in 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 |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
040555 CD 4.. | ARIZONA PUBLIC SERV 6.50 3-1-12 NC........ccocooommrvunnes | o 6.500 | SM... | 03/01/2012 ] ..o | e | s 1,961,775 ..2,000,000 |..106.5030|...........2,130,060 |........... 1,959,420 | ..........43,333 | ..........65,000 |........... 2,355 | o0 | 0 | 2103/14/2002] ....... 6.783
059165 DV 9.. | BALT GAS & ELEC 5.25 12-15-06 NC..........oorvvercreencries | v | e 5.250 | DJ15 | 12/15/2006 | .................. ....3,686,803 |..........3,700,000 |..104.7120...........3,874,344 | ...........3,683,720 ..2PE | 12/04/2001 | ....... 5.351
144141 CA4..| CAROLINA P & L 7.50 03-01-23 CO3........ooerveercrrerernnirns [ cevernes [ ceveene 7.500 | SM... |03/01/2023 | 03/01/2003 103.220 10,751,772 | .........10,500,000 |..103.6990.........10,888,395 |.........10,756,325 ..2PE | 12/20/2002 | ....... 7271
144141 CK 2..| CAROLINA P & L 5.95 3-1-09 NC 5.950 | SM... | 03/01/2009| .................. ..928,126 |...........1,000,000 |..108.8590...........1,088,590 |.............910,000 |...........19,833 |...........69,500 |............;8,906 | ..coeveirerccccc0 | o0 | 2 111/20/2000 | ....... 7424
144141 CS 5..| CAROLINA P & L 6.50 07-15-12 NC 6.500 | JU15. | 07/15/2012 | ..o | v | e 1,499,418 ..1,500,000 |..109.3280|...........1,639,920 |..........1,499,400 |.......... 40,896 | ......ccocccee0 | o 18 |0 | 0| 2 107/25/2002 | ....... 6.506
17453B AB 7..| CITIZENS COMM 9.25 05-15-11 NC.....cooooeocreemmrrrrncnens [ crvrnes [ ceveene 9.250 | NM15| 05/15/2011 .. 2,690,648 2,500,000 |..119.1010 2977525 |.........2,703,425 | .........29,549 | .......231,250 |......c...(12,777) | corcrrrrrcrnrrccnn0 | 0 [ 2 103/08/2002 | ....... 7.983
190441 BC 8..| COASTAL CORP 7.75 6-15-10 NC.........ooovereerecrirreriiines [ cevines [ oo 7.750 | DJ15 | 06/15/2010 | .. S O 1,177,500 |........... 1,500,000 | ....78.5000 | ...........1,177,500 |...........1,537,500 |............5,167 |........116,250 |........(360,000) | ....cocoocsevrccccc0 | rovrrriiiirccn0 | 3103/01/2002 | ....... 7.342
192395 AA 9.. | COGENTRIX ENERGY 8.10 3-15-04 ALOBO3..........cocoveens [ coverres [ cevenne 8.100 | SM15|03/15/2004 | .................. 402,750 895,000 |....45.0000..............402,750 579 | 21,346 | ... 72,495 | (492,127) | o0 | 0| 4103/18/1994/ .....10.805
197648 CD 8..| COLUMBIA ENERGY 7.42 11-28-15 CO05.... B IS O 7.420 | NM28| 11/28/2015 | 11/28/2005|102.120 2,378,778 2,500,000 |..103.0440 2,576,100 2,375,725 | ... 17,004 ... 92,751 | 3,053 | 0 | 0 | 2 106/04/2002 | ....... 8.030
199575 AM 3. | COLUMBUS SO PWR 6.55 06-26-08 MTN..........ccoovvuermecs [ covrnes [ covenne 6.550 | SM... | 06/26/2008 | ..........cooovees | worrerrerras | woreeeees 10,577,063 |......... 10,000,000 |..111.9360......... 11,193,600 |......... 10,676,700 .1PE|11/15/2001 | ....... 5.323
210371 AH 3.. | CONSTELLATION ENERGY 7.00 4-01-12 NC......coovvvves | ovreree | i 7.000 | OA....| 04/01/2012 ] ..o | o 2,055,374 2,000,000 |..105.1010]........... 2,102,020 2,055,620 ceeverneeenees(240) [ o0 | 0 [ 2 112/11/2002 | ....... 6.595
233293 AA7.. [DPLINC 6.25 5-15-08 NC........ooomcreerreircneeonscneesenesissens | ereeeee | e 6.250 | NM15| 05/15/2008 | .. 3,008,719 3,000,000 | ....88.6880 2,660,640 3,013,380 187,500 | ... .2PE|03/12/1999 | ....... 6.186
233293 AH 2.. | DPL INC 6.875 9-01-11 NC.......ooorrveereeicreiiecneiieneeiseens | oeeeee | e 6.875 | SM... | 09/01/2011] .. 1,601,303 |........... 1,570,000 | ...83.7950 |........... 1,315,582 |........... 1,604,540 108,237 | .ooerene(2,612) | a0 | 0| 2 110/02/2001 | ....... 6.570
233331 AE 7.. |DTE ENERGY CO 7.05 06-01-11 NC.....coooorrreeerieeecriin | e | e 7.050 | DJ.... | 06/01/2011] .. 3,170,863 3,000,000 |..110.9780 3,329,340 3,177,930 |.. 105,750 | .ooereeens(7,087) | a0 | a0 | 2 107/16/2002 | ....... 6.172
250847 DT 4.. | DETROIT EDISON 5.20 10-15-12 NC 5.200 | OA15| 10/15/2012| . 1,542,031 ..1,500,000 |..103.4970...........1,552,455 1,542,135 | .. .1PE|12/20/2002 | ....... 4.837
25746U AJ 8.. | DOMINION RESOURCE 6.25 06-30-12 NC.......oooovvveernes | e | e 6.250 | DJ30 | 06/30/2012 .. ...4,807,104 |..........4,500,000 |..106.1970..........4,778,865 |..........4,807,454 | .........781 | 142,969 |...ocooorccic(B51) | o0 | 0 | 2 112/26/2002 | ....... 5.325
257469 AF 3.. | DOMINION RESOURCES 5.70 9-17-12 NC......ccoooommmvernc| v | o 5.700 | SMA7| 09/17/2012 | ..o | oo | correrrri 999,335 ..1,000,000 |..103.7160|............1,037,160 |.............. 999,320 |.. ..2PE | 09/09/2002 | ....... 5.709
264399 DW 3. | DUKE ENERGY 6.25 01-15-12 NC........covcveeerreeneriiereceees | oreenee | e 6.250 | JJ15.|01/15/2012 .. 5,004,524 5,000,000 |..104.3670 5,218,350 5,101,950 |........144,097 | ......A57,118 | .ccceei(7,426) | o0 | 0 | 1101/14/2002 ....... 5.976
29266M AA 7. |[ENERGY EAST 8.05 11-15-10 NC... 8.050 | NM15| 11/15/2010 .. 675,660 650,000 |..116.7470|..............758,856 677,625 |............6,686 |.........52,325 |...cccce(1,965) | cooooiviiiiincnn0 [ 0 | 2103/01/2002 | ....... 7.380
29364G AA 1. |[ENTERGY CORP 7.75 12-15-09 NC.......oooorerveererivrecriins | oreeeae | e 7.750 | DJ15 | 12/15/2009 1,000,000 ..1,000,000 |..100.8750...........1,008,750 |...........1,000,000 |.. .22 |1216/2002 | ....... 7.750
29364N AB 4. |[ENTERGY MISS INC 6.45 4-1-08 COB@100..........ccoeereres | worreree | werne 6.450 | OA....| 04/01/2008 | 04/01/2003 | 102.060 | ... 1,022,801 ..1,000,000 |..102.9330...........1,029,330 |........... 1,030,000 . .1PE|03/01/2002 | ....... 5.434
302570 AK 2.. | FPL GROUP CAP 7.625 9-15-06 NC..........oocrvvrenrrireceies | e | e 7.625 | SM15|09/15/2006 | .. 2,510,112 2,500,000 |..112.0120 2,800,300 2,514,205 .190 625 | .oooreene(2,31) | a0 | 0 | 1111/20/2000 ....... 7.497
341081 DW 4. | FLA P&L CORP 6.00 6-01-08 NC...........cvvvererreecrricecriens | woreeeee | e 6.000 | DJ.... | 06/01/2008 | .. 3,938,039 3,840,000 |..111.3920............ 4277453 |.......... 3,956,928 230,400 | ... .1PE|10/01/2001 | ....... 5.449
34110Q AA 6. | FLA POWER CORP 6.67 4-01-08 AL120105..........ccovveves | orreree | e 6.670 | OA....| 04/01/2008 2,415,228 2,477,199 |..108.0230 2,675,945 2,389,457 |.. 165,229 | ... .2PE|01/27/2000 | ....... 7.252
361706 AA 2.. [ENTERGY CORP 7.43 1-15-11 AL 09-06..........coomvverecrees | worreree | o 7.430 | JJ15. | 01/15/2011| 01/15/2004 | 102.480 | ... 1,404,419 .1,365,622 |..104.2390 | ..........1,423 511 |.......... 1,420,247 | .. 107,357 | ... .2PE|01/25/1999 | ....... 6.893
452092 CK 3.. | ILLINOIS POWER 11.50 12-15-10 COB........ooorerreererreraes | covvis | e 11.500 | DJ15 | 12/15/2010 | 12/15/2006 |105.750 | ........... 3,860,000 ..4,000,000 | ....96.5000|...........3,860,000 |........... 3,899,200 |...........14,056 | ..oocvvcviriccen0 | 1eiein(39,200) | o0 | a0 | 4 112/20/2002 .....11.999
454889 AG 1..|IND MICH ELEC 6.125 12-15-06 NC........o.cooorveommmrrirenns | v | e 6.125 | DJ15 | 12/15/2006 2,998,315 3,000,000 | ....99.7500 2,992,500 2,997,930 | .coorrern8,167 | 185,281 | 00366 | 0 | 0 | 2 112/05/2001 | ....... 6.141
45489H AF 4..| IN & MI POWER 8.50 12-15-22 C02 MTN.......coooommereemenns | corvies | crreees 8.500 | NM... | 12/15/2022 5,209,460 5,000,000 |..104.9480 5,247,400 5,350,000 (139, 247) ...... 2 110/22/2001 | ....... 7.804
462613 AB 6.. | IPALCO 7.375 11-14-08 NC.........oooorveerrrerncriirncrirneniees | cevvies | e 7.375 | NM15| 11/14/2008 2,200,000 2,500,000 | ....88.0000 2,200,000 2,353,450 184,887 | .......( ) SOOI | N EUOUOROPRROOOR | I DO 3103/14/2002 | ....... 8.546
47655P AT 0..| JERSEY CEN PWR 6.78 3-29-05 MTN C 03........ccoovvciues | corvies | cennen 6.780 | SM... | 03/29/2005 1,504,557 |........... 1,500,000 |..100.7370 |........... 1,511,085 |........... 1,524,000 101,700 |... )[R | UOUPPOPRROOOR | I DO 2 112/04/2001 | ....... 5.509
482620 AS 0.. | KN ENERGY 6.67 11-1-27 P0O4@100 6.670 |NM... | 11/01/2027 509,159 500,000 |..104.4580 522,290 509,375 |.. ) ..2PE | 06/28/2001 | ....... 6.520
485134 BB 5.. | KANSAS CITY P&L 7.125 12-15-05 NC.......cooooververccrins | e | e 7.125|DJ15 | 12/15/2005 | .. 3,318,861 3,210,000 |..111.0500 3,564,705 3,346,425 | .. ) ..2PE|03/01/2002 | ....... 5.858
494550 AH 9.. | KINDER MORGAN 6.75 3-15-11 NC.........ooovveerrricrriines | e | e 6.750 | SM15| 03/15/2011 | ....vveeemreeres | o | corererir 997,447 ..1,000,000 |..108.6250...........1,086,250 |.............. 997,050 |.......... 19,875 | ..........67,500 | ...cccccccei226 | o0 [ 0 [ 2 103/07/2001 | ....... 6.791
494553 AA 8.. | KINDER MORGAN 6.50 09-01-12 NC.......coooovevvermcrriiees | e | e 6.500 | SM... | 09/01/2012] .. 2,033,978 2,000,000 |..104.5070 2,090,140 2,034,180 ..2PE | 12/03/2002 | ....... 6.263
594457 BQ 5..| MICH CON GAS 6.125 9-01-08 NC..........oooovmreemmrriirncniens | orreree | e 6.125 | SM... | 09/01/2008 | .. 4,025,707 ..4,000,000 |..108.3810|...........4,335,240 |........... 4,030,010 | ...........81,667 |........251,125 | ..c..cc...(3,795) | ceeveevcrrcccnn0 | a0 | 2 110/30/2001 | ....... 5.987
59562V AA 5..| MIDAMER ENER HLD 4.625 10-01-07 NC.......cooomimrveiees | vreree | e 4.625 | JJ31. | 10/01/2007 ...1,492,826 |..........1,500,000 |..100.5430...........1,508,145 |...........1,492,500 ..2PE | 10/01/2002 | ....... 4.739
604110 AN 6.. [MINN PWR & LT 7.75 6-1-07 CO2@101.3......oooerveercria | v | o 7.750 | DJ.... | 06/01/2007 1,010,566 ..1,000,000 |..101.4860|...........1,014,860 |........... 1,028,750 ..2PE | 06/28/2001 | ....... 7.223
62402X AZ 4..|MOUNTAIN FUEL 6.91 08-06-12 MTN........oocvvurrmrrirerins | o 6.910 | OA....| 08/06/2012 2,110,765 2,000,000 |..111.7640 2,235,280 2,114,760 .1PE|07/11/2002 | ....... 6.138
637432 CA 1.. [INATL RURAL UTIL 6.20 2-1-08 NC.......ocooooereereriierrcriens | coreeees 6.200 | AF.... | 02/01/2008 3,955,191 |.......... 4,000,000 |..106.1250 |........... 4,245,000 |........... 3,949,720 ..1PE | 04/02/2002 | ....... 6.462
641423 BC 1.. |NEVADA POWER CO 10.875 10-15-09 C0B.........cooovveves | corvves | crene 10.875 | OA15 | 10/15/2009 2,830,190 3,000,000 |..101.0000 3,030,000 2,827,350 ... 56,188 | .ooooriiiiicn0 | 2,840 | 0 | 0 | 3110/22/2002 | .....12.122
655419 AD 1.. |NORAM ENERGY 6.50 02-01-08 NC 6.500 | AF.... | 02/01/2008 1,686,060 |........... 2,000,000 |....84.3030|...........1,686,060 |........... 1,843,780 | ...........54,167 | ..........65,000 |.......(157,720) | .ccocccverceeen0 | covoririccecn0 | 3 105/28/2002 | ....... 8.251
66526H AL 2.. |NORTH IND PUB 6.87 4-07-03 MTN NC 6.870 | DJ15 | 04/07/2003 | . 2,699,158 2,700,000 |..100.5600|...........2,715,120 |........... 2,680,911 ..2PE | 06/30/1995 | ....... 6.989
665501 AE 2.. [NORTHERN NAT GAS 5.375 10-31-12 NC......ccocooovmervns | rrerne | e 5.375 | OA30| 10/31/2012| .. 2,995,838 3,000,000 | ....99.9500 2,998,500 2,995,770 ceervmneneeeenn 08 |0 | 0 | 2 110/09/2002 | ....... 5.393
66765R BP 0. [NORTHWEST NAT GAS 6.31 3-26-07 MTN 6.310 | DJ.... | 03/26/2007 | .. 2,500,000 2,500,000 |..108.9280...........2,723,200 2,500,000 107,358 | ... .1PE|03/21/2002 | ....... 6.310
677730 AA 1.. | OHIO VALLEY ELEC 5.94 02-12-06 NC........cocoomrvemmeries | orreree | e 5.940 | AF12 | 021212006 4,000,000 |........... 4,000,000 |..108.8510 ...........4,354,040 4,000,000 | .. 152,460 | ... .1PE|12/18/2001 | ....... 5.940
679574 AD 5.. | OLD DOMINION ELEC 7.48 12-01-13 AOB........cooommrreines | woreeree | o 7.480 | DJ.... | 12/01/2013 2,522,021 2,450,000 |..108.0650 2,647,593 2,529,625 |.. 183,260 | ... .1PE|02/28/2001 | ....... 7.089
679574 AG 8..| OLD DOMIN ELEC 6.21 12-01-28..........cooorveerereererrierrcnes | worreeee | e 6.210 | DJ.... | 12/01/2028 2,000,000 2,000,000 |..101.4950 2,029,900 2,000,000 |.. W1PE|12/12/2002 | ....... 6.210
684065 AT 2.. | ORG & RKLND UTL 6.50 12-1-27 P04 6.500 | DJ.... | 12/01/2027 .. 2,000,000 2,000,000 |..107.3890|...........2,147,780 2,000,000 |.. .1PE|12/1511997 | ...... 6.500
69351U AB 9. | PPL ELEC UTIL 6.25 8-15-09 NC........cooomerrrirerirircceiiines | e | e 6.250 | AF15 | 08/15/2009 | . 2,988,843 3,000,000 |..111.8890...........3,356,670 |..........2,987,070 |.. 183,333 | ... ..1PE | 08/16/2001 | ....... 6.320
705322 AH 8.. | PEDERNALES COOP 4.093 11-15-12 A0B0S.........c.oovevee | orreree | werne 4.093 |NM15|11/15/2012 | .. 2,000,000 2,000,000 |....99.7500|...........1,995,000 2,000,000 .1PE|10/10/2002 | ....... 4.093
737662 BM 7. | POTOMAC EDISON 5.00 11-01-06 NC.........oerveererierncnns | e | e 5.000 | NM... | 11/01/2006 | .. 2,121,150 2,500,000 | ....84.8460|...........2,121,150 2,493 475 |.........20,833 |........123,265 |.......(372,503) | ..cooooirrrccec0 | o0 | 4 11/01/2001] ....... 5.060
744448 BB 6.. | PUBLIC SERV COLO 6.375 11-1-05 NC 6.375 |NM... | 11/01/2005 1,021,706 |........... 1,000,000 |..104.4980]...........1,044,980 |........... 1,027,500 ..2PE|03/01/2002 | ....... 5.536
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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) | on Bonds in 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 |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
744567 CM 8. | PUB SER E&G 8.875 6-1-03 NC..........ovrveeecriirecrireniins [ e [ e 8.875|DJ.... | 06/01/2003 808,095 800,000 |..101.4690 811,752 891,000 L1PE (122211997 ...... 6.369
77136X BB 7..|ROCHESTER G&E 7.60 10-27-09 MTN........ovvoecreincrien | woreeree | o 7.600 | AF15 | 10/27/2009 | .. 3,206,140 3,200,000 |..116.9900|...........3,743,680 3,207,500 ..2PE | 11/20/2000 | ....... 7.563
837004 AX 8.. | SC ELEC & GAS 9.00 7-15-06 NC.......coooorreeeirrreiecniirns | eereeeee | e 9.000 | JJ15. | 07/15/2006 3,634,466 3,410,000 |..109.8040|...........3,744,316 |.......... 3,912,361 |......... 515 | ... 306,900 |..........(64,302) | .cccooveriinenn0 | o0 | 1112/23/199 | ....... 6.873

837004 BG 4..| SC ELEC & GAS 7.625 4-1-25 P 05.........cooommmreemerriinenes | oreeree | e 7.625 | OA....| 04/01/2025 | 04/01/2005 | 102.000 5,151,595 5,000,000 |..112.5600...........5,628,000 5,256,100 95,313 381,250 |... .1PE|12/30/1996 | ....... 6.981

83851M AF 4. | SOUTH JERSEY GAS 6.74 07-15-11MTN.......ocoorveercriens| e | e 6.740 | JJ12.|07/15/2011] .. 5,000,000 5,000,000 |..107.4760 5,373,800 5,000,000 |......... 495,203 |.... .1PE|07/09/2001 | ....... 6.740
843646 AC 4.. | SOUTHERN POWER 6.25% 07-15-12 NC........ocvervvererees | e | e 6.250 | JJ15. | 07/15/2012] .. 2,048,930 2,000,000 |..105.6520]...........2,113,040 2,049,720 57,639 |.... .2PE | 10/17/2002 | ....... 5.911
845743 BG 7..| SOUTHWESTERN PUB 5.125 11-01-06 NC.........coooovveveee | orreree | e 5.125 |NM... | 11/01/2006 | .. 2,494,650 2,500,000 |....98.3030]...........2,457,575 2,493,200 21,354 ... 129,905 | ... 1,232 | 0 | 0 | 2 110/23/2001 | ....... 5.187
880451 AS 8.. | TENN GAS PIPELINE 7.00 3-15-27 PO7........cooomeveemerin | e | e 7.000 | SM15|03/15/2027 | .. 5,915,000 6,500,000 | ....91.0000 5,915,000 6,377,054 | ........ 133,972 |.... (464 T4 | 0 | 0 3 106/28/2001 | ....... 7.159

893570 BR 1.. | TRANSCONT GAS PIPELINE 7.00 8-15-11 P OO IO 7.000 | AF15|08/15/2011] .. 2,275,000 2,500,000 | ....91.0000 2,275,000 2,493,375 66,111
906548 BN 1.. | UNION ELECTRIC CO 6.75 5-1-08" NC.......coocommrvuemereens| orreree | e 6.750 | NM... | 05/01/2008 | .........coooovees | rrrreerans | erererrnnn 935,633 | i 1148930 ........... 1,148,930
969457 BN 9.. | WILLIAMS COS 9.25 03-15-04 NC.........ccoorvuemmremrerrriiens | reeree | e 9.250 | SM15| 03/15/2004 . ....719.5000 ...........3,180,000
976657 AD 8.. | WISCONSIN ENERGY 5.50 12-01-08 NC........coocooorveimeree [ conseree [ o 5.500 | DJ.... | 12/01/2008 ..2,000,000 |..107.9000

(218,537) | cooeeervcverenn0 [ 0 | 4108/22/2001] ....... 7.037
.1PE|09/29/1994 | ...... 8.267
...... 5110/11/2002 | .....30.922

.1PE | 11/30/2001 | ....... 5.864

[V T ..].....176,518,963 |....... 177,767,821 [ ... XXX...... XXX ... XXX..... XXX.....

Canada
448814 DY 6.. | HYDRO-QUEBEC 7.375 2-1-03* NC ..1,300,000 |..100.4060]...........1,305,278 |........... 1,352,000 (47,247 o0 [0 17103/01/2002] ....... 2.923
Canada ..1,300,000 |...XXX...... 1,305,278 |...........1,352,000 |.. e (47,247) [ XXX ... XXX..... XXX.....
3299999. | Public Utilities (Unaffilia d) Issuer Obligation: .......179,067,821 | .. XXX... 5,254,160 80,708,866 | .. 2,559,217)|. XXX ... XXX..... XXX.....
3899999. | Total - Public Utilities (UNfIIAtEA). ... ..c..rreerrreererreesererssnreessseesssseesssessssssessssesessssessssssesssssssssesssssessssssssssssssssssessssessnes | essonee | L L0235 [ 10 | caeeees 179,067,821 [... XXX.....[ooeene 185,254,160 |....... 180,708,866 | ......3,675,279 |......8,360,457 |..... (2,559,217) XXX ... XXX..... XXX.....

Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
United States

9'803

U77577 AA 9. |ROLLS-ROYCE CAP 7.125 7-29-03 EURO
00184A AB 1..| AOL TIME WARNER 6.75 4-15-11 NC.

...... 1]09/17/11997] ......6.713
...... 2 105/09/2001 | .......6.674
...... 1112/13/2001] ......6.890
...... 6 11/30/1999 .......0.000
...... 6 |03/28/2002 | .......0.000
...... 1112/20/2002] .......5.001
...... 3101/05/1998 | .......6.480

07/29/2003 2,505,570 2,500,000 |..101.7500 2,543,750 2,552,015
04/15/2011 | .. 2,511,977 2,500,000 |..103.9910 2,599,775 2,513,675
002451 AA0.. | AXA FINANCIAL 7.75 8-01-10 NC.... ... 108/01/2010 | .. 4,196,959 |........... 4,000,000 |..113.1550...........4,526,200
006848 BD 6.. | ADELPHIA COMM 7.875 5-01-09 NC.. ... | 05/01/2009 | .. 740,000 2,000,000 |....37.0000 ... cerennn 1,827,500 .
006848 BK 0.. | ADELPHIA COMM 10.25 11-01-06 NC..........ccooovsrrrerernnen. . ... | 11/01/2006 | .. 0N [ 561,415 |........... 1,500,000 | ....37.5000..............562,500 |........... 1,387,500 | ..
020012 AE 0.. | ALLSTATE FIN GLO 6.50 06-14-11 NC... 06/14/2011 | .. 2,755,847 2,500,000 |..112.0950 2,802,375 2,756,600 | ..
023654 AA 4.. | AMER WEST AIR ETC 6.85 7-2-09 A12805.................... . 107/02/2009 1,258,170 |........... 1,665,325 |...75.5510 |........... 1,258,170 |.......... 1,714,769 56,721 |........ 114,055

178,125 |...
.168,750 |...
.310,000 |...

(345,870

)
)
;
(826,085) .
)
)
)
)

023778 AA 1.. | AMER AIR 91A1 PT 9.71 1-2-07 AL1204 - [01/02/2007 | ..o | s [ e 883,853 |.......... 1,767,706 | ....50.0000 883,853 2,002,953 345 |........ 171,653 |........ (804,961) | ...oocvvvrerceen0 | 0 | 3 112/23/1996 | ....... 7.774
02378H AC 6. | AMER AIR 94-A 9.78 11-26-11 AL0707.... 11/26/2011 .. 2,406,600 5,348,000 |...45.0000]........... 2,406,600 6,196,645 50,851 523,034 |..... (2,730,742) | ccvvoverrceen0 | iicieen0 | 3106/12/1998 | ....... 7.946
02378J AC 2.. | AMER AIR 99-1 A2 7.024 10-15-09 NC.... 10/15/2009 | .. 2,500,000 2,500,000 | ....94.0000 2,350,000 2,500,000 37,071 |........ 175,600 |..ooovvvvvieceen0 |0 |0 | 2109/23/1999 | ....... 7.024
025816 AP 4.. | AMERICAN EXPRESS 3.75 11-20-07 NC 11/20/2007 | .. 9,963,773 10,000,000 |..101.2180|......... 10,121,800 |........... 9,963,000 4 .1PE | 11/15/2002 | ....... 3.832

01/11/2003 | coooooers [ e [ e 0 ..100.0000 | ... (U 0
.1 03/01/2003 | .. 2,898,497 2,900,000 |..100.4060 2,911,774 2,833,967
11/15/2007 4,987,799 |......... 5,000,000 |..102.9540........... 5,147,700 |........... 4,987,580
... | 05/01/2009 2,485,263 2,500,000 |..103.5000 2,587,500 2,485,000 | ..
. | 05/01/2037 5,983,214 6,000,000 |..112.0940..........6,725,640 |........... 5,982,720 | ..
10/15/2006 220 s 0 s 1,000,000 | ...... 0.0000 ... cerenn. 1,010,000 |
06/15/2005 5,113,645 5,075,000 |..102.0080...........5,176,906 |........... 5,128,227 . 352,712

... | 05/01/2011 6,543,869 6,500,000 |..112.6770...........7,324,005 |........... 6,548,390 |.......... 73125 |....... 438,750 |...
.108/01/2012 | .. 3,481,528 3,500,000 |..108.8100 3,808,350 3,480,960

...... 4101/01/1975] .....11.000
.1PE|05/27/1993 | ....... 6.696
.1PE | 11/20/2002 | ....... 4.556
...... 4 111/20/2000] .....10.335
..2PE | 04/28/1997 | ....... 7.523
...... 6 |12/24/1997 | .......0.000
..2PE|03/21/2002 | ....... 6.608
...... 2103/01/2002 | .......6.642
...... 2 107/26/2002 | .......6.876

02611* AB 3...| AMER FIN LSE 11.00 (NATOMAS) 1-11-03
02635K BL 7.. | AMER GEN FIN 6.375 3-1-03 NC
02635P SA 2..| AMER GENL FIN 4.50 11-15-07 MTN NC
02744R AH 0. | AMERICAN MEDIA 10.25 5-01-09 C04@100..
030096 AH 4.. | AMERICAN STORES 7.50 5-1-37 P 5-1-09. .
03072J AC 9.. | AMERISERVE FOOD 8.875 10-15-06 C04...........cccooeunec
03072M AB 4. | AMERUS GROUP CO 6.95 6-15-05 NC
032479 AC 1.. | ANADARKO FINANCE 6.75 5-1-11 NC....
03674B AC 8. | ANTHEM INC 6.8 08-01-12NC............

184,875 | ...

046003 JS 9...| ASSOCIATES CORP 5.75 11-1-03 NC. . 11/01/2003 | .. 509,805 500,000 |..103.5040 517,520 519,375 .1PE|03/01/2002 | ....... 3.342
046003 W* 6.. | ASSOCIATES CORP 7.60 6-15-04 MTN........cccooomurrue 06/15/2004 | .. 5,058,532 5,000,000 |..107.7500 5,387,500 5,248,350 380,000 |... .1PE|12/30/1996 | ....... 6.742
05115E AB 6..| AUGUSTA IV A2 6.90 111515 AL072410SF 11/15/2015 | .. 4,541,180 |........... 4,500,000 |..110.0000|...........4,950,000 4,537,670 |..........39,675 |........ 310,500 |...cooceeee(1,582) [ oo | 0 [ 1102/26/2002] ....... 6.790

..1PE|09/25/2001 | ....... 6.062
...... 1110/12/1999] ......7.453
.1PE | 11/02/2001 | ....... 4.850

05115Q AC 7. |AUGUSTA V A2 6.40 2-28-11 AL112506.............coocvveenneee X 02/28/2011 | ..
051157 AG 0..| AUGUSTA VI 96A3 7.375 4-15-13 A30810.. 04/15/2013 | ..
060505 AJ 3...| BANK OF AMERICA 4.75 10-15-06 NC... 10/15/2006 | ..

9,058,528 8,870,679 |..110.2500]..........9,779,923 |..........9,073,112 |..
1,876,723 |........... 1,887,168 |..115.1250...........2,172,602 1,874,769
5,979,498 6,000,000 |..105.8270 6,349,620 5,973,900

crnnnDB7,723 |
......... 139,179 |...
289,750 |...

064057 AM 4. | BANK OF NEW YORK 6.625 6-15-03 NC 06/15/2003 | .. 5,004,942 5,000,000 |..102.2460|...........5,112,300 |........... 5,078,550 |..........14,722 | ......... 331,250 | .oeveee(10,379) [ oo | 0 [ 1112/2911993 | ....... 6.401
064057 AZ 5.. | BANK OF NEW YORK 7.30 12-01-09 NC 12/01/2009 | .. 3,658,555 ..3,300,000 {..117.1770 ... 3,706,461 | ..........20,075 |........240,900 |.........(41,762) | .c.cceoovvriieen0 | 0 | 1111/07/2001] ....... 5.397
064057 BE 1.. | BANK OF NY CO 3.75 02-15-08 NC........ 02/15/2008 | .. 8,995,676 ..9,000,000 |{..101.0150 ... 8,995,590 L1PE|11/19/2002 | ....... 3.760
06421@ AE 6 | BOEI STRUCT NT 8.11 3-15-08 A041503... .| 03/15/2008 | .. 554,017 554,017 |..100.0000 ) 554,017 | ...c0e.35,695 | .ooerndd,931 | 0 [0 | 0 [ 1109/25/1998 | ....... 8.110
06423A AS 2..| BANC ONE CORP 5.25 01-30-13 NC...... . 101/30/2013 | .. 2,976,894 3,000,000 |..102.9360 3,088,080 2,976,570 |....c.....29,313 | o0 324 |0 | 0 1110117/2002] ....... 5.350
075887 AR 0.. | BECTON DICKINSON 7.15 10-01-09 NC ....| 10/01/2009 | .. 2,668,177 2,500,000 |..114.3200 2,858,000 2,686,875 .1PE|01/22/2002 | ....... 5.926
080555 AD 7.. |BELO A.H. CORP 7.125 6-1-07 NC .1 06/01/2007 709,064 700,000 |..109.2050.............. 764,435 |............. 710,500 ..2PE|03/01/2002 | ....... 6.781
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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 Bonds in 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 |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
080555 AG 0..| BELO A.H. CORP 8.00 11-01-08 NC.........oovvverereeererrrirees | v | o 8.000 | NM... | 11/01/2008 3,796,225 3,500,000 |..114.4900]........... 4,007,150 |........... 3,802,600 46,667 |........... 80,000 |...ccoceres(8,376) | oo | a0 | 2 111/08/2002 | ....... 6.225

.1PE|12/30/1996 | ....... 6.880
..2PE | 09/06/2001 | ....... 6.688
.2PE|06/17/1997 | ....... 7.216
...... 107/06/1998 ......9.150
L1PE|12/11/2002 | ....... 4.801
.1PE|01/11/2002 | ....... 5.673

....... 6.740 | DJ15 | 07/14/2005 | ..
....... 6.375 | DJ15 | 04/15/2005 | ..
....... 9.875 | NM15| 05/15/2008 | ..
....... 9.150 | JUNE| 06/30/2008 | ..
....... 4.625 |INM15|11/15/2012 | ..
....... 5.750 | OA....| 10/01/2011] ..

08172M AP 1. | BENEFICIAL CORP 6.74 7-14-05 MTN
08442H AD 3. | BERKLEY W.R. 6.375 4-15-05 MTN....
084423 AB 8.. |BERKLEY W.R. 9.875 5-15-08 NC...
09777# AA6.. | BOME INV Il LLC 9.15 6-30-08 A03.
10138M AA 3. | BOTTLING GROUP 4.625 11-15-12....
110122 AG 3..| BRISTOL-MYER SQUIBB 5.75 10-01-11 NC...

2,691,347 2,700,000 |..104.1750 2,812,725 2,675,916 | ..
..5,000,000 |..107.3700...........5,368,500 |........... 4,945,650 | ..
..4,000,000 |..120.0200...........4,800,800 |........... 4,793,920 | ..

269,334 269,334 |..100.0000 269,334 269,334 | ..
9,862,711 |......... 10,000,000 |....99.9550
10,052,853 |......... 10,000,000 |..106.4850 ...

..8,088 |....
14,167 | ...

.181,980 | ...
318,750 | ...
.395,000 |...

12189P AA 0..| BUR NTH/SAN FA 97A 7.42 3-23-10 ADB.........ooomereerecns [ crvrres [ e 7.420 | SM23|03/23/2010 .. 713,063 693,531 |..114.5000 ..1PE | 06/28/2001 | ....... 6.918
12189P AD 4. | BURNTH ETC 6.23 7-2-18 AL 4-28-10.........cocveemereerncrees [ crvenes [ e 6.230 | JJ02. | 07/02/2018 | .. 834,611 915,950 |..108.2500 991,516 828,935 .1PE|11/20/2000 | ....... 7.189
12189P AE 2..|BURNTH ETC 7.16 01-02-20 AL 5-31-12.......ccoomeremerrecs [ crvrres [ e 7.160 | JJ02. | 01/02/2020 | ....ooovveer | o 2,889,092 2,655,222 |..115.8750 3,076,738 2,892,971 ..1PE | 06/28/2002 | ....... 6.308
12189P AL 6.. | BUR NTH/SAN FA 5.943 01-15-22 A13.......concrvecriinens | e 5.943 | JU15. | 01/15/2022 | .....ooovveacs | orcreines | oo 1,500,000 |........... 1,500,000 |..106.7830 ........... 1,601,745 |......... 1,500,000 .1PE|06/21/2002 | ....... 5.943
12201P AA 4..| BURLINGTON RES 6.68 02-15-11 NC.......ccoooourvemmerrrnns [ covines [ oo 6.680 | AF15|02/15/2011] .. 3,043,298 3,000,000 |..111.7860 3,353,580 3,048,900 |...........75,707 |.........200,400 |............(3,950) | ccoovvvvrriian0 | v | 2 107/24/2001 | ....... 6.449
125509 AJ 8...| CIGNA CORP 6.375 01-15-06 NC..........coocreemerrerncniinacns [ cevrnes [ ceveens 6.375 | JJ15. | 01/15/2006 | .. 3,115,585 3,060,000 |..104.4050...........3,194,793 3,116,855 | ........89,951 | .0 [ (1,270) | il | 0| 2 112/04/2002 | ....... 5.715
125567 AA 5.. | TYCO CAP 6.49 01-05-21 AL 11-24-10 ..4,260,781 |..102.3750| ..........4,361,974 |........... 4,260,781 | ........135,190 |.........166,600 |........cccocccce.0 [ | ciiiieennnl0 [ 1110/31/2001] ....... 6.490

....... 6.490 | JJ05. |01/05/2021 | . | 4260781

126304 AD 6..| CSC HOLDINGS INC 8.125 8-15-09 NC.......coooommrrvemncnes [ crrvnes [ e 8.125 | AF15 | 08/15/2009 | .. 961,250 |...........1,000,000 | ....96.1250 961,250 996,270 | ...........30,694 |.........81,250 |........(35,987) | .cceovvriicic0 | ciiiiinnl0 [ 4 108/21/1997 | ....... 8.174

126408 BP 7.. | CSX CORP 7.25 5-1-27 PUT 5-1-05.........coovveemeriirncreernens [ o [ e 7.250 |NM... | 05/01/2027 | .. 1,995,350 |. ..2,000,000 |..109.1610]...........2,183,220 1,995,020 | ...........24,167 |........ 145,000 |... ..2PE|05/01/1997 | ....... 7.271
126650 AF 7.. | CVS CORP 7.77 1-10-12 AL 11-15-09 NC... [ [ O 7.770 | MTHL| 01/10/2012 .. ...6,835,120 |. ..6,780,458 |..109.5000...........7,424,602 |...........6,838,576 |.. 492,252 |... .1PE|03/01/2002 | ....... 7.645
12705Q AQ 8.| CABOT CORP 7.08 2-21-07 MTN......cooveeucreerrirecniirnceens [ cevenes [ oo 7.080 | DJ15 | 02/12/2007 | ....coooocveecs | worrereeres | oreereenns 4,998,204 ..5,000,000 |..108.6420]...........5,432,100 4,997,500 | .. eireeen394,000 | 364 |0 |0 2 112/31/2000 | ....... 7.090
131271 A#5.. | CALMAT CO SER A 7.19 12-15-03.. [ OO D 7.190 | DJ15 | 12/15/2003 | .. 6,000,000 6,000,000 |..100.0000 6,000,000 6,000,000 |.........19,173 |......... 431,400 |0 [0 | 0 1112118/1996 | ....... 7.190
134429 AM 1. | CAMPBELL SOUP CO 6.75 2-15-11 NC......cocoooommmrurmerens [ covines [ e 6.750 | AF15 | 02/15/2011] .. S 1,310,321 |........... 1,250,000 |..113.9720 ........... 1,424,650 |.......... 1,315,713 84,375 |...cccec(5,393) | o0 |0 1101/17/2002] ....... 5.991
134429 AN 9..| CAMPBELL SOUP CO 5.875 10-01-08 NC 5.875 | OA....| 10/01/2008 | .. 6,257,668 6,200,000 |..110.9070 6,876,234 6,264,354 | ..........91,063 |...... 368,297 |... .1PE|02/19/2002 | ....... 5.682
14063R AB 1. | CAPITOL RECORDS 8.375 08-15-09 NC.........ccooooermmrvens [ crrvres [ ceveene 8.375 | AF15 | 08/15/2009 | .. 3,029,894 3,000,000 |..104.9010...........3,147,030 3,030,000 L0 ..2PE | 12/20/2002 | ....... 8.177
14149Y AB 4..| CARDINAL HEALTH 6.00 1-15-06 NC 6.000 | JJ15. | 01/15/2006 | .. S 1,737,234 |.......... 1,685,000 |..109.6680|...........1,847,906 |........... 1,750,294 ..50,550 |..........(13,060) | ..ooovvvriiircan | iiiicnnnl0 [ 1103/01/2002 ....... 4.890
14149Y AF 5..| CARDINAL HEALTH 6.75 2-15-11 NC.......oovervvercrerrennis [ cevines [ oo 6.750 | AF15 | 02/15/2011] .. 2,112,933 2,000,000 |..114.1900 2,283,800 2,123,260 135,000 ..o (10,327) [ o0 | 0 [ 1101/11/2002] ....... 5.866
158525 AT 2.. | CHAMPION INTL 7.20 11-01-26 P11@7100.......cooocmcveecrens [ covrres [ e 7.200 |NM... | 11/01/2026 | .. S 4,177,306 |......... 4,000,000 |..113.7970 ........... 4,551,880 |........... 4,180,480 .288,000 |... ..2PE | 11/29/2001 | ....... 6.821
158525 AU 9.. | CHAMPION INTL 6.65 12-15-37 P07....... B IR I 6.650 | DJ15 | 12/15/2037 | .. 3,500,000 3,500,000 |..111.3270 3,896,445 3,500,000 | .. 232,750 ... .2PE|12/16/1997 | ....... 6.650
160841 AA 0.. | CHARLOTTE GATE 6.41 12-01-16 NC........coooooovereemerrrens [ coveres [ v 6.410 | MTHL| 12/01/2016 | .....oooeveecs | v | e 1,917,937 |........... 1,917,937 |..108.2500 |........... 2,076,167 |........... 1,917,937 | .........10,245 | ... 124,008 | ..o |0 | 0 | 1111/23/2001] ....... 6.410
167166 FD 4..| CHIC NW 7.52 ETC 10-30-14 AL0209 SF-.........cooovvummmrees [ corvres [ corenne 7.520 | OA30| 10/30/2014 | ... | v | oo 1,604,654 1,548,952 |.114.7500 | ......... 1,777,422 |.......... 1,619,569 | .........19,737 |........ 116,481 .1PE|12/30/1996 | ....... 7.066
17248R AC 0. | CINGULAR WIRELESS 5.625 12-15-06 NC 5.625 | DJ15 | 12/15/2008 | .......oocvveres | woverrier | worerriire 997,059 ..1,000,000 |..105.1360...........1,051,360 |.............. 996,380 | ............2,500 |........... 56,719 | .o 046 |0 |0 1112/06/2001] ....... 5.709
184502 AM 4. | CLEAR CHANNEL 6.00 11-01-06 NC.................. 6.000 |NM... | 11/01/2006 | .. 2,181,342 2,250,000 |..106.3420 2,392,695 2,175,625 67,500 |...ccc... 5,717 |0 |0 | 2108/20/2002 | ....... 6.920
20029P AF 6..| COMCAST CABLE 8.375 05-01-07.........oevveemereeonenrienenes | woreeeee | e 8.375 | NM... | 05/01/2007 | .. 2,342,893 2,500,000 |..112.1960 2,804,900 2,332,500 |...........34,896 |......... 104,687 |.......... 10,393 | .ccoovviiiiecn0 | 0 | 2108/22/2002 | .....10.204
200339 AQ 2..| COMERICA BANK 6.00 10-01-08...........oocmerveemerrirecreines | oreeree | e 6.000 | OA....| 10/01/2008 | .. 5,441,238 5,050,000 |..108.5510]...........5,481,826 5,444,254 W1PE|12/13/2002 | ....... 4.458
200340 AJ 6...| COMERICA INC 7.25 8-1-07 NC.......oovvveereerecrierererieees | woveeeee | e 7.250 | AF.... | 08/01/2007 | .. 1,080,954 ..1,000,000 |..109.8620...........1,098,620 1,093,750 | .. .1PE|03/01/2002 | ....... 5.240
205887 AF 9.. | CONAGRA INC 7.125 10-1-26 P 10-1-08..........cooorereeereens | e | e 7.125|OA....| 10/01/2026 | .. 489,825 500,000 |..112.0860 560,430 489,375 |..........8,906 |.........35,625 |...c.ccccce... 157 |0 | 0 | 2 111/30/1999 | ....... 7.307
205887 AZ 5.. | CONAGRA INC 6.00 9-15-06 NC...........ovverereeerierrirecniins | eereeeee | e 6.000 | SM15|09/15/2006 | .. 3,074,790 3,000,000 |..109.4250 3,282,750 3,096,900 |...........53,000 |.........182,500 |........(17,858) | .c.0rvvvrveienn0 | vl | 2 110/03/2001 | ....... 5.251
20825C AA 2. | CONOCO PHILLIPS 3.625 10-15-07 NC 3.625 | OA15|10/15/2007 | .. 3,006,927 3,000,000 |..100.8480 3,025,440 3,007,230 .1PE | 10/03/2002 | ....... 3.572
20825U AB 0. | CONOCO FUNDING 6.35 10-15-11 NC.......cooovuemereereriees | orreree | e 6.350 | OA15|10/15/2011] .. 2,025,792 2,000,000 |..111.6680 2,233,360 2,028,140 \ e 128,411 i (2161) |0 |0 1] 11/29/2001] ....... 6.158
208464 AD 9.. | CONSECO INC 8.125 2-15-03 NC.......coooommreerererircririres | wereeree | e 0.000 | AF15 | 02/15/2003 901,000 2,650,000 | ....34.0000 901,000 2,606,388 | ......cccccceeen0 | 107,656 |.....(1,136,188) | .....cccoceveecn0 | o0 | 6 102/10/1993 | ....... 0.000

208464 AW 7. | CONSECO INC 6.40 02-10-04 NC.........oooomereeremererncrerres | eereeree | e 0.000 | AF10 | 02/10/2004 | .......ooevveecs | covrerreees | eorrereirreneens 35,000 | ... 250,000 |....14.0000 |................35,000 |.......cc.....66,250 | ..oooiiiiiiiccn0 |0 | eiend(31,280) [ il | 0] 6 07/30/2002 | ....... 0.000
208464 AY 3.. | CONSECO INC 8.75 08-09-06 NC... e [ e 0.000 | AF09 | 08/09/2006 | .. 511,717 2,275,000 |...25.0000..............568,750 |.......... 1,618,750 |.....ccccccccecc.0 | o0 [10(1,260,086) | ..ooovvcvieenn0 | 0| 6 104/13/2000 | ....... 0.000
208464 BA 4.. | CONSECO INC 6.80 06-15-07 NC.......cooooereerererercrerires | wereeeee | e 0.000 | DJ15 | 06/15/2007 | .. R [ 404,325 |......... 1,800,000 | ....25.0000..............450,000 |.............915,750 |.....c.cccccc..0 | 10ee0ein61,200 |........(737,923) | oo | 0 [ 6 |05/04/2000 | ....... 0.000
208464 BC 0.. | CONSECO INC 9.00 4-15-08 NC..........cvverereeereerrirecniins | eereeeee | e 0.000 | OA15|04/15/2008 | .. 550,000 2,500,000 |....22.0000..............550,000 |..........1,672,500 |.....cccocccecc0 | o0 [1(1,283,679) | covviicicnnl0 | 0| 6 104/13/2000 | ....... 0.000
210805 AM 9. | CONT AIR 96A 6.94 4-15-15 ALO307 SF.........ooooeveereiviacs | worreree | e 6.940 | JAJO | 04/15/2015 | .. 2,616,247 2,616,247 |...82.6250| ... 2,616,247 81,568 |0 [0 | 0 [ 2 101/25/1996 | ....... 6.940
210805 BE 6.. | CONT AIR 97-1B 7.461 4-1-13 AL51807........oovveecreerecns | e [ e 7.461|OA....| 04/01/2013 | .. 1,800,284 .1,807,627 |...64.0000]..........1,156,881 |........... 1,798,028 135,785 | 62 |0 | 0 [ 2 103/13/1997 | ....... 7.519

..1PE | 06/25/2002 | ....... 6.045
.1PE|07/18/1997 | ....... 7.100
.1PE|10/29/1998 | ....... 6.161
...... 1112/12/2002] ......4.348
...... 2 111/20/2000| .......7.558

....... 6.563 | FMAN 02/15/2012 ..
....... 7.242 | AF....|02/01/2017 ..

6.500 | DJ15 | 12/15/2017 | ..
....... 4.250 | DJ19 | 12/19/2007 | ..
....... 7.030 | DJ15 | 11/06/2006 | ..

210805 DP 9.. | CONTL AIRLINES 6.563 02-15-12 NC.....
21987H AG 0. | CHRYSLER BD 97A17.242 2-1-17 AL0410
21987H AS 4. | CBBC-ADM 98-1 6.50 12-15-17 AL111810..
22237L ND 0.. | COUNTRYWIDE FINL 4.25 12/19/07...
22404Q AD 0. | COX COMM INC 7.03 11-06-06 MTN...

5,180,667 5,000,000 |..105.0000 5,250,000 5,188,250 | ..
6,869,985 |.......... 6,784,819 |..106.2170]........... 7,206,631 |.......... 6,886,116 | ..
3,531,199 3,418,869 |..106.2500 3,632,549 3,548,205 | ..
2,986,982 3,000,000 |..101.2100 3,036,300 2,986,890 | ..
2,456,587 2,500,000 |..108.4690|......... 2,437,500 | ..

164,075 | ...
491,338 |...
222,226 |...

A75,750 |

224044 AL 1.. | COX COMMUN INC 6.15 08-01-03........cooooemreermerriereeniins | wereeree | e 6.150 | AF.... | 08/01/2003 | .. ...4,928,491 | ..........5,000,000 |....99.4730]... ...4,875,000 | .. 153,750 ... 53,491 |0 | 0 [ 2 107/18/2002 | ....... 8.724
224399 AH 8.. | CRANE CO 8.50 3-15-04 NC..........ccvoourreercreerenriencniiinns | oveeeee | e 8.500 | SM15|03/15/2004 | .. ..4511,188 | ..........4,450,000 |..107.6210 ... ..4,753470 | .. cereen 378,250 ... .2PE|01/2711997 | ....... 7.271
22541L AB 9.. | CREDIT SUISSE FB 6.125 11-15-11 NC......coovomereerrcrie | e | e 6.125 | NM15{ 11/15/2011 4,898,936 ..5,000,000 |..103.2500 ... 4,889,700 | ...........39,132 |........ 313,906 | ... 8,231 |0 | 0 1]11116/2001] ....... 6.428
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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 Bonds in 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 |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
22541L AC7..|CS FIRST BOSTON USA 6.50 01-15-12 NC......ccovvvveerns [ orreree | o 6.500 | JU15. | 01/15/2012 ..o | e [ 995,273 ..1,000,000 |..106.8760........... 1,068,760 994,910 |..........29,972 | .....c..33,222 | o363 |0 [ 0 | 1101/08/2002] ....... 6.570
228227 AB 0.. | CROWN CASTLE 0/10.625 11-15-07 C02... B I 0.000 | NM15| 11/15/2007 | 11/15/2003 |103.542 | .............. 900,000 ..1,000,000 |....90.0000 900,000 792,500 |....cc.. 13,576 | o0 | 160,000 |0 [ 0 [ 4 108/31/2000] .....10.686
228227 AD 6.. | CROWN CASTLE 0/10.375 5-15-11 C07.

....... 0.000 | NM15| 05/15/2011 | 05/15/2004 {105.18 3,250,000 5,000,000 | ....65.0000 3,250,000 2,740,000 | .. 0 . .0 |.....4 |06/28/2002 | .....14.220
....... 6.750 | OA15| 04/15/2003 1,096,749 ..1,200,000 | ....98.0000 ... cerenenn.840,000 | . ......503/01/2002 | .....42.926
....... 6.660 | AF15 | 08/15/2010 ...521,530 |. ..1,244,531 | ...54.0000 |... ....56/10/29/1993 | .....15.893
....... 0.000 | SM... | 03/01/2008 . FEOORO | ..4,500,000 | ......0.0000 ... 2,360,789 ... 02/13/1998 | .......0.000
....... 7.200 | SM... | 09/01/2009 2,440,659 2,500,000 |..111.1740] ... , 2,422,400 w2 |01/13/2000 | .......7.661
....... 7.500 | JJ15. | 07/15/2006 | .. 2,813,350 2,500,000 |..115.0230 2,875,575 2,824,225 w1 11/14/2002 | .......3.690
....... 6.470 | DJ15 | 12/15/2008 4,498,686 |..........4,569,750 |..108.9780|...........4,980,022 |..........4,446,496 .1PE|12/30/1996 | .......6.792
............... 8.950 | DJ15 | 06/15/2019 9,358,783 8,500,000 |..114.3750..........9,721,875 |...........9,812,825 ..1PE|03/01/2002 | .......6.981
............... 9.480 | DJ18 | 06/18/2006 3,893,670 5,500,000 | ....70.7940 3,893,670 5,549,622 <3 | 06/28/2001 | ......9.244
....... 9.375 | SM11|09/11/2007 3,660,549 |..........4,599,604 |...79.5840]..........3,660,549 |..........5,119,313 |.. w3 | 10/06/1995 | .......7.896
....... 5.620 | DJ.... | 12/01/2008 2,029,999 2,000,000 |..104.8460 2,096,920 2,032,500 | .. w2 |09/27/2002 | .......5.060
....... 5.500 | DJ29 | 12/29/2006 2,004,226 2,000,000 |..105.8240...........2,116,480 2,005,000 | .. .2 |03/01/2002 | .......5.440
....... 7.250 | NM... | 05/01/2009| .. 1,452,705 ..1,500,000 |....96.8470 ... 1,452,705 |..........1,498,125 |.. w3 | 04/30/2002 | .......7.273
....... 8.550 | OA15|10/15/2009 | .. ...6,106,240 |. ..5,650,000 |..115.9650...........6,552,023 |...........6,365,234 |.. ...0 [.1PE|12/30/1996 | .......7.033
....... 7.625|DJ15 | 06/15/2024 | .. 1,627,740 ..1,690,000 |..111.5680...........1,885,499 1,625,053 128,863 |............. . ....0 |..2PE|05/02/2000 | .......7.987
....... 9.375 | SM15| 03/15/2003 | .. 2,212,283 2,200,000 |..101.0770 2,223,694 2,510,618 \ 206,250 |... . ...0 |.2PE|12/30/1996 | .......6.570
....... 6.500 | DJ.... | 06/01/2025 2,913,651 3,000,000 |..108.9210 3,267,630 2,909,460 195,000 |... . ...0 [ ..1PE|04/05/2000 | .......6.751
....... 9.375 | AF.... | 02/01/2009 946,066 925,000 |..105.7500 978,188 953,906 \ 86,719 . .0 [.....4 107/19/1999 | .......8.882
....... 5.750 | NM... { 11/01/2011 4,919,887 |...........5,000,000 |..107.4280|...........5,371,400 |...........4,913,060 X 289,097 . ...0 [.1PE|12/31/2001 ] .......5.985
....... 0.000 | DJ15 | 06/15/2003 | .. 360,275 3,000,000 | ....13.0000 3,225,000 | .. L0 .0 [......6 [12/31/1999 | .......0.000
....... 0.000 | SM10|09/10/2004 | .. v e 84,471 ............700,000 |....13.0000 ... cevvenenennn 130,674 | .. 121231996 | .......0.000

6.500 | DJ.... | 12/01/2007 | .. 2,013,939 2,070,000 |..109.2610]... cevennnn. 1,994,008 | ..2PE | 06/28/2001 | ....... 7.158

228255 AC 9.. | CROWN CORK & SEAL 6.75 4-15-03 NC...
232928 AA9.. | DR STRUC FIN 6.66 8-15-10 AL62406 SF..
23333W AC 3 | DTI HOLDINGS INC 0/12.50 3-1-08 CO6.
233835 AA5.. | DAIMLER CHRYSLER 7.20 9-1-09 NC....
239753 CY 0.. | DAYTON HUDSON 7.50 07-15-06NC......
244098 AA7.. | DEER PK REF 6.47 12-15-08 AL21006 SF..
244199 AR 6.. | DEERE & CO 8.95 6-15-19 C09@100
247361 XB 9.. | DELTA AIRETC G 9.48 6-18-06 AL 1004...
247367 AC 9.. | DELTA 9.375 9-11-07 AL 05-25-05 SF.....

25468P AY 2..| DISNEY (WALT) CO 5.62 12-01-08 C2005..
25468P BU 9. | DISNEY (WALT) CO 5.50 12-29-06 NC...
256605 AJ 5...| DOLE FOODS CO 7.25 05-01-09 NC...
260543 AY 9.. | DOW CHEMICAL 8.55 10-15-09 NC
277432 AC 4.. |EASTMAN CHEMICAL 7.625 6-15-24 P06..
277461 AL 3.. | EASTMAN KODAK 9.375 3-15-03 NC......

278058 AQ 5..| EATON CORP 6.50 6-01-25 P05@100....
27876G AG 3. | ECHOSTAR DBS 9.375 2-1-09 C08@100...
291011 AN 4.. |EMERSON ELEC 5.75 11-01-11 NC....
293561 AF 3.. |ENRON CORP 9.875 6-15-03 NC....
293561 AR 7.. |ENRON CORP 7.625 9-10-04 NC
293562 AC 8.. |ENRON OIL & GAS 6.50 12-01-07 NC

..1,209,248 | ..

294429 AD 7.. |EQUIFAX INC 4.95 11-01-07 NC......coovvveeerrrirncrenirereeiiens | e | e 4.950 |NM... | 11/01/2007 | .. 1,497,194 ..1,500,000 {..101.7500 ... ..1,497,105 | .. ..2PE | 10/24/2002 | ....... 4.994
300674 AB 4.. | EXCEL PARALUBES 7.125 11-1-11 AO4-07.......ooooerverns | v | e 7.125 |NM... | 11/01/2011] .. 7,941,851 ..7,711,853 {..106.8850 ... cerenenn 1,963,438 ... 91,678 | ........549,471 | ........(14,800) | ...ccvvovvriinnn0 | 0 | 2103/27/2002 | ....... 6.671
31331F AJ 0.. | FEDERAL EXP 8.40 3-23-10 AL 3-13-09.......cccuruieriienns | v | crvenns 8.400 | SM23| 03/23/2010 2,339,617 2,175,000 |..114.3750...........2,487,656 |.......... 2,409,560 |..........49,735 | ........182,700 |.........(16,964) | ....cc.ccccceecee.0 | o0 | 2 105/19/1998 | ....... 7.045
31331F AU 5..| FEDERAL EXP ETC 97-A 7.50 1-15-18A12.......coooerriiiacs | v [ e 7.500 | JJ15. | 01/15/2018 2,894,557 2,711,788 |..115.3750] ... 2,900,773 ) 101,691 | .oooeeeee( ..1PE|02/05/2002 | ....... 6.778
316817 AA 3.. | 57TH ST MTGE 7.125 6-01-17 AL 042908...........coocvureees | rrerne | o 7.125 | MTHL| 06/01/2017 | .. 1,855,176 ..1,855,000 |..109.0000...........2,021,950 |........... 1,855,186 A 132,071 ... (12)]. ...0 [.1PE|07/16/2001 | ....... 7.124
317928 AA7.. |[FINOVA GROUP 7.50 11-15-09 NC.........cooooerrincniirncnns | eoreenee | e 7.500 | NM15| 11/15/2009 | .. ....34.5000 ... 103,500 |...ccoouce. 107,250 ...22,500 |... . w0 ] 5103/01/2002 | ....... 7.500
31925E AB 2..| FIRST BANK 6.00 10-15-03 NC 6.000 | OA15|10/15/2003 | ..

2,972,393 3,000,000 |..103.1560 3,094,680 2,880,000 \ werr 180,000 ... : . .0 [LAPE|12/31/1999 | ....... 7.224
....... 8.000 | JJ02. | 07/02/2004 | .. 1,525,258 |...........1,500,000 |..109.0190 ......... 1,604,250 w0 120,000 ... . ...0 [.1PE|12/30/1996 | .......6.802
....... 6.875 | SM15| 09/15/2007 | .. 5,230,860 5,000,000 |..114.4540 ... cerennnn 0,275,450 | . .0 [......1[12/06/2001 | .......5.741
....... 4.700 |NM... | 11/01/2006 | .. coe | 987,436 | ...........1,000,000 |..104.79701........... cervnnnn.985,000 | .....1/03/01/2002 | .......5.065

6.930 | DJ.... | 12/01/2003 | .. 2,503,222 2,500,000 |..103.8990 2,518,875 |.. L1PE|07/1111997 | ...... 6.782
....... 6.550 | OA15|10/15/2035 | .. 1,488,340 ..1,500,000 |..108.9580......... 1,487,753 | .. v 1110/19/1995 | .......6.608
....... 7.000 | JU17.|07/17/2012] .. 4,013,353 ..4,000,000 |{..105.8370 ... cerennn4,013,800 | ..2PE|07/15/2002 | .......6.951
............... 6.625 | SM15|09/15/2004 | .........ccvveees | corerreenae 776,000 800,000 | ....97.0000 ... .3 | 05/29/2001 | .......7.015

319279 AL 9.. | FIRST BANK SYSTEM 8.00 7-2-04 NC.
319279 BP 9.. | FIRST BANK SYSTEM 6.875 9-15-07 NC...
319963 AE 4.. | FIRST DATA CORP 4.70 11-01-06 NC
320500 AA 9.. | FIRST HAWAIIAN BANK 6.93 12-01-03 NC
337358 BD 6.. | FIRST UNION 6.55 10-15-35 P 05
340711 AP 5.. | FLORIDA GAS TRAN 7.00 07-17-12 NC.
347471 AQ7..|FT JAMES CORP 6.625 9-15-04 NC

35671D AB 1. | FREEPORT-MCMORAN CORP 7.50 11-15-06..........coccoo| ovveree | e 7.500 | NM15| 11/15/2008 | .....coocveercs | worereeres | woreereenns 1,450,150 ..2,000,000 | ....92.5000 1,843,800 | ...........19,167 |.........150,000 | ...........5,150 | ..ccoooiiriiiinc0 | crviiiiiennnl0 [ 4 (12/18/1997 | ....... 7.500
361446 AB 3.. | GATX CAPITAL CORP 6.875 11-1-04 NC....... O IR O 6.875 | NM... | 11/01/2004 | ....oooevveics | o | o 969,821 ..1,000,000 |....96.7740 957,500 | ..........1 I ...0 [.2PE|03/01/2002 | ....... 8.693
362388 AA 8.. | GEORGIA PACIFIC FIN 7.20 12-15-06 NC........covooereens| v | e 7.200 | DJ15 | 12/15/2006 | .. 2,375,000 2,500,000 | ....95.0000 2,488,425 . . w0 ] 3 107/20/2001 | ....... 7.305

...... 1103/11/2002] .......6.437
.1PE|03/01/2002 | ....... 6.672
..2PE | 08/09/1994 | ....... 8.420
...... 1109/13/2002] ......5.115
...... 110/04/2002 .......4.553
..2PE|03/02/1994 | ....... 7.290
...... 2 112/31/1999| .......7.378
..2PE|03/01/2002 | ....... 4.431

364725 AC 5.. | GANNETT CO 6.375 04-01-12NC...........
368771 AA 9.. | GENL AMER RAILCAR 97-1 6.69 9-20-16...
36884C AA 6. | GEN AMER TRANS 8.42 1-1-15 AL0609 SF...
36962G YY 4. | GE CAPITAL 6.00 06-15-12NC............
36962G ZH 0. | GEN ELEC CAP CRP 4.625 09-15-09 NC
370424 GR 8. | GMAC 8.50 1-1-03 NC .
370424 8B 2.. | GMAC 6.625 10-15-05 NC........cooooomerevrrriercrrirenciirecenens
370425 QR 4. | GMAC 5.875 1-22-03 NC

..1,500,000 |{..113.6290 ...
..4,889,576 {..105.0000 ...
..4,051,668 |..111.2500 ... ...4,051,668 | ..
..1,000,000 |..107.9670......... 1,067,290
2,008,207 2,000,000 |..102.4480 2,048,960 2,008,460
....... 8.500 | JJ..... | 01/01/2003 | .. 2,000,000 2,000,000 |..100.0000 2,000,000 2,155,620
....... 6.625 | OA15|10/15/2005 | .. 3,434,669 3,500,000 |..103.5000 3,622,500 3,377,500
....... 5.875|JJ22. | 01/22/2003 | .. cern. 1,000,824 ..1,000,000 |..100.0310]...........1,000,310 1,012,500 | ..

1,493,235
...4,897,960

....... 6.375 | OA....| 04/01/2012] .. cernnnn. 1,493,630
....... 6.690 | MTHL| 09/20/2016 | ..

....... 8.420 | JJ..... | 01/01/2015] .. .
6.000 | DJ15 | 06/15/2012 | .....ooocveeecs | oo | oo 1,065,666
....... 4.625 | SM15|09/15/2009 | ..

370425 RP 7.. | GMAC 7.75 1-19-10 NC......ooooiriicreieceeseceiiseneiinenes | oeeeas | e 7.750 | JJ19.|01/19/2010 | .. ...4,077,687 |..........4,000,000 |..104.6890 ... ..4,077,263 | ........139,500 |.........155,000 | ....cccccccoecc D [0 | eviiinnnl0 [ 2 112/26/2002 | ....... 7.389
370426 AA6.. | GMAC 6.75 3-15-03 NC.......cooomriecrieiecneisecniiseneiisenes | eeveeeee | ceeend 6.750 | SM15|03/15/2003 | .................. 1,499,951 |...........1,500,000 |..100.0310 ... ...1,498,635 | .. ..2PE|03/25/1996 | ....... 6.767
379363 AK 0.. | GLOBALSTAR LP 11.375 2-15-04 CO3@102..........cvveees | orreree | e 0.000 | AF15 | 02/15/2004 | 02/15/2003 {102.840 | ................ 27,366 ..1,000,000 | ...... 9.0000] ................90,000 |............. 625,000 | ...ooovcviiinnn0 [0 | (42,634) [0 | 0] 6 109/22/1998 | ....... 0.000
382388 AM 8. | GOODRICH B.F. 6.60 5-15-09 NC........coocouerveermerrirecniirns | oreeree | e 6.600 | NM15| 05/15/2009) | ........ccvveves | worerreenae 282,127 300,000 | ....99.7440 299,232 277,875 ..2PE | 11/20/2000 | ....... 7.805
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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) | on Bonds in 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 |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
398048 AH 1.. | GREYHOUND LINES 11.50 4-15-07C02@105.........cocvvee | cocvees | crene 11.500 | OA15|04/15/2007 | 04/15/2003 |103.830 | .............. 700,000 ..1,000,000 |....70.0000..............700,000 |........... 1,000,000 | ..........24,278 | ........ 115,000 |........(205,000) | .....cveecvcrceec0 | o0 | 5104/11/1997 | .....11.500
40423Q AE 7. | HMH PROP 7.875 8-01-05 CO4@101..........ooovcveemerrirncnns | e | e 7.875 | SM15|08/01/2005 | 08/01/2003 |102.627 | ........... 1,970,000 ..2,000,000 | ....98.5000|...........1,970,000 |........... 1,999,440 | .. weeee 157,500 | 70,001 | 0 | eicieen0 | 3 107/29/1998 | ....... 7.880
404280 AB 5.. | HSBC HOLDING PLC 5.250 12-12-12 NC... 5.250 | DJ12 | 12/12/2012 2,493,502 2,500,000 |..102.4980 2,562,450 2493475 |...cceece.8,927 | o 0].. .1PE | 12/05/2002 | ....... 5.284
40621P AA 7..| HALLIBURTON CO 6.75 2-1-27 PO7 MTN......ccooovermcriones | cerries | e 6.750 | AF.... | 02/01/2027 | ....voooereees | oo | correrrrin 920,970 |........... 1,000,000 |..100.0000 |........... 1,000,000 920,000 33,750 | .orrreirernen 970 [ e | 0 | 2103/01/2002 | ....... 7.462
41014S AA 4..| JOHN HANCOCK 5.625 12-01-08 NC..........cooovvemmmrernenes | corvins | crreees 5.625 | DJ.... | 12/01/2008 | .. 2,004,477 2,000,000 |..104.8430 2,096,860 2,005,000 |.. 110,938 | ... .1PE|03/01/2002 | ....... 5.580
416515 AE 4.. |HARTFORD FINANCIAL 7.90 06-15-10 NC........ccoooorvevees | corvers | cereeee 7.900 | DJ15 | 06/15/2010 | .. 2,265,772 2,000,000 |..113.6860 2,273,720 2,266,660 | ...oooceeen7,022 | v 0]. .1PE|12/20/2002 | ....... 5.688
42307T AD 0..| HEINZ FINANCE 6.00 3-15-12 NC 6.500 | SM15|03/15/2012 6,476,072 6,000,000 |..108.5940 6,515,640 6,480,000 |.. 2,500 | .coereene(3,928) | o0 | 0 | 1111/26/2002 ....... 5.395
43613P AC 7. | HOLLYWOOD CASINO 13.00 8-01-06 CO5.........coocouervers | corvees | v 13.000 | AF.... | 08/01/2006 | 08/01/2003 |106.50 1,000,000 ..1,000,000 |..103.0000...........1,030,000 |........... 1,000,000 | .. .130,000 | ...........55,000 | ..cooovvriccenn0 | a0 | 4 108/03/1999] .....13.000
436132 AF 1.. | HOLLYWOOD CASINO 11.25 5-01-07 CO06. B U P 11.250 | NM... | 05/01/2007 | 05/01/2003 |107.000 | ...........1,020,222 |...........1,000,000 |..108.0000...........1,080,000 |...........1,030,000 |.. e 112,500 | (3,513 | 0 | 0| 4 111/30/1999] .....10.655
44108E AK 4..| HOST MARRIOTT 8.375 2-15-06 NC.........cocvoermrrrermerriinens | cervies | e 8.375 | SM15| 02/15/2008 | .......cocvverecs | worrereeres | woreereenns 1,980,000 ..2,000,000 |....99.0000...........1,980,000 |........... 2,000,000 |..........49,319 |....... 167,500 |..........55,000 | ..ccooroirercecc0 | o0 | 3 102/18/1999 | ....... 8.375
441812 FG 4..|HOUSEHOLD FIN 8.00 8-1-04 NC........ccooovmervemmcririeniins | cerrins | e 8.000 | AF.... | 08/01/2004 ................. ..1,500,000 |..105.9560|...........1,589,340 |........... 1,587,588 | ..........50,000 |......... 120,000 ..1PE | 06/28/2001 | ....... 5.971
446438 AB 9.. |HUNTINGTON NATL 6.75 6-15-03 NC........oooovervecrerriacs | s | e 6.750 | DJ15 | 06/15/2003 | .................. ..1,000,000 |..102.2520 | ... ...1,045,000 |.. ...67,500 |... .1PE|03/01/2002 | ....... 3.162
449248 AC 3. | ICG SERV INC 0/10.00 2-15-08 COB@100..........ccvvemmrres | corvees | crreen 0.000 | AF15 | 02/15/2008 | 02/15/2003 ..3,000,000 |...... 0.5000 ... ...1,875,000 |.. w0 [eeeei(157,500) [ o0 | 0 [ 6 103/11/1998 | ....... 0.000
449247 AB 1.. | ICG HOLDING 0/12.50 5-1-06 CO3@100.........cooemmrveerrenes | corves | e 12.500 | NM... | 05/01/2006 | 05/01/2003 ..1,000,000 |...... 0.5000 | .....coevveeer.5,000 | coorvviennec 840,000 cei0 [ eeieeend(80,767) [ o0 | 0 [ 6 |02/28/2000 | .....99.999
449901 AC 1..|ICI NORTH AMERICA 8.875 11-15-06 NC.......cocovcveumeens | corvirs | cereees 8.875 | NM15| 11/15/2006 3,170,732 3,000,000 |..114.8160| ... X 3,371,600 266,250 |... ..2PE | 12/30/1996 | ....... 7.159
45974V YE 2..| INTL LEASE FIN 5.70 7-03-06 NC MTN........ooocomcreummmrians | corves | e 5.700 | OA15|07/03/2006 | .. 3,804,849 3,800,000 |..104.6540 3,976,852 3,806,270 |.........45,727 |......... 216,600 | ... .1PE|10/31/2001 | ....... 5.659
459745 EZ 4.. | INTL LEASE FIN 6.375 03-15-09 NC 6.375 | SM15|03/15/2009 | .. 3,096,901 3,000,000 |..106.8280 3,204,840 3,102,840 99,344 .1PE|07/16/2002 | ....... 5.749
460690 AR 1.. | INTERPUBLIC GRP 7.25 8-15-11 NC........ccocooermereerenriins | cervies | e 7.250 | AF15 | 08/15/2011 | ... | e 2,982,651 3,000,000 |...91.7230........... 2,751,690 2,980,770 |..........82,167 |......... 213271 | 1401 |0 | 0 2 108/20/2001 | ....... 7.342
480206 AK 7.. | JONES INTERCABLE 8.875 4-1-07 CO4..........ccoovvuermervins | cerves | e 8.875 | OA....| 04/01/2007 | 04/01/2004 {101.110 5,849,190 5,675,000 |..106.8130 6,061,638 5,964,547 503,656 | .........(83,678) | cccvveervrricenn0 | a0 | 2 111/02/2001 | ....... 7.100
480208 AC 1.. | JONES INTL NETWK 11.75 7-1-05 CO4.........cooovervecmerie | cevvies | e 11.750 | JJ..... | 07/01/2005 | 07/01/2003 |105.875 | ........... 1,128,750 ..1,500,000 | ....75.2500 | ... 1,500,000 | .. 176,250 | ........ 168,750 | .covvvcrccenn0 | a0 | 5107/02/1998 | .....11.750
488396 AE 2.. | KEMPER CORP 6.875 9-15-03 NC 6.875 | SM15| 09/15/2003 ....3,848,427 |...........3,850,000 |..103.4630 ... ..3,820,177 |.. ..2PE | 05/28/1998 | ....... 6.930
49306S AA 4..| KEY BANK NA 6.50 04-15-08. 6.500 | OA15| 04/15/2008 8,250,167 |...........7,625,000 |..109.6160 | ... ceerennn8,257,998 | . .1PE | 12/09/2002 | ....... 4.730
494521 AH 0.. | KINDERCARE LEARN 9.50 2-15-09 CO5..........ccooommereurns | corvis | e 9.500 | AF15 | 02/15/2009 | 02/15/2003 [103.170 | .............. 970,000 ..1,000,000 |....97.0000|..............970,000 1,000,000 |...........35,889 |..........95,000 |..........20,400 |...cccccccceen0 | coiririiienn0 | 4102/10/1997 ] ....... 9.500
50075N AH 7. | KRAFT FOODS INC 6.25 06-01-12 NC.........ccooommrmereriens| v | e 6.250 | DJ.... | 06/01/2012 3,572,827 3,250,000 |..111.8270 3,634,378 3,575,553 | .00 16,927 | .0 107,769 | oveieerd(2,725) | o0 | 0 | 1]11/25/2002 ....... 4.919
530715 AB 7.. | LIBERTY MEDIA 7.875 7-15-09 NC.......o.ocmmveemererrrcrirnns | veeree | o 7.875|JJ15. | 07/15/2009 | .. 2,990,485 3,000,000 |..108.4510 3,253,530 2,987,500 |.........108,938 |........236,250 | ..c.ccccc. 1,073 | oorrriiirricinnn0 | o0 | 2 112/31/1999| ....... 7.938
534187 AM 1. | LINCOLN NATL 6.20 12-15-11 NC... N ISP DO 6.200 | DJ15 | 12/15/2011 | ..o | oo | o 997,128 |........... 1,000,000 |..106.6430...........1,066,430 |............. 996,880 |.....cccce.,756 | .c0rceeen63,378 | o233 |0 [ 0 [ 1112/04/2001] ....... 6.242
536196 AB 4.. | LION CT HOLDING 6.375 8-15-03 NC..........ovvveemerrieraenes | oreeree | e 6.375 | AF15 | 08/15/2003 | .........ocvveves | coverreenae 3,423,113 3,400,000 |..101.0310...........3,435,054 3,442,160 crereen:(30,005) .1PE|03/01/2002 | ....... 5.227
549463 AD 9.. | LUCENT TECH 5.50 11-15-08 NC.........coooorereeeerrrereniiins| o 5.500 | NM15| 11/15/2008 | .........ccvveecr | worrcreerres | woreereenns 1,217,625 ..2,550,000 |...47.7500|..........1,217,625 |.......... 2,269,398 |.........17,921 |........140,250 |....... (694,875) | ...oocvererceenn0 | 0 | 5109/07/2000 | ....... 7.309
5526E2 AB 5..| MBNA AMERICA BANK 6.625 6-15-12 NC..........coovverereves | orreree | e 6.625 | DJ15 | 06/15/2012 .. ..3,979,977 |..........4,000,000 |..101.7890|...........4,071,560 |...........3,979,220 |.. JUVOPTURPPOROY (2 (N OVUPUORTPROROOOON. | B IOVPROPRROOOOON | I VOO 2107/10/2002 | ....... 6.697
55263E AY 1..|MBNA CORP 7.125 9-15-04 MTNC..........cooorvuemeremrereniriens | veeree | e 7.125 | SM15| 09/15/2004 | ........ocvvveecs | worrereerres | woreerienns 1,535,459 ..1,500,000 |..105.1130...........1,576,695 |........... 1,550,700 ..2PE|03/19/2002 | ....... 5.650
55263E CE 3. | MBNA CORP 7.50 3-15-12 NC........coooooerrieimereimnneeineniaes | woveeeee | e 7.500 | SM15|03/15/2012 .. 3,071,489 3,000,000 |..107.5080 3,225,240 3,075,150 |...c.......66,250 |........106,250 | ..ooorrrrecr(3,661) | v | o0 | 2 104/29/2002 | ....... 7.140
552953 AA 9.. |MGM GRAND 6.95 2-01-05 NC 6.950 | AF.... | 02/01/2005 | ......oovrveeacs | worrerierres | woreereenns 1,208,081 |........... 1,250,000 |..103.2280 ...........1,290,350 |........... 1,160,463 | ...........36,198 | ..........86,875 | ... 17,629 | o0 | o0 | 3101/28/2000 | ....... 8.747
552953 AB 7.. |MGM GRAND 6.875 2-06-08 NC 6.875 | AF06 | 02/06/2008 | .. 719,731 750,000 |..102.2300..............766,725 703,770 |..........20,768 |.........51,563 | ... 4,668 |...ccoooiiiincn0 | o0 | 3103/16/1999 | ....... 7.851
569794 AA 8.. | MARION MERRELL 9.11 8-1-05 AL 02-04.............covcmvenne | orreree | e 9.110 | AF.... | 08/01/2005 | .....ooocveeecs | worrereires | woreerienns 2,066,890 |........... 1,996,321 | ..105.6190 | ...........2,108,494 | .......... 2,186,830 .1PE|01/03/1997 | ....... 7577
570535 AD 6.. | MARKEL CORP 7.20 08-15-07 NC.........cocvveemveenerieerseeees | oreeree | e 7.200 | AF15 | 08/15/2007 | .. 3,038,168 3,000,000 |..103.8090|...........3,114,270 3,042,350 ..2PE|08/12/1998 | ....... 6.874
582333 A* 1... IMCMILLIN COS 12.875 2-28-00..........ccooovermmreemerrirrcniiins | crerees | crene 12.875 |NM... | 02/28/2009 | .. I O 18,474,253 | ......... 19,000,000 |..100.0000......... 19,000,000 |......... 18,430,000 |........414,503 |......1,671,604 |.........44,253 |....ccccccccc. 0 | o0 | 4 102/28/2002| .....13.551
58501W AV 3.| STEER Z1 A (JCP) 7.54 3-1-17 AL07-10. [ (PO A 7.540 | SM... | 03/01/2017 | ......covevveene. 2,080,090 2,506,133 | ....83.0000 2,080,090 2,670,811 |..........62,987 |........188,959 |.......(62,653) | .ccoovoorurrcceec0 | o0 | 3 106/04/1998 | ....... 6.909
591689 AE 4.. |METROMEDIA FIBER 10.00 12-15-09 CO7.........covcvvureees | worreree | e 0.000 | DJ15 | 12/15/2009 | 12/15/2004 {105.000 | .......coorvevrerveeneee R — 1,000,000 | ...... 1.2500 | ..o 12,500 |..ocvvuernens 595,000 | ..ooovcrvieenn0 |0 |eieed(289,999) | 0 [ 0 [ 6 |05/24/2001 | ....... 0.000
60036N AA 9. | MILLENNIUM AMERICA 7.00 11-15-06 NC......cooooverveees | rreree | e 7.000 | NM15| 11/15/2008 | .......cocveeos | wovrrreenae 2,898,750 3,000,000 | ....96.6250 2,898,750 2,918,844 | ..........26,833 |........210,000 |......... 108,750 | ..coovcrmrrcienc0 | o0 | s 3 101/31/1997 | ....... 7428
60039@ AA 5 | MILLER BREWING 0.00 4-30-03...........cooomerveememriercniionns | oreeeee | e 0.000 | OA30|04/30/2003 | .. 1,947,500 ..2,000,000 |...97.3750|............1,947,500 |........... 1,473,177 .52/ 05/21/11999| ....... 7.907
60462E AF 1..| MIRAGE RESORTS 6.625 2-1-05 NC..........ooovvuermereirenenes | orreree | o 6.625 | AF.... | 02/01/2005 | .. ...1,497,238 |..........1,500,000 |..102.4220|...........1,536,330 |...........1,492,050 |..........41,406 |...........99,375 | .ccoce. . 1,197 | o0 | o0 | 3 101/30/1998 | ....... 6.721
60462E AG 9. | MIRAGE RESORTS 6.75 2-1-08 NC.........ooooomereuemmmreenenns | e | e 6.750 | AF.... | 02/01/2008 | .. 1,245,167 ..1,250,000 |..101.7350|............1,271,688 |........... 1,241,900 | .........35,156 | .......... 84,375 | ool TT1 |0 | 0 | 3 103/17/1998 | ....... 6.841
60706U AA 2. |MOBIL CORP 7.29 1-2-14 AL 9-02-08 NC.........cooommcruucnes | orreree | o 7.290 | JJ02. | 01/02/2014 | .. 2,551,682 2,551,682 |..109.8750 2,803,660 2,551,682 .1PE|05/2211997 | ....... 7.290
617446 DX 4.. | MORGAN STANLEY DEAN 8.00 6-15-10 NC 8.000 | DJ15 | 06/15/2010 2,242,153 2,050,000 |..118.7880|...........2,435,154 |.......... 2,261,437 .1PE|01/07/2002 | ....... 6.399
628782 AC 8.. [NBTY INC SER B 8.625 9-15-07 COS@100..........cooemereeer | worreree | e 8.625 | SM15| 09/15/2007 430,433 500,000 |..101.5000 507,500 410,000 |..........12,698 |..........43,125 | ... 10,296 | o0 | 0 | e 4 {11/20/2000 .....12.640
628900 AF 9.. [NBD BANCORP 7.125 5-15-07 NC......coooomrreerereriricriinns | eereeeee | e 7.125 | NM15| 05/15/2007 | .....ccoovverars | worrrviinns | oreneen 1,071,781 | 1,000,000 |..115.5090 |........... 1,155,090 |........... 1,083,750 .1PE|03/01/2002 | ....... 5.265
628931 AB 3.. [NBD BANK 8.25 11-1-24 P 04........ooomrieeceeiecreciecneiiaes | e | e 8.250 | NM... | 11/01/2024 | ......oovveceecs | verviiaes | e 11,990,646 | ... 11,000,000 |..126.4730......... 13,912,030 |......... 12,082,155 |........151,250 |........907,500 |.........(17,865) | c.cccvereirercccc0 | vririiicnn0 | 1103/21/11997 | ....... 7411
65332V AM 5. | NEXTEL COMM 0/9.95 2-15-08 COB@100..........coerveerecrs | worreree | e 0.000 | AF15 | 02/15/2008 5,032,500 5,500,000 | ....91.5000 5,032,500 3,394,700 | ..coovvvernrrrcrnnn0 |0 e 774,981 | 0 | 0 | 4 {11/17/1998 .....10.835
667294 AQ 5..|[NORTHWEST AIR 7.935 4-01-19 A52013........cooomerevreens | orreree | e 7.935 | OA....| 04/01/2019 2,507,212 2,318,767 |..108.0000 2,504,268 2,510,158 |..........45,999 | ........91,997 | .occoiii(2,946) | o0 | o0 | 1107/10/2002] ....... 7.085
670768 AA 8.. [INYNEX CORP 9.55 5-1-10 AL 01-15-06.........ooervverrcrieeres | woreeree | e 9.550 | NM... | 05/01/2010 .. 1,374,402 |..........1,253,780 | ..114.4040.........1,434,375 | .......... .1PE|12/30/1996 | ....... 7.802
674098 AE 8.. | OAKWOOD HOMES 8.125 03-01-09 NC. B PO DO 8.125 | SM... | 03/01/2009 | .....ooomrveres | wovrrrriers | worerreern 477,750 ..1,950,000 |...24.5000 | ............. 477,750 |.............828,125 | .....cccccccccc0 | ... 158,438 | .......(341,250) | ..o | 0| 6 107/12/2001 | .....32.526
68006G CJ 2..| OLD NATL BANK 6.75 10-15-11 NC......ooorreererererncreinns | oreeeee | o 6.750 | OA15{10/15/2011 5,294,332 5,000,000 |..109.8010...........5,490,050 |..........5,299,200 |.........71,250 | coovvovrrrccec0 | i (4,868) | o0 | 0 2110/23/2002 | ....... 5.883
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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
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Amount Due and Accrued
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Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | on Bonds in 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 |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
681936 B* 0... | OMEGA HEALTHCARE LIBOR + 300 6-30-05.........cocvcee. | orreree | wonnec 9.690 06/30/2005 | .....ocvvoocrvens | v [ v 6,776,250 ..7,500,000 |....90.3500|...........6,776,250 |........... 7,347,397 .5,825 |......... 458,173 |....... (387,882) | ..ooereererieenn0 | 0 | 4 |04/25/2002] .....10.370
700690 AD 2.. | PARK PLACE ENT 7.95 8-01-03 NC.......oooooerruemereeeieriin | oreeeee | e 7.950 .108/01/2003 | .. ...1,997,840 |...........2,000,000 |..102.1490 ... crereen 1,987,000 | ...........66,250 | .........159,000 | .............3,485 | o0 | 0 | 3 107/28/1999 | ....... 8.144
701018 AA 1.. |PARKER & PARSLEY 8.875 4-15-05 NC.........ccocovueemruens | rreree | e 8.875 04/15/2005 | .....ocvooocveenn | v | e 1,503,579 ..1,500,000 |..107.2610|... 28,104 |....... 133,125 | i (1,358) | a0 | 0 3 111/05/1999 | ....... 8.758

70556J AB 5.. | PEGASUS AVIATION ETC 6.30 32529 A07
706448 BC 0.. | PEMEX FIN 9.69 08-15-09 AL3-15-07..
717223 AA 9.. | GSA PHASE 2 LEASE 6.76 110807 AO

6.300
....... 9.690
....... 6.760

...... 2 111/20/2000 | .......7.167
...... 2 112/26/2002 | .......6.527
...... 1107/10/1997 | ......6.760

03/25/2029 | .. 2,737,686 3,050,000 | ....62.0000...
08/15/2009 | .. ....1,598,461 |. ..6,500,000 |..116.7500 ...
11/08/2007 | .. 1,745,018 |. .1,745,018 {..109.1250 | ...

191,616 | ............3,903 |.
302,813 |..........(41,092) | .
17,963 | 0.

718154 BW 6. | PHILIP MORRIS 7.125 10-1-04 NC........oooooirveimeriincrin | rrenee | e 7.125 ..110/01/2004 | .. ..992,027 | ..........1,000,000 |..106.1770...........1,061,770 |.............. 4,114 .1PE|10/28/1992 | ....... 7.621
718507 BJ 4...| PHILLIPS PETROLEUM 6.375 3-30-09 NC 6.375 03/30/2009 | .........coccc.... 1,027,496 |...........1,000,000 |..103.0000 ... (3,094) . .1PE|02/20/2002 | ....... 5.843
740540 AE 9.. | PREMIER PARKS 0/10.00 4-1-08 COB............oovveeucreeereens | worreree | e 0.000 ..|04/01/2008 | 04/01/2003 [105.00 1,205,885 ..1,275,000 | ....96.7500 ... 120,149 |0 |0 4101/18/2001] ..... 10.776

743315 AF 0.. |PROGRESSIVE CORP 7.00 10-1-13 NC.....ccooovvommmrerrenns | woreerne | o 7.000 .1PE|01/23/2002 | ....... 6.417

o 110001/2013 | | | 1,985,057 | ... 1,900,000 | 1145880 ... 2477172 | . 133,000 |

743315 AH 6.. | PROGRESSIVE CORP 7.30 6-01-06 NC.......oooooervveecrnis | e | e 7.300 | Dd.... | 0B/01/2006 | oo | 1o 3,142,995 3,000,000 |..112.7010 3,381,030 3,180,450 |..........18,250 |......... 219,000 |... .1PE | 12/26/2001 | ....... 5.743
743315 AK 9.. |PROGRESSIVE CORP 6.375 1-15-12 NC........ooooververacres | e | e 6.375 . 101/15/2012 .. I IR 6,837,184 |.......... 6,850,000 |..109.2710]........... 7,485,064 |........... 6,835,704 | .. 250,113 | 1,388 [0 | 0 [ 1107/26/2002 ....... 6.402
74406Q AF 4. | PROVIDIAN CORP 8.06 3-16-05 MTN... 8.060 03/16/2005 | .. 2,067,718 2,000,000 |..110.4110 2,208,220 2,227,560 .161,200 |... .1PE|02/14/1996 | ....... 6.390

74433K CR 6. | PRUDENTIAL FUND 6.60 5-15-08 MTN NC....
744593 AC 8.. | STEER-IBM-Z2-A 6.415 6-01-18 AL 2-11

...... 1112/27/2001] ......6.205
.1PE|03/01/2002 | ....... 6.986

....... 6.600
....... 6.415

05/15/2008 | ..
.106/01/2018 | ..

3,053,496 3,000,000 |..110.6760 3,320,280 3,061,770

.198,000 |...
I IR 3,661,517 |.......... 3,869,356 |..107.5000...........4,159,558 3,643,343

248,219 | ...

744593 AF 1.. | STEER-H-Z3 6.91 8-1-18 AL 03-11 6.910 .108/01/2018 | .. 3,541,327 3,541,513 |..107.3750............3,802,700 3,541,301 244719 | B [0 | 0 [ 2 105/22/1998 | ....... 6.911
749121 AH 2.. | QWEST COMM 9.47 10-15-07 CO2@104.........oovreerererer | e | o 0.000 10/15/2007 | 10/15/2003118.519| ........... 3,987,819 ...80.50001 ...........5,738,569 |..........4,997,807 |.. 675,084 |.....(3,299,806) | ......covvceneen0 | criiiiiiennn0 [ 5111/03/1997 | .....16.929
749121 AJ 8...| QWEST COMM 8.29 2-1-08 COB@100............crveererreerrens | worreree | e 0.000 .102/01/2008 | 02/01/2003 [122.516 | ...........5,255,286 |. ...86.0000] .........10,051,841 ...7,766,209 | .. 836,822 |.....(3,834,204) | ....cooovvvceee0 | 0 [ 5101/22/1998 | .....18.438
74913R AB 7. | QWEST SERVICES 13.50 12-15-10 COB.........coovveermrrires | cocrees | e 13.500 12/15/2010 | 12/15/2006 {106.75 1,919,985 ..105.0000 1,920,000 | ....c.cccc... 3,572 | i 0 ...52 | 12/26/2002 | ....12.491
750236 AB 7.. | RADIAN GROUP 7.75 6-01-11 NC.......ccooovoierremereeincnias | e | e 7.750 .106/01/2011 5,090,953 5,000,000 |..112.9410 5,098,550 387,500 .1PE|12/19/2001 | ....... 7450

750755 AA 8.. | RAILCAR 92-1 7.75 6-01-04*AL0603 SF..........ovooucreeereens | e | e 7.750 06/01/2004 | ......coooovvvvee | cvvrrrrees [ crvvnenn 4,556,431 | .........4,511,634 | .103.8750|...........4,686,460 |..........4,769,012 |..........29,138 | .........336,192 | ..........(29,155) | ccervesrrrccecc0 | v | 1112/30/1996 | ....... 6.997

.4,511,634 |..103.8750 ... 4,769,012 336,192

755920 AF 2.. [ROCS-NSC 98-17.90 5-15-17 AB-29-10........covvemerruerrcrres | worreree | e 6.375 05/15/2017 | .. 4,392,074 ..4,655,267 |....98.9590 ... ...4,363,381 292,508 | ... ..2PE|01/25/2000 | ....... 6.993
755920 AM 7. |ROCS (CHRYSLER) 98-1 6.50 8-1-18 A11 6.500 .108/01/2018 | .. ..4,398,072 |..........4,384,817 | ..102.8750 | ... ...4,400,028 | .......118,755 |........ 285,013 |... .1PE|06/22/1998 | ....... 6.469
759351 AC 3.. | REINSURANCE GRP OF AMER 6.75 121511.......cvvveiens | e | e 6.750 12/15/2011] .. 1,498,918 ..1,500,000 |{..107.9580 ... 1,498,830 100,125 | ... .2PE | 12/12/2001 | ....... 6.761
75952U AA 1. | RELIASTAR FIN CORP 6.625 9-15-03 NC........cocoooommmvees | wrreree | e 6.625 09/15/2003 | .. 2,999,521 3,000,000 |..103.0640 2,994,870 198,750 | ... .1PE|08/26/1993 | ....... 6.649

75952U AE 3. | RELIASTAR FINL 6.50 11-15-08 NC 6.500 11/15/2008 | .. 2,481,085 2,500,000 |..110.9650... 2,476,975 .162,500 | ... 2l;557 .1PE|05/11/2001 | ....... 6.658

77175T AA 1..| (ROCHESTER) FRONTIER 9.30 6-1-04 MTN.......cooovovve| v | o 0.000 ..|06/01/2004 112,500 2,500,000 |...... 4.5000.............112,500 |........... 2,927,300 | ..o | 0 [ (187,500) | ..ooovevrerreeen0 | 0 | 6 |11/20/1995 ....... 0.000
777324 AA 2.. | GSA ROSECLIFF 8.00 11-15-08 AL1105.........oorveerieires | werreree | e 8.000 11/15/2008 2,750,298 2,565,988 |..113.8750 2,922,019 2,770,959 I .1PE|03/07/2002 | ....... 6.508
78375P AB 3..|RYERSON TULL INC 9.125 7-15-06 NC.........coovveererrirns | e | e 9.125 . |07/15/2006 755,472 800,000 |...94.4340|.............. 755472 | ... 893,000 |...........33,661 |..........73,000 |.........25,376 |...coccoeicecc0 | criiiiininnnl0 [ 4 106/09/1998 | ....... 7.206
78387Q AB 7. | SBC COMMUNICATIONS 7.00 10-1-12 CO7.....ooocveererns | e | o 7.000 | AF.... | 10/01/2012 2,498,102 2,500,000 |..112.9200 2,823,000 2,497,500 .1PE|09/29/1997 | ....... 7.011
78442F AG 3. | SLM CORP 5.375 1-15-13 NC. 5.375 . 101/15/2013 8,993,644 |........ 9,000,000 |..103.1340............ 9,282,060 8,993,610 .1PE|12/03/2002 | ....... 5.384
792860 AD 0.. | ST PAUL COS 8.125 4-15-10 NC........oocrveeerrreerieiieriis | oreeeee | e 8.125 04/15/2010 | .. 2,172,408 2,000,000 |..115.9590 2,319,180 2,201,000 .162,500 |... ..2PE | 06/28/2001 | ....... 6.614
809877 AQ 6..| SCOTT PAPER 10.00 3-15-05 NC.........coooorrreerrrirecrirens | cvcreis | creee 10.000 03/15/2005 | .. ...1,580,847 |...........1,500,000 |..116.5620 |... 1,748,430 | ..........1,755,980 |.. .150,000 |... .1PE|12/23/1996 | ....... 7.285
812404 AV 3.. | SEARS ROEBUCK ACCEP 7.00 6-15- [N IO PO 7.000 06/15/2007 | .. 1,197,679 ..1,200,000 |{..101.0680 ... 1,212,816 |..........1,195,644 |.. ...84,000 | ... SOOI | I EUUROROROOR | B IO 2 106/25/1997 | ....... 7.051
82028K AC 5. | SHAW COMMUNICATIONS 8.25 4-11-10 NC.....ccooovveumeres | worreree | e 8.250 04/11/2010 | .. 5,183,423 5,550,000 |...93.3950..........5,183,423 |...........5,746,525 |.. 457,875 |.......(558,002) | ..cooovvrrccenn0 | o0 | 3103/01/2002 | ....... 7.671
832389 AB 6.. | SMITHS FD DRG 8.64 7-2-12 AL0208 SF..........ccocoommmvues | worreree | e 0.000 . 107/02/2012 | .. 2,121,565 2,015,065 |..122.1250]............2,460,899 2,148,924 AT4102 | e (7,321) | a0 | 0| 2110/16/1998 | ....... 7.841
83569R AC 3. | SONY CAP CORP 4.95 11-01-06 MTN.... B O DO 4.950 .| 11/01/2006 | .. 2,458,062 2,500,000 |..106.3870 2,659,675 2,450,000 122,031 | 8,062 |0 | 0 [ 1103/01/2002] ....... 5.441
84254Q AA 7. | SOUTHERN CAPITAL 5.70 6-30-22 AL 09........cooomemvernes | wrreree | e 5.700 06/30/2022 | .....ocvvooervene | v 2,425,153 2,425,153 |..107.0000 2,594,914 2,425,153 ..1PE | 06/20/2002 | ....... 5.700
843597 AF 2.. | SOUTHERN PAC RR ETC 8.02 7-2-12 A07.......cvoeecriies | oreeree | e 8.020 0710212012 | .o | v | e 1,815,611 |........... 1,811,632 |..110.3750 |...........1,999,588 |.......... 1,816,161 | .........72,243 | ....... 145293 | .ccoovoieecc 2T1) |0 | 0 [ 2 111/20/2000 | ....... 7.987
844741 AL2.. |SWAIR ETC A3 8.70 7-1-11 AL102207..........cvveoerrveicrnes | e | e 8.700 07/01/2011 | .. 3,413,157 3,091,579 |..121.7500 ..........3,763,998 |...........3,622,422 |.. .1PE|05/28/1998 | ....... 7.052
852891 AA 8.. | STANCORP FINL 6.875 10-01-12 NC 6.875 ..110/01/2012 | .. I IR 1,989,188 |........... 2,000,000 |..102.4420..........2,048,840 |........... 1,988,980 | ........34,375 | .0 | 208 |0 | 0 [ 2109/20/2002 | ....... 6.952
857473 AE 2.. | STATE ST BK 7.35 6-15-26 P06 @100.........coooomereeererrins | v | e 7.350 06/15/2026 | .. 5,193,913 5,000,000 |..119.8980 5,994,900 5,210,200 | .. .1PE|12/30/1996 | ....... 7.011

866810 AE 4.. | SUN MICROSYSTEMS 7.50 8-15-06 NC..........ccooeoerveeaas | v | e 7.500 08/15/2006 | .....ocvvevrrens | ervereriaes | ceverennns 4,192,587 |.......... 4,220,000 |..106.3130 | ..........4 6,339 |. ..2PE|01/20/2000 | ....... 7.709

486,400 |........... 4,175,184 | ..

86822# AA 9.. | SUPERIOR NONWOVEN Il 12.25 5-01-05.......cooomemveres | crcvees | v 12.250 05/01/2005 | .. were 14,075,000 | ...... 0.0000 ... 0 [.ei14,075,000 | ..o |0 [ (4,000,000) | ...cceoonervreen0 | o0 6* | 06/14/2002 | ....... 0.000
86825# AB 4.. | SUPERIOR NONWOVEN [ 12.25 5-01-05........ocoooomemeries | cvcvies | v 12.250 05/01/2005 | ..o | eervenenies | eevierreriinenirennen0 [ i 17,300,000 |...... 0.0000 ... L0 17,300,000 |.. )| ceeeeeneriinenen0 | 0 [ 6* | 05/01/2000 | ....... 0.000
870845 AB 0.. | SWISS BANKNY 7.25 9-1-06 NC.........coovoucreirecrireniions | wvreeee | e 7.250 .109/01/2006 | .. ,036,819 5,000,000 |..112.5110 \ 50 5,079,900 | .. ) | ceerererrinenn0 | 0 | 1101/2111997 | ....... 7.019
87305N AT 5..| TTX CO 8.00 3-15-05 NC 8.000 03/15/2005 | .. 5,134,804 5,000,000 |..110.6660 5,533,300 5,243,250 ) SOOI | EUOUPRORRROOOR | I DO 2112/19/2000 | ....... 6.664
87612E AG 1. | TARGET CORP 5.40 10-01-08 NC........ccooomereemerriieririrens| oveeeee | e 5.400 ....| 10/01/2008 | .. 5,315,847 5,000,000 |..108.0470........... 5,402,350 5,322,100 )| .1PE|11/15/2002 | ....... 4.154
879240 AW 9. | TELE-COMM 7.25 8-01-05 NC.........orereverereeremieiieriiireees | woveeeee | e 7.250 .108/01/2005 | .. 2,911,974 2,900,000 |..105.3560 3,055,324 2,940,832 )| .2PE|10/07/1993 | ....... 7.072
88033G AR 1. | TENET HEALTHCARE 5.375 11-15-06 NC.........cocooommmvees | orreree | e 5.375 11/15/20086 | .. 2,490,654 2,500,000 | ....93.1250 2,328,125 2,488,225 | .. w0 |0 2 110/30/2001 | ....... 5.484
88033G AW 0 | TENET HEALTHCARE 6.50 06-01-12 NC... 6.500 1080172012 | v | v | e 1,488,342 ..1,500,000 |....90.5000...........1,357,500 |........... 1,487,625 | ............8,125 | il 71,601 | it T7 [0 | 0 [ 2 103/04/2002 | ....... 6.612

88033G AX 8. | TENET HEALTHCARE 5.00 07-01-07 NC... 5.000
887315 AX 7.. | TIME WARNER 8.18 08-15-07 NC.......oooorveererieernereenenes | oreeeee | e 8.180

..2PE | 11/26/2002 | ....... 7.758
..2PE|01/08/2002 | ....... 5.898

07/01/2007 | .. ....1,345,334 |.
08/15/2007 | ...cooveecreens | cvvererrins | cevercenns 4,364,565

..1,500,000 | ....89.2500 ...
..4,000,000 |..108.2500 ...

1,338,750 |..........1,342,500 |..
...4,330,000 |.......... 4,430,280
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Showing all Long-Term BONDS Owned December 31 of Current Year
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887364 AH 0.. | TIMES MIRROR 7.45 10-15-09 NC........cccoooonmrreemerrirnanees 10/15/2009 1,271,091 ..1,100,000 |..118.6200|...........1,304,820 |........... 1,276,451 | ....... 17,301 |........... 40,975 | ... 10/01/2002] ....... 4.743
889479 AH 4.. | TOLL CORP 8.00 5-1-09 CO7@100. . | 05/01/2009 ...1,426,690 |...........1,500,000 |..100.0000..........1,500,000 |...........1,410,000 |.. .120,000 | ... 11/20/2000 ....... 9.030
891490 AQ 7..| TOSCO CORP 7.25 1-1-07 NC . 01/01/2007 1,064,127 ..1,000,000 |..112.9250|...........1,129,250 |........... 1,080,700 | .. ..72,500 |... 10/23/2001] ....... 5.444
892332 AH0.. | TOYOTA MOTOR CREDIT 5.50 12-15-08 NC 5.500 | DJ15 | 12/15/2008 | .. 2,106,253 2,118,000 |..108.5730 2,299,576 2,104,657 |.. 116,490 | ... 01/07/2002 | ....... 5.611
89652P AA6..| TRINITY IND 7.755 02-15-09 AL2-07 NC. 02/15/2009 | .. 2,500,000 2,500,000 |..107.1250 2,678,125 2,500,000 |.. 02/12/2002 | ....... 7.755
902118 AD 0.. | TYCO INTL GROUP 6.25 06-15-03 NC 06/15/2003 | .. 1,458,609 |........... 1,500,000 | ...99.2500 |........... 1,488,750 |........... 1,385,625 | .. 02/20/2002 | .....12.692
902118 AZ 1.. | TYCO INTL GROUP 5.80 8-01-06 NC. ... | 08/01/2006 | .. 5,769,102 6,185,000 | ....94.5000 5,844,825 5,702,680 05/02/2002 | ....... 7.926
902118 BA5.. | TYCO INTL GROUP 4.95 08-01-03 NC eeee | 0810172003 | ..o | i | o 975,975 ..1,000,000 |....98.5000 985,000 941,250 02/08/2002 | ....... 9.287
902905 AU 2.. | USX CORP 6.85 03-01-08 NC.............. . ... |03/01/2008 | .. 5,383,392 ..5,000,000 |..112.2970 5,614,850 5,399,490 12/04/2002| ....... 5.137
902984 AC 7.. | USA INTERACTIVE 7.00 01-15-13 NC.....coooooormerrrrrrrenne (0171512013 | oo | e 2,000,000 2,000,000 |..103.4020 2,068,040 2,000,000 12/11/2002] ....... 7.000
90332J AB 4.. | USA NETWORK 6.75 11-15-05 NC /1512005 | ..o | o | s 4,189,769 ..4,250,000 |..104.7210............ 4,450,643 |........... 4,175,075 08/20/2002 | ....... 7.294
904677 AE 1.. | UNIFI INC 6.50 2-01-08 NC.......... .102/01/2008 | .. ...840,960 | ...........1,000,000 | ....84.0960 840,960 995,570 05/26/1998 | ....... 6.563
907770 BF 7.. |UNOCAL CORP 7.35 6-15-09 NC.... 06/15/2009 5,913,377 ..5,850,000 |..115.5520........... 6,759,792 |........... 5,915,743 03/01/2002 | ....... 7132
908064 AA 6.. | UNION PLANTERS 6.50 3-15-18 P/C 3-08.. 03/15/2018 5,459,613 5,000,000 |..106.4180 5,320,900 5,478,800 10/03/2002 ....... 4.499
908068 AG 4..| UNION PLANTERS 7.75 03-01-11 NC..... . 10310172011 | v 5,318,750 5,000,000 |..118.2450 5,912,250 5,341,300 193,750 | ... 03/19/2002 | ....... 6.723
908584 DF 9.. | UNION TANK CAR 6.5 4-15-08 AL1005... 04/15/2008 | ......cvooocveenn | v | e 1,664,403 |..... ..1,666,757 |..109.6250 | ...........1,827,183 1,661,724 | .. .108,339 | ... 05/26/1993 | ....... 6.532
908587 AB 4.. | UNION TANK 95-A2 6.76 1-2-06 NC........ L [01/02/2008 | ... | v | e 1,544,631 ..1,499,626 |..110.1250 | ... 1,555,862 | .. 03/01/2002 | ....... 5.659
908640 AE 5.. | UNION TEXAS PETROL 8.375 3-15-05 NC. 03/15/2005 | .. 500,000 |..112.5470 550,953 |.. 12/01/1995 | ....... 6.873
908640 AF 2.. | UNION TEXAS PETROL 8.50 4-15-07 NC.......coccoovvunens 04/15/2007 | .. .117.2600 ... 04/07/1995 | ....... 8.546
909279 AM 3. | UNITED AIR E 9.76 5-27-06 AL1204 SF.. 05/27/2006 | .. ...16.5300 ... 12/23/1996 | .....27.816
909279 L* 0... | UNITED AIR 8.85 SER B 5-7-07 AL 4-05. 05/07/2007 | .. ...22.0000] ... 06/28/2002 | .....14.796
909279 L#6... |UNITED AIR 8.42 SER A 5-7-04... 05/07/2004 | .. ...22.0000] ... 05/07/1992 | .....14.113
909279 L@ 8. | UNITED AIR 8.42 SER A 5-7-04... 05/07/2004 | .. ...22.0000] ... 05/07/1992 | .....14.051
909279 M* 9.. |UNITED AIR 8.42 SER A 5-7-04... 05/07/2004 | .. ...22.0000] ... 05/07/1992 | .....14.113
909279 M# 5.. | UNITED AIR 8.85 SER B 5-7-07 AL 4-05. 05/07/2007 | .. ...22.0000] ... 06/28/2002 | .....14.796
909279 M@ 7 | UNITED AIR 8.85 SER B 5-7-07 AL 4-05. . 05/07/2007 | .. ...22.0000] ... . 06/28/2002 | .....14.796
909283 AA 1.. | UTD AIRLINE 9.20 3-22-08 AL 092105..........c.coocvvvrncneens 03/22/2008 | ......cooooervene | v . ...24.0000] ...........1,254,167 |........... 5,083,614 10/30/1996 | .....27.885
909283 AC 7.. | UTD AIRLINE 91A 9.30 32208 AL1005 SF.. 03/22/2008 | .....ocvvooervees | e [ e 297,392 |........... 1,351,784 | ...22.0000 | .............297,392 |........... 1,421,739 08/10/2001 | .....31.028
912707 AA4.. | U.S. SURGICAL CORP 7.25 3-15-08 NC. 03/15/2008 | .. 2,543,880 3,000,000 | ....84.7960 2,543,880 3,008,430 03/23/1998 | ....... 7210
913903 AM 2. | UNIV HEALTH SVCS 6.75 11-15-11 NC.. 11/15/2011] .. 2,543,241 2,500,000 |..104.2490 2,606,225 2,545,125 06/21/2002 | ....... 6.489
91914C AA 5. | VALERO LOGISTICS 6.875 07-15-12 NC 07512012 | oo | s [ s 996,963 ..1,000,000 |..103.5460 | ..........1,035,460 996,860 07/10/2002 | ....... 6.919
92239M AC 5. | VECTREN UTILITY 6.625 12-01-11 NC... ... |12/01/2011 | .. 1,987,150 ..2,000,000 |..109.0540 | ... 1,986,040 132,868 | ... 11/27/2001] ....... 6.722
92839U AA 5. | VISTEON CORP 7.95 8-01-05 NC... ... | 08/01/2005 | .. 1,002,227 ..1,000,000 |..106.0100|... ...1,003,750 |.. ...79,500 |... 11/20/2000 | ....... 7.853
92839U AB 3. | VISTEON CORP 8.25 8-01-10 NC....... .... | 08/01/2010 .. ...1,750,541 | ...........1,750,000 |..106.1050 ... ...1,750,655 | .. 144,375 | ... 07/31/2000 | ....... 8.244
939322 AG 8..| WASHINGTON MUTUAL 5.625 1-15-07 N . [01/15/2007 3,992,556 ..4,000,000 |..107.0140|... 3,991,000 115,000 |... 01/08/2002 | ....... 5.677
941388 AD 2.. | WATERFORD GAMING 9.50 3-15-10 C09.. 03/15/2010 2,975,836 3,000,000 |..103.5000| ... 2,972,500 83,917 285,000 | ... 02/22/2001 | ....... 9.652
949740 BX 1.. | WELLS FARGO & CO 6.875 4-15-03 NC. 04/15/2003 | ........oconcc.. 438,711 440,000 |..101.4910...............446,560 |.............. 410,661 05/04/1994 | ....... 7.930
949740 BY 9.. | WELLS FARGO & C0 6.125 11-1-03 NC coe | 1110112003 | oo | e s 6,544,128 |.......... 6,600,000 |..103.7410 6,179,295 12/30/1996 | ....... 7174
949746 CK 5.. | WELLS FARGO & CO 5.25 12-01-07 NC 1200172007 | e | e 3,764,540 3,500,000 |..107.9500 | ... 3,765,230 12/26/2002| ....... 3.561
960394 AP 9.. | WESTINGHOUSE CR 8.875 6-14-14 P04 06/14/2014 | .. 3,447,075 3,000,000 |..125.6750|... ...3,466,350 |.. 03/25/2002 | ....... 6.965
962166 BA 1.. | WEYERHAEUSER CO 5.95 11-01-08 NC. ... | 11/01/2008 | .. . 2,113,300 2,000,000 |..106.7490 | ... ..2,113,820 |.. 12/20/2002 ....... 4.824
96647K AK 8..| WHITMAN CORP 6.375 5-01-09 NC........ 21 05/01/2009) | ... | o | oo 1,389,543 ..1,500,000 |..108.1510... 1,363,125 11/20/2000 | ....... 7.874
969133 AJ 6...| WILLAMETTE IND 7.35 7-1-26 P 7-1-06.. 07/01/2026 | .................. 991,621 |...........1,000,000 |..111.9940 ... 991,250 11/30/1999| ....... 7426
974280 AB 5.. | WINN-DIXIE 8.875 4-1-08 CO7@100... .| 04/01/2008 | 04/01/2005|104.438 1,000,000 ereree1,000,000 | ..102.2500 ... 1,000,000 03/22/2001 | ....... 8.875
98157D AK 2. | WORLDCOM INC 8.250 05-15-31 NC.. 05/15/2031 | ......covooneve 579,322 3,000,000 |...23.5000..............705,000 |.............. 576,250 11/08/2002| ....... 5.869
986667 AB 9.. | YORK INTL 6.70 6-1-08 NC.......... ... |06/01/2008 | .. 2,996,360 3,000,000 |..110.6460 2,994,150 05/28/1998 | ....... 6.727
989388 AA 1.. | ZENITH NATL 8.55 8-01-28 NC... . 108/01/2028 | ......ooovovenne | corerionene | creeeeen4,839,240 ..o 6,000,000 | ....80.6540 5,977,440 e 112,199 | 07/27/1998 | ....... 8.585
UNItEd SEALES. ... snssenessenesssnnsnsnssnen: ceeenesO 1 0,21 0,904 | cocrees 896,189,054 |...XXX...... 891,289,039 ....46,380,980 ...(41 286,255) | ....coocrceeenn | 0 XXX XXX..... XXX.....
Canada
078149 DL 2.. |BELL CANADA 7.754-1-06 NC........ ....| 040172006 | .................. 5,674,699 ..5,385,000 |..109.7260|...........5,908,745 |.......... 5,835,200 |.. 417,337 |.........(69,263) | . 03/01/2002 | ....... 5912
12525M AB 8. | CF CABLE TV 9.125 7-15-07 C05@ . . . [07/15/2007 | 07/15/2005 5,104,763 5,000,000 |..105.3860 5,269,300 5,282,300 |.. 456,250 |..............(487) . 12/30/1996 | ....... 8.194
130910 AJ 1...| CALL-NET ENT 10.625 12-31-08 008@100 .................................. 10.625 | DJ30 | 12/31/2008 | 01/01/2006 |105.313 161,701 299,446 |...54.0000.............. 161,701 |..oceeeene 209,612 | oo 88 | 31,817 04/12/2002 | .....18.632
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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
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 Bonds in 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 |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
303901 AA0.. | FAIRFAX FINANCIAL 7.75 12-15-03 NC.........cooomurvrrrennns 12/15/2003 | ..ooonvveens | v 3,243,594 3,500,000 |....96.2450|...........3,368,575 |........... 3,599,340 271,250 | ... 12/30/1996 | ....... 8.363
303901 AF 9.. | FAIRFAX FINANCIAL 6.875 4-15-08 NC 04/15/2008 | .. I 1,459,422 |........... 2,000,000 |....73.6090|...........1,472,180 |........... 137,500 | ... 04/09/1998 | ....... 9.422
44923N AA 9. | IBP FIN CO OF CAN 7.45 6-1-07 NC ... |06/01/2007 | .. 2,499,082 2,500,000 |..110.7250 | ...........2,768,125 186,250 | ... 05/29/1997 | ....... 7.460
775101 AA 6.. [ROGERS CANTEL 10.50 6-01-06 CN NC... ... |06/01/2006 | .. 3,371,830 5,500,000 | ....61.3060 3,371,830 5,494,058 540,750 03/01/2002 | .....10.489
884903 AN 5.. | THOMSON CORP 6.20 1-05-12 NC . 101/05/2012 | .. ...9,793,487 |..........9,500,000 |..109.1700.........10,371,150 |...........9,789,300 |.. A74375 | ... 11/07/2002| ....... 5.738
884903 AP 0.. | THOMSON CORP 5.75 02-01-08 NC .102/01/2008 | ......cocvecvcnee | e ..10,784,649 |.........10,000,000 | ..108.7050 ..10,870,500 |.........10,803,300 |.. [ 0].. 11/13/2002] ....... 4.028
CANAUA. .. s 42,093,227 |......... 43,684,446 | ... XXX..oo.. [ cooveeen: 43,562,106 |......... 45,508,805 | .........984,746 | ...... 2,215,529 |....(2,136,041) | ..ccccvcoverceee0 | o0 [ XXX [ XXX..... XXX.....
Foreign
V8615# AA 0..| STOLT PARCEL 8.48 8-31-06 PP ALO4..........coooovcrvevcces | s | e 8.980 | FMAN 08/31/2008 | .........ccvveuecs | worrereerres | orerrnenns 4,000,000 |........... 4,000,000 |..100.0000 | ........... 4,000,000 |........... 4,000,000 08/08/1996 | ....... 8.480
14365Q AB 8. | CARNIVAL CRUISE 6.25 2-10-04 MTN........coorvuemereunenens [ covrres [ e 6.250 | AF10 | 02/10/2004 | .........ocvvecer | o 2,485,549 2,500,000 |..103.2240 2,580,600 2,423,175 12/123/1996 | ....... 6.801
500750 AB 0.. | KPN/QWEST 8.125 6-01-09 CO7@100...........ovveeurreeernns | worreree | e 0.000 | DJ.... | 06/01/2009 | 06/01/2004 |104.062 | ................14,577 |..........4,000,000 | ...... 0.3750................15,000 |........... 3,725,860 | ..ooovvovereen0 |0 [ (2,585,423) 05/25/1999 | ....... 0.000
638539 F@ 0. | NAT WESTMINISTER PLC VAR PMT 3-15-38........ccococees| covvves | e 12.000 | MJSD| 03/15/2038 ...75.0000] .........18,750,000 |......... 25,000,000 |...... 2,139,408 | ......cccceee0 | (6,250,000 | . 03/04/1998 | .....16.000
693300 AE 5.. | PDVSA LTD 98-1B 6.65 2-15-06AL62805 02/15/2006 | .. ....84.8750 ... 2,495,190 21,243 | .... 05/05/1998 | ....... 6.682
71654Q AL 6..| PETRO MEXICANOS 8.85 9-15-07 NC.... 09/15/2007 | .. .114.7500 ... 890,000 26,058 | .... 01/20/1999 | .....10.841
76126C HS 4. | AMMC RACERS SER 00-25-P VAR 5-15-13... 05/15/2013 | .. ...86.8750 .........12,075,625 |......... 12,068,321 |......... 117,331 12/13/2000 ....... 6.000
780641 AG 1..|KPN NV 8.00 10-1-10 NC..... ..110/01/2010 | .. .117.1070 ... 996,734 20,000 12/31/2000] ....... 8.049
FOreign......oocreeererivsscriscrisenens O XXX...... .41,861,670 |......... 51,599,280 |...... 2415171 |.....2,089,222 |.....(8,811,184) [ ......ccccccce0 [ o0 [ XXX [ .o XXX..... XXX.....
3999999. | Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations.............ccceeureeseeesscesecenssencrencens XXX 941,941,562 |....... 988,397,124 |....16,957,392 |....50,685,731 |...(52,233,480)] ......c.ccccccce...0 | v 0 [ XXX XXX..... XXX
Industrial & Miscellaneous (Unaffiliated) - Single Class Mortgage-Backed/Asset-Backed Securities
United States
166782 AB 8.. | CHEVY CHASE 97-1 ABS 6.55 5-20-18........coocooevvemmcrins [ covenes [ e 6.550 ‘ MTHL| 05/20/2018 [ 12/31/2017 | ............ 244,167 244,231 |..103.5000 252,779 244155 | ..o 489 09/22/1997 | ....... 6.554
74645W AA 3.| PUTNAM CBO Il LTD 6.875 11-8-09 CO0........coocveeeemreens [ eerseree | e 6.875 | NM08| 11/08/2009 | ...... ....6,622,561 |..........6,629,194 | ...92.3750 6,123,718 6,619,250 67,098 10/15/1997 | ....... 6.894
UNIEd SEALES. ... ...6,866,728 |...........6,873,425 | .. XXX...... 6,376,497 |.......... 6,863,405 |........... 67,587 |.....471,662 |.....cccce0.. 788 [ vcriiicrcce0 [ o0 [ XXX .o XXX..... XXX.....
4099999. | Industrial & Miscellaneous (Unaffiliated) - Single Class Mortgage-Backed/Asset Backed Securities.........c.coovurnrnciinnne | conceennd 6,866,728 6,873,425 | ... XXX...... ...6,376,497 |.......... 6,863,405 |........... 67,587 |..... 471662 | .....cccc.... 788 | o0 | e 0 XXX XXX..... XXX
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities
United States
00077B ZD 8..| AMAC 2001-8 ST0 10 INV 1-25-32........coorreererrrererirrecns | e [ e 6.430 | MTHL| 01/25/2032 | 05/25/2005 | ............ [ ccoverrvernecs 220,388 |.........13,760,563 |...... 1.5000 206,408 733,323 | oo 0].....1,005,720 |..... 12/06/2001] ....... 0.000
055240 CD 5.. | BAMS 1997-3 A4 NAS 7.0 1-25-28.........oommmvrerereriicceiiies | veeeee | e 7.000 | MTHL| 01/25/2028 | 03/25/2004 | ............ | ccovcveeene 3,578,060 ..100.2500 3,589,007 3,576,561 20,884 |.........246,238 | ............. 01/14/1998 | ....... 7.113
06050H EL 8.. | BOAMS 2002-3 1A7 10 INV 3-25-32........cooomerrerinriiincnies | worreeee | e 6.186 | MTHL| 03/25/2032 | 12/25/2004 | . ..314,529 | .........10,758,488 | ...... 3.7500..............403,443 N e (471,472) | 08/21/2002 | ....... 0.000
06050H WF 1.|BOAMS 2002-9 1A11 10 INV 10-25-32.........ccoveremrrereciis | worreeee | e 6.170 | MTHL| 10/25/2032 | 02/25/2008 | ..........c. | rveveeene 1,027,243 |......... 15,648,952 | ...... 5.9690..............934,086 |.......... 1,133,288 251,382 |......(179,747) | . 09/13/2002 | .....32.670
060506 D6 6.. | BOAMS 2001-6 1A33 SEQ 6.50% 6-25-31.........coooervreiacs | v | e 6.500 | MTHL| 06/25/2031 | 10/25/2003 | . 2,293,118 2,317,749 |..100.3750 2,326,441 2,261,978 150,035 | ... 05/17/2001 | ....... 8.871
060506 Y7 1.. | BOAMS 2001-9 1A22 SEQ 6.75 9-25-31........covvveeecreerenns | e | e 6.750 | MTHL| 09/25/2031 | 12/25/2003 | . I 4,945,027 |.......... 5,000,000 |..101.6250........... 5,081,250 |........... 4,923,438 | .. .336,893 | ... 08/07/2001 | ....... 8.055
07384Y BF 2..| BSABS 2001-AC2 2A2 SEQ 5.82 11-25-31......cooooerveeiecns | v | o 5.820 | MTHL| 11/25/2031 | 10/25/2004 | . 2,936,086 3,000,000 |..103.0000 3,090,000 2,919,375 |.. 116,400 | ... 04/25/2002 | ....... 7.364
07384Y EF 9..| BSABS 2002-AC3 A4 NAS 6.68 6-25-32..........coervveeerreens | orreree | e 6.680 | MTHL| 06/25/2032 | 05/25/2008 | ............ | ereveeene 7,498,883 ..7,500,000 |..104.0000|...........7,800,000 |........... 7,498,703 |.. .250,500 | ... 05/21/2002 | ....... 6.686
09774X BF 8..| BCM 1999-B A5 SEQ 7.44 1-15-20........cooomcreeiecrireniins | eoreeeae | e 7.440 | MTHL| 01/15/2020 | 05/15/2006 | . 1,862,200 ..1,862,200 | ....82.5000...........1,536,315 |..........1,862,200 | .. 138,549 | ... 08/26/1999 | ....... 7440
12669B QZ 8. | CWALT 2000-1 M MEZ 8.0 7-25-30........cccrvvererrverereeiriens [ ceveines [ ceveens 8.000 | MTHL| 07/25/2030 | 03/25/2030 | . 1,874,310 .1,914,520 |..103.8750|...........1,988,707 |.......... 1,872,041 | .. 153,170 | ... 07/19/2000 | ....... 8.237
12669B 3Q 3..| CWALT 2001-7 A13 10 INV 08-25-31.........ooovereerrriiiecens [ coveres [ e 6.236 | MTHL| 08/25/2031 | 04/25/2004 | . .344,070 |........16,100,599 |...... 2.0310 327,003 735,140 | .. .395,011 08/22/2002 | ....... 0.000
12669D DQ 8. | CWHL 2002-J4 1A2 10 INV 10-25-32........cooveeemcreemeniinns [ cevires [ cevenne 6.130 | MTHL| 10/25/2032 | 02/25/2003 | ............ | eorervrernens 808,706 |......... 13,362,197 |...... 6.4380 860,258 Y X T I | B 218,182 09/17/2002 | .....57.450
126690 AF 3.. | CWFC 1993-1 A11 TAC 7.125 10-25-23.......ccoooomervevecni [ crvenes [ oo 7.125 | MTHL| 10/25/2023 | 03/25/2003 | ............ 5,001,631 5,000,000 |..100.3750 5,018,750 5,007,813 |.........29,688 |...... 355,622 01/23/2001 | ....... 6.862
161551 EN 2..| CFAB 2001-3 IA5 SEQ 6.425 10-25-31........oooommcreemerenns [ crvines [ oo 6.425 | MTHL| 10/25/2031 | 05/25/2015 | . 5,000,000 5,000,000 |..106.2500|...........5,312,500 |........... 4,999,996 |..........26,771 | ......... 321,133 | ... . 09/18/2001 | ....... 6.425
16162T B7 0.. | CHASE 2001-S6 S 10 INV 11-25-31........ovoocrvircreseniens [ o [ e 6.430 | MTHL| 11/25/2031{02/25/2009) | ........co. | coorerrrennecs 936,760 |......... 20,629,986 | ...... 443801.............915,559 | .......... 1,565,658 | ......ccoovveeen0 | 1,382,657 |.....(1,429,499) | . 10/15/2001] .....33.130
16162T C7 9.. | CHASE 2001-S6 VB VADM 6.25 11-25-31.......coocvvemerrnns [ covines [ e 6.250 | MTHL| 11/25/2031 | 02/25/2004 | . 6,475,819 6,500,000 |..103.2500|...........6,711,250 6,467,500 |...........33,854 |......... 403,575 |.............7,591 09/28/2001 | ....... 6.607
172953 5Z 0...| CMSI 2002-3 2A3 SEQ 6.0 03-25-17.......ccoooereeerccrereceiins [ ceviees [ e 6.000 | MTHL| 03/25/2017 | 10/25/2007 | . 2,634,823 2,700,000 |..103.8750 2,804,625 2,628,703 120,672 |............6,120 |. 03/06/2002 | ....... 6.758
22540V FF 4.. | CSFB 2001-26 2A2 10 INV 11-25-31......coouereeecrierenniins | orreeee | e 6.530 | MTHL| 11/25/2031{ 05/25/2005 | .........cc. | coorerrrennecd 602,224 |......... 14,066,881 |...... 51250 | .crveennee 919,041 | .......(918,678) | . 01/09/2002 | .....58.390
22540V HJ 4.. | CSFB 2001-MH29 A SEQ 5.6 09-25-31.........cooomereuerrerin | orreree | e 5.600 | MTHL| 09/25/2031 | 11/25/2023 | . 2,481,086 2,481,826 |..100.6250 | ... 104,237 | ... 148 |. 03/01/2002 | ....... 5.603
22540V H3 9.. | CSFB 2002-9 2A3 SEQ 6.58 3-25-32........ooommrreererriencnes | worreree | e 6.580 | MTHL| 03/25/2032 | 03/25/2004 | . 5,000,000 5,000,000 |..103.8750|... 5,000,000 03/08/2002 | ....... 6.580
22540V H4 7.. | CSFB 2002-9 2A4 SEQ 6.96 3-25-32.........oocmerveemerrierncnns | woreeree | e 6.960 | MTHL| 03/25/2032 | 04/25/2004 | . 1,000,000 |........... 1,000,000 |..104.2500] ...........1,042,500 |........... 1,000,000 03/08/2002 | ....... 6.960
22540W DY 3 |FNT 2001-4 3A6 10 INV 9-25-31..........ooimrriecriiaceiinenies | wereeeee | e 5.970 | MTHL| 09/25/2031 | 11/25/2004 | ........cc.. | ccovervuernccd 640,422 | ......... 17,775,077 3.5000 722,112 |.. 09/20/2002 | .....63.740
22541IN LD 9.. | CSFB 2002-26 3A4 NAS 5.848 10-25-32.........cccooomrrveiacs | wovreree | e 5.848 | MTHL| 10/25/2032 | 05/25/2005 | . 2,500,000 2,500,000 |..102.7500 2,500,000 |.. 08/21/2002 | ....... 5.848
2254IN LE 7.. | CSFB 2002-26 3A5 NAS 6.26 10-25-32..........commreuemcrernes | werreree | e 6.260 | MTHL| 10/25/2032 | 09/25/2005 | . 2,500,000 2,500,000 |..102.2500 2,500,000 |.. 08/21/2002 | ....... 6.260
32051D HD 7. | FHASI 2001-6 A9 10 INV 9-25-31.........oireiencreirenreineniaes | eoreeeee | e 4.642 | MTHL|09/25/2031 | 07/25/2012 | . 2,312,067 |...... 0.7190|.............. 16,624 | .....c....ce. 116,438 | .. 07/30/2001 | ....... 0.000
32051D KV 3. | FHASI 2002-2 2A5 10 INV 6.36 5-25-32........cooomerveerecrris | orreree | e 6.680 | MTHL| 05/25/2032 | 05/25/2007 | .......cc.c. | covevveennn. 243,569 |...........8,533,000 | ...... 2.7500 757,826 |.. 02/25/2002 | ....... 0.000
36157R BY 0. | GE CAP 97-12 A6 NAS 7.0 12-25-27.......oorrrvererereieriinns | vreeee | o 7.000 | MTHL| 12/25/2027 | 01/25/2004 ..100.2500] ...........1,287,578 |........... 1,309,224 01/13/1998 | ....... 4.494
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36157T WL 1. | GE CAP 96-6 A13 NAS 7.00 4-25-26..........ccoooommmerermernrrns | v | e 7.000 | MTHL| 04/25/2026 | 07/25/2014 ............ 2,951,821 3,019,367 |..100.2500 3,026,915 2,938,221 0 |..1PE|03/07/1996 | ....... 7.459
36185N RZ 5. | GMACM 2002-J3 A4 10 INV 5-25-17.......cooomrrviecieiiccii | e | e 6.120 | MTHL| 05/25/2017 | 03/25/2005 | ........cccc. | covcvvvene...90,435 | i 7,397,981 | ...... 11250 | ....cocreeen83,227 | 435,786 w0 [ 104/23/2002] ....... 0.000
45254T HC 1. | IMSA 2001-5 AI5 SEQ 7.24 8-25-31.........oovvveemervirecnionns | e | e 7.240 | MTHL| 08/25/2031 | 10/25/2017 | . 5,500,000 |..107.7500 5,498,613 ...0 [.1PE|06/28/2001 | ....... 7.243
45254T JX 3.. | IMSA 2001-8 A4 10 INV 5.956 01-25-32........oocveemereeerrcrees | corvens | e 0.000 | MTHL| 01/25/2032 | 06/25/2005 | . 19,343,528 |...... 5.2500 ... 1,013,580 (674,618)|. w0 [ 112/06/2001] .....99.000
45254T LF 9.. | IMSA-2002-2 A5 10 INV 4-25-33..........oomerreiereerennriincniins | e | e 6.400 | MTHL| 04/25/2033 | 07/25/2004 | . 20,255,856 | ...... 2.7810 ... ..1,017,148 |.. .(954,948) . w0 [ 103/13/2002 .....10.000
45254T LG 7...| IMSA 2002-A6 SEQ 6.50 04-25-33...........oovrvermerrirrcniionns | cerries | e 6.500 | MTHL| 04/25/2033 | 08/25/2007 | . ..5,000,000 |..105.5000| ... ...4,996,094 | .. A ...0 [.1PE|03/13/2002 ....... 6.524
45660N CZ 6. | RAST 2002-A4 A4 NAS 7.0 4-25-30........ccoerveemereerereriiiees | cervies | e 7.000 | MTHL| 04/25/2030 | 08/25/2008 | . 5,000,000 |..103.7500| ... 4,991,385 | .. ...0 [.1PE|03/21/2002 | ....... 7.039
55265K JF 7.. | MASTR 2002-5 5A26 10 INV 09-25-32.........covoemereuerecriin | e | e 6.100 | MTHL| 09/25/2032 | 12/25/2005 | . 12,075,572 | ...... 3.0000 362,267 765,591 w0 [ 1108/29/2002 ....... 0.000
585525 AD 0.. | MELLON RFC 98-1 A4 NAS 6.50% 2-25-28........coocovuvvemncs | worreree | e 6.500 | MTHL| 02/25/2028 | 03/25/2004 | . ..102.0000] ...........5,100,000 |........... 4,800,781 323,355 ..0 [.1PE|01/27/1998 | .....11.269
68619A AN 7. | ORGN 2002-A A3 SEQ 6.17 05-15-32.........cccvvemerrenenies | werrerne | e 6.170 | MTHL| 05/15/2032 | 11/15/2008 ..102.8750] ...........7,201,250 6,997,755 323,925 0 |..1PE|03/06/2002 | ....... 6.177
74436G AY 9. |PRU SEC 15 2G SEQ 8.60 5-20-21.........ccvoeommmreemereirrenes | wereeree | e 8.600 | MTHL| 05/20/202101/20/2018 .107.3750] ...........1,236,286 |........... 1,188,792 0 ... 105/05/1995 ....... 8.185
760972 CZ 0.. | RFMS| 1997-S12 A18 NAS 6.75% 8-25-27........overveeerrri | orreree | e 6.750 | MTHL| 08/25/2027 | 09/25/2003 | . ..100.0000] ...........1,200,515 |........... 1,184,384 | .. ...0 [.1PE|01/19/2001 | ....... 7.646
760972 HK 8.. | RFMSI 1997-S17 A5 NAS 7.0% 11-25-27.....ccooecreeeecciin | e | e 7.000 | MTHL| 11/25/2027 | 03/25/2004 | . 2,996,617 2 989,211 |..100.7500 3,011,630 3,002,523 |.. ...0 [.1PE|02/04/1998 | ....... 6.500
760972 MX 4. | RFMS| 1998-S3 A3 TAC 6.75" 2-25-28..........oocvvuermereerenns | orreree | e 6.750 | MTHL| 02/25/2028 | 02/25/2003 | . 675,852 673,899 |..102.5000 690,746 652,313 ...0 [.1PE|01/26/2001 | .....13.726
760972 QH 5. | RFMS| 1998-S5 A12 NAS 6.75 3-25-28..........comeveuerrcrernes | worrerne | e 6.750 | MTHL| 03/25/2028 | 07/25/2004 | . 3,844,802 ..4,000,000 |..102.2500|...........4,090,000 3,758,125 ...0 [.1PE|08/30/1999 | .....11.423
760972 VJ 5... | RFMSI 1998-S12 A8 NAS 6.75 5-25-28..........comereuemcrrines | worreree | o 6.750 | MTHL| 05/25/2028 | 09/25/2004 | . ...3,941,669 |...........4,000,000 |..101.6250...........4,065,000 3,923,750 264,531 | ... w0 [ 105/25/2001] ....... 8.268
76110F R2 1.. | RALI 1999-QS7 M1 MEZ 6.75 6-25-29.........coovomerveeecriis | e | e 6.750 | MTHL| 06/25/2029 | 01/25/2028 | . 3,274,417 3,251,482 |..102.5000 3,332,769 3,274,852 163,527 |... ...0 [.1PE|03/11/2002 | ....... 6.673
76110G QM 6 | RALI 2001-QS15 A2A 10 INV 9-25-31......ooourveerreincniaes | worreeee | e 6.320 | MTHL| 09/25/2031|09/25/2004 | ............ | ccoerrereen 370,799 | 10,264,507 |...... 2.8750 295,105 672,004 |.. 797,861 | ... w0 [ 1110/22/2001] .....31.550
76110Y LE 0.. | RFMS| 1999-S14 |A7 TAC 6.5 6-25-29 6.500 | MTHL| 06/25/2029 | 02/25/2003 | . 3,536,536 |..100.2500 3,545,378 3,493,435 |.. 149,465 | ... ...0 [.1PE|03/22/2002 | .....12.040
76111J SU 9.. | RFMS| 2002-S7 A11 10 INV 5-25-32.........ooerrvieceeieeriis | e | e 6.190 | MTHL| 05/25/2032 | 05/25/2004 | ............| ..cccc0...... 205,600 |........... 7,540,416 | ...... 26220 ... 197,710 | oo 317,535 |.. 132,600 | ... w0 [ 1109/17/2002] ....... 0.000
76111J SX 3.. | RFMSI 2002-S7 A14 10 INV 5-25-32.........ocerrveecreeicriis | e | e 6.140 | MTHL| 05/25/2032 | 05/25/2004 | . 8,783,217 2.3840 209,392 350,353 |.. 209,382 | ... w0 [ 1109/17/2002] ....... 0.000
863572 JP 9...| SASC 1996-A A1 SEQ CSTR 4-25-27.......coooereeecrenenns | e | e 8.328 | MTHL| 04/25/2027 | 04/25/2026 | . 1,125,713 |..100.0000|............1,125,713 |..........1,155,966 | .. .94.271 | .. w0 [ 1103/13/1996 | ....... 8.045
863572 N8 2.. | ALS 2000-2 2AX1 1O INV 5-25-30.......ccerveeerreererriereniions | wereeree | e 6.480 | MTHL| 05/25/2030 | 10/25/2004 | . 17,874,841 | ... 5.9690..........1,066,949 | .............. 820,707 |.. ,141,705 w0 [ 112/05/2001] .....10.000
863572 Z3 0...| SASC 2000-5 2A3 10 INV 11-25-30.......coocmmrrererrrircrriines | oreeeee | e 6.980 | MTHL| 11/25/2030 | 05/25/2005 .4,620,874 | ..... 4.7500 219,492 199,440 307,824 | ... w0 [ 104/19/2001] .....20.000
863572 3S 0.. | SASC 2001-3A 1A4 10 INV 10-25-04.........oorvvoerrereniins | worreree | e 6.600 | MTHL| 10/25/2004 .................. ..6,568,172 | ...... 4.2500 279,147 242,891 384,000 | ... w0 [ 104/16/2001] ....... 0.000
863572 3W 1. | SASC 2001-3A 2A4 10 INV 1-25-06..........oooerreerrcrierenrios | wereeree | e 6.480 | MTHL| 01/25/2006 | 08/25/2005 crereeennn0,647,875 | ... 5.7500 382,253 276,856 368,695 w0 [ 1103/27/2001] ....... 0.000
863572 4V 2.. | SASC 2001-2 3A7 10 INV 3-25-31........covoorrrincrriiecriines | orreeee | e 6.190 | MTHL| 03/25/2031 02/25/2004 | ............| ...........1,061,657 |........ 26,693,728 | ...... 3.6880.............. 984,465 |........... 1,050,702 598,423 0 [...1Z/{09/19/2002 | .....44.160
86358R CA 3. | SASC 2001-8A 3-A3 [0 INV 6-25-08..........coooerrrrererreieens | worreree | e 6.030 | MTHL| 06/25/2006 | 05/25/2006 3,257,654 | ...... 3.7500 | ..o 122,162 |...ovevveeen. 116,714 186,192 0 .. 106/22/2001] .....20.000
86358R GM 3 | SASC 2001-11 1A5 10 INV 8-25-31.......ooourreecriiieceiiees | coveeeee | e 7.000 | MTHL| 08/25/203102/25/2004 | ............ | ..............264,929 |..........6,861,522 | ...... 3.4380 235,899 266,551 |.. 120,076 | ... w0 [ 1109/19/2002 .....59.120
86358R GU 5. | SASC 2001-11 2A2 10 INV 8-25-31.........ooorrreecreiiccviiies | e | e 6.140 | MTHL| 08/25/2031| 02/25/2004 | ............| ..............606,397 |.........19,321,018 | ...... 3.0310 585,620 892,556 |.. 413,661 w0 [ 109/19/2002| .....99.000
929227 DX 1.. | WAMU 2001-S10 2A3 10 INV 10-25-16........oooocremererrrerrens | oreeree | e 6.580 | MTHL| 10/25/2016 | 06/25/2007 | ............ | ccveveve.ni 236,291 | .......... 4,312,633 | ...... 5.3820 232,106 326,799 341,761 w0 [ 1111/09/2001] ....... 0.000
929227 KB 1.. | WAMU 2002-S1 1A5 NAS 6.50 1-25-32.........cccveemerrirncnes | worrerne | e 6.500 | MTHL| 01/25/2032 | 06/25/2005 | . .104.7500 | ......... 10,475,000 |......... 10,056,250 595,834 ...0 [.1PE|01/11/2002 | ....... 6.246
929227 XY 7.. |WAMU 2002-AR15 X 10 4.45 12-25-32.........ommrveemcreereens | e | e 4.450 | MTHL| 12/25/2032 | 09/25/2007 | . 162,539,572 | ...... 26250 ... ..4,092,382 |.. 728,593 |... w0 [ 1112/04/2002 .....97.061
939335 PY 5.. | WAMU 2001-S8 2A25 NAS 6.75 8-25-31.........coooomervemecnes | e | e 6.750 | MTHL| 08/25/2031 | 06/25/2004 | . ..5,000,000 |..102.0000| ... 4,997,656 .337,500 | ... ...0 [.1PE|07/13/2001 | ....... 6.783
939335 RH 0.. | WAMMS 2001-MS10 2A9 10 INV 9-25-31......ooeruveerrirns | e | e 6.530 | MTHL| 09/25/2031 | 03/25/2004 | . ..9,668,237 | ...... 22190 462,755 .766,808 w0 [ 1110/18/2001] ....... 0.000
939335 RR 8.. | WAMMS 2001-MS10 3A7 10 INV 9-25-31......ooocreeremriirns | e | e 6.530 | MTHL| 09/25/2031|01/25/2005 | . 3,136,249 | ...... 1.0000 | ....cocrveerr. 31,362 | 161,924 192,067 | ... w0 [ 109/06/2001] ....... 0.000
939335 T3 9...| WAMMS 2002-MS3 2A2 SEQ 6.0 5-25-17.........ooovcrveiecres | o | e 6.000 | MTHL| 05/25/2017 | 03/25/2006 | . ..2,000,000 |..104.0000| ... 1,945,000 ...0 [.1PE|04/30/2002 | ....... 7.135
949768 AD 3. | WFMBS 2002-13 A4 PAC 6.0 6-25-17........oocrvveecrriiecries | woreeeee | e 6.000 | MTHL| 06/25/2017 | 10/25/2007 2,000,000 |..104.0000 2,017,500 0 |..1PE|07/26/2002 ....... 5.770
94978K AK 2.. | WFMBS 2002-4 2A8 VADM 6.50 2-25-32........ccoccvververiiens | conerees 6.500 | MTHL| 02/25/2032| 10/25/2004 | ............ | ...........4,829,265 |........... 4,802,037 |..103.0000 4,838,427 I 286,069 0 [..1PE|01/16/2002] ....... 5.785
United StAteS.........cvuecrieserc s 148,910,799 |.......625,502,113 | .... 156,033,497 |......... 782,631 |...22,380,406 |...(19,405 634) . .0 [ XXX ... XXX..... XXX.....
4199999. | Industrial & Miscellaneous - Defined Multi-Class Residential Mtg. 148,910,799 |....... 625,502,113 |.... 156,033,497 |......... 782,631 |....22,380,406 |...(19,405,634) 0 [ XXX]....XXX..... XXX.....
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed Securities
United States
21075W CJ 2. | CONTI MTGE 96-1 A7 SEQ 7.00 3-15-27.......oooovvrrvivcraecs | o | o 7.000 | MTHL| 03/15/2027 | 08/15/2014] ............ ...99.8750] ... 4,996,056 |...........29,166 | ......... 349,997 | ... .1PE|02/02/1996 | ....... 7.008
22540A G5 1..| CSFB 2001-S6 1A2 10 FLT 5-25-31......coomereeemereeeecreeecens | oveeree | e 7.510 | MTHL| 05/25/2031| 06/25/2005 | .......ccoc. | conervevrerrererrinec0 [ 1,811,499 | L 2.1560 ... .108,086 |........(308,408) | ......ccoccceeee0 | s | 104/18/2001] .....10.000
23323C CV 5. | DLJMA 2001-S3 1A2 10 2.97 11-25-30 2.970 | MTHL| 11/25/2030 | 01/25/2015 | ......ccocs | coreriennnnn. 13,878 | ......3,022,020 | ... 31250 | i 94,438 | 187,752 |0 ]1.351,014 1. (436,565) | o0 | 0 | 102/15/2001] .....10.000
23323C DE 2. | DLJMA 2001-S3 3A2 10 INV 11-25-30........ccrveremrrererriirns | wereeree | e 6.620 | MTHL| 11/25/2030| 09/25/2007 | .......ccoc. | corerrerannceen 5,117 |c........567,891 | ... 1.0310 | ..oovereeer5,855 | 20,079 | o0 ] 029,931 | (165,797) | 0 | cicieen0 | 1102/14/2001] ....... 0.000
24763L AE 0.. | DELTA FUND 95-2A5 HE SEQ 7.1 1-25-27......ooovvvvemervns | v | e 7.100 | MTHL| 01/25/2027 | 11/25/2010 | . 3,006,108 3,000,492 |..105.3750 | ... . .1PE|12/2011995 | ....... 7.048
24763L GQ 7. | DELHE 2000-2 A3F NAS 7.98 6-15-27..........omerveemcreerenns | oreerne | o 7.980 | MTHL| 06/15/2027 | 06/15/2005 | . 582,248 582,248 | ..100.6250 582,248 |.. ..1PE|06/28/2000 | ....... 7.980
268917 FK 2.. [EQCC 99-2 A4F SEQ 6.753 8-25-27.........coooommereemecreenenns | wovreree | e 6.753 | MTHL| 08/25/2027 | 10/25/2009 | . 2915412 3,000,000 |..106.1250 | ... ...2,886,000 |.. .1PE|11/20/2000 | ....... 7435
361856 BZ 9.. | GMACM 2002-HE2 A5 SEQ 6.66 6-25-17..........cccommmrrveenns | covirres | corenee 6.660 | MTHL| 06/25/2027 | 11/25/2016 | .......ccoc. | rvrveeene 7,497,637 |.......... 7,500,000 |..106.6250 | ... ceeeeeennn 1,497,515 | .1PE|03/15/2002 | ....... 6.664
45660Q AD 0. | INHEL 1998-A AF4 SEQ 6.31% 10-25-29.........ooverveermerrins | corvies | e 6.310 | MTHL| 10/25/2029 | 04/25/2008 | ............ 681,567 699,935 |..101.2500.............708,684 |............. 670,844 .1PE|11/01/2000 ....... 7.296
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Showing all Long-Term BONDS Owned December 31 of Current Year
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525198 AD 5. | LABMH 2001-B A4 SEQ 5.27 9-15-18.........ccooveimereerncri v [ e 5.270 | MTHL| 09/15/2018 | 10/15/2008 | ............ | covcveeene 9,997,466 |......... 10,000,000 |..102.0000.........10,200,000 |...........9,996,875 |..........45,381 |......... 526,999 | ... 0 |..1PE|10/25/2001 | ....... 5.277
585525 FA 1.. [MRFC 2001 HEIL1 A4 SEQ 6.615 2-25-21........coovvvveimcriee | v | e 6.615 | MTHL| 02/25/2021| 06/25/2013 | . 4,500,000 |........... 4,500,000 |..103.7500 creren 297,675 | ... ...0 [.1PE|05/17/2001 | ....... 6.615
609358 DW 6 | TMSHE 1998-B AF6 SEQ 6.315 7-15-26.........covoocveencres | e | e 6.315 | MTHL| 07/15/2026 | 11/15/2005 | . 2,030,246 2,000,000 |..102.7500 2,055,000 e 94725 | L ...0 [...1Z/103/01/2002 | ....... 5.327
67087T BS 9..| OAK 2000-C B2 ABS SUB 10.5 10-15-30.........cevveermmrrins | crcris | v 10.500 | MTHL| 10/15/2030 | 12/31/2015 | . 2,554,233 ..7,300,000 |....35.0000...........2,555,000 |...........4,234,000 |...........63,875 |........ 767,116 |.....(1,681,205) | . w0 [ 3 107/06/2001 | .....19.653
67087T CA 7..| OAK 2000-D B2 ABS SUB 7.5 1-15-31.......oocreiiarrincnies | woreeeee | e 7.500 | MTHL| 01/15/2031 | 12/31/2022 | . 1,063,591 |..... ..5,322,000 |....20.0000 | ...........1,064,400 2,820,660 399,150 I 4 107/06/2001] .....15.319
67087T DE 8..| OAK 2002-A A3 ABS SEQ 6.03 05-15-24.........ccooovervumenns | rreree | e 6.030 | MTHL| 05/15/2024 | 12/31/2008 2,999,809 3,000,000 | ....97.5000 2,925,000 2,999,779 |............8,040 |......... 150,751 |... ...0 [.1PE|02/25/2002 | ....... 6.032
674135 DS 4.. | OAK 1998-B B2 SUB 7.75 4-15-28..........cooooomcreemmrrencninas | ovrerne | e 7.750 | MTHL| 04/15/2028 | .................. 1,138,126 |........... 4,950,000 | ....23.0000 |........... 1,138,500 |........... 2,110,125 |.. e 361,210 | w0 [ 6 |06/15/2001 | .....18.966
760985 AT 8.. | RAMP 2000-RS2 Al3 SEQ 8.06 7-25-23 8.060 | MTHL| 07/25/2023 | 08/25/2006 576,258 576,382 | ..100.5000 579,264 576,160 |.. ...46,399 | ... ...0 [.1PE|06/20/2000 | ....... 8.069
760985 BD 2.. | RAMP 2000-RS3 AI3 SEQ 7.76 11-25-24........oovvvevcrines | v | e 7.760 | MTHL| 11/25/2024 | 05/25/2003 | . 1,498,106 ..1,498,153 |..1100.7500 | ...........1,509,389 |........... 1,497,872 | .. 116,129 | ... ...0 [.1PE|09/07/2000 | ....... 7.797
760985 EZ 0.. | RAMP 2001-RS3 Al4 SEQ 6.29 10-25-31.......oorvvercrirrens | o 6.290 | MTHL| 10/25/2031 08/25/2014 | .......cccc. | orvrveeene 6,996,135 ..7,000,000 |..107.1250...........7,498,750 |...........6,995,668 |...........73,384 | ......... 477,007 |... 0 [..1PE|10/17/2001 | ....... 6.299
760985 GQ 8. | RAMP 2002-RS1 Al5 NAS 5.91 01-25-32........ooerrvecriirns| s 5.910 | MTHL| 01/25/2032| 10/25/2012 ............ 2,999,371 3,000,000 |..105.8750|...........3,176,250 |...........2,999,295 |......... 14,775 |......... 162,312 | ... 0 [.1PE|01/11/2002] ....... 5914
760985 NK 3.. | RAMP 2002-RS4 Al5 SEQ 5.663 8-25-32.........ccovuemcreuenes | worreree | e 5.663 | MTHL| 08/25/2032 | 12/25/2020 | ............ | coorerrrennecs 999,963 ..1,000,000 |..104.2500|...........1,042,500 |.... 18,877 | ... ...0 [.1PE|08/16/2002 | ....... 5.663
76110V HX 9. | RFMS2 2002-HS1 A4 SEQ 5.57 10-25-16 5.570 | MTHL| 10/25/2016 | 08/25/2008 | .........o. | ereeeenne 3,999,525 ..4,000,000 |..102.2500|...........4,090,000 204,234 | ... ...0 [.1PE|01/16/2002 | ....... 5.573
76110V JM 1..| RFMS2 2002-HI2 Al6 SEQ 6.51 11-25-19 6.510 | MTHL| 11/25/2019| 12/25/2010 | . 2,998,710 3,000,000 |..107.3750 3,221,250 2,998,591 146,476 | ... ...0 [..1PE|03/08/2002 | ....... 6.518
76110V LL 0.. | RFMS2 2002-HI5 A6 SEQ 4.95 8-25-19........ooomereeeernrins | orreree | e 4.950 | MTHL| 08/25/2019 | 07/25/2011 | ......cvvvee | corvuennccd 6,996,049 ..7,000,000 |..101.2500...........7,087,500 6,996,049 .0 [L1PE|12/11/2002 ....... 4.959
76110W KR 6 | RASC 2000-KS5 Al4 SEQ 7.25 1-25-29.........coommcveevecrias | orrenae | e 7.250 | MTHL| 01/25/2029 | 09/25/2005 | . 1,999,884 ..2,000,000 |..103.2500|...........2,065,000 |........... 1,999,787 ...0 [.1PE|11/30/2000 | ....... 7.253
76110W PZ 3. | RASC 2002-KS8 A4 SEQ 4.58 11-25-30.......ccuemecreererriens [ onneree | eennea 4.580 | MTHL| 11/25/2030 | 03/25/2010 4,998,272 ..5,000,000 |..102.1250 5,106,250 |..........4,998,272 |.. . ...0 [.1PE|12/04/2002 ....... 4.587
UNIEd SEALES. ... s .. .........96,330,582 | ... XXX...... ..80,752,829 |........82,645,335 |........494,207 |......5,623,838 |..... (5,259,018) . .0 [ XXX ... XXX..... XXX.....
4299999. | Industrial & Miscellaneous - Other Multi-Class Residential Mtg.-Backed SeCUriies..........ccccvuunrnernninneencinnnnnsinenenns | e 18,044,954 | ... 96,330,582 | .. XXX......| c........ 80,752,829 |......... 82,645,335 |........494,207 |.....5,623,838 |..... (5,259,018) 0 | XXX]..... XXX..... XXX
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Commercial Mortgage-Backed Securities
United States
07384Y AZ 9..| BSABS 2001-AC2 AI3 SEQ 5.72 11-25-31... [ [......5.720 [MTHL][ 11/25/2031 ] 04/25/2007 | . .13,085,404 |.. 748,748 | ...
UNIEA SEALES. ... .. . .. oo 13,085,404 .. e 148,748 | ...
4399999. | Industrial & Miscellaneous - Defined Multi-Class Commercial Mtg.-Backed Securities..........ccocrnrvrererscirncrnncescecncenenes | e 13,086,359 |..........13,090,000 |...XXX......].........13,466,338 |......... 13,085,404 |..........62,396 |......... 748,748 | ...
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities
United States
00086R AC 1. |[ACLC 97-B AT ABS FL 6.728 4-15-14.........coovvvomrrrrcr v [ e 6.728 | MTHL| 04/15/2014 | 12/31/2010| ............ 3,570,099 3,570,099 |..101.5000]........... 3,623,651 |.......... 3,570,099 |.........10,675 |......... 240,197 | .o 0 121111997 ....... 6.728
05539G AB 9. | BEA 98-1A 2A CBO 6.72 6-15-10 COA4............oooverveeecrins | e | e 6.720 | DJ15 | 06/15/2010 | .....oorereecs | oo | worecrienns 3,104,177 |.......... 4,500,000 | ....69.0000]...........3,105,000 |........... 4,330,773 | ..........13,440 | ......... 302,400 | .....(1,263,164) 05/19/1998 | ....... 9.742
05947U CF 3. |BACM 2001-PB1 A2 SEQ 5.787 5-11-35........cooommcremeries | worrerne | e 5.787 | MTHL| 05/11/2035 | 07/11/2011 5,104,447 5,000,000 |..108.8750|...........5,443,750 5,116,602 313,463 | ..........(10,465) | . 10/31/2001] ....... 5.457
171912 AB 4.. | CIGNA 961A2 CBO 6.46CASH 111508AL03..........coocvvee [ coverres [ cereene 6.460 | NM15| 11/15/2008 | .........cvveecs | worreriirres | woreereenns 4,196,595 .4,185,375 |..1100.8750 | ..........4,221,997 |.......... 4,196,595 264,741 | .......(541,086) | . 10/11/1996 | ....... 0.000
225314 AC 7.. |BANMX 99-A CCM ABS 7.50 10-1-06.........coooeremeeercrererenns | woreeree | e 7.500 | MTHL| 10/01/2006 | .................. ..1,996,795 | ..........1,997,318 | .109.1250 |..........2,179,574 |......... 1,996,440 149,799 | ... 10/06/1999| ....... 7514
22540V GE 6. | CSFB 2001-CKN5 A4 SEQ 5.435 9-15-34........ooovvvencri | e | o 5.435 | MTHL| 09/15/2034 | 07/15/2011 | ....vvooes | orcreenne 5,022,670 ..5,000,000 |..106.5000 5,325,000 5,025,000 271,750 | ... 11/01/2001] ....... 5.366
226602 AA 8.. | CRIIMI MAE 95-1 A SEQ 7.00% 01-01-33......oooereuercreires | wereeeee | e 7.000 | MTHL| 01/01/2033 | 01/01/2024 2,220,063 2,267,938 |..110.8750 2,514,577 2,209,823 |.. 158,756 | ... 09/29/1995 | ....... 7.269
252408 AA7.. |DHYNO 98-1 A1 CBO 6.68 3-20-10.........cvveemmreernerieercrees | e | e 6.680 | SM20| 03/20/2010 | ....cceouveercs | worereires | woreerienns 4,533,520 |........ 12,310,759 |....39.2500..........4,831,973 | ......... 819,547 |... 02/12/1998 | .....18.140
301951 AB 5.. |[FFCA 96C1 A ABS 7.80 7-25-11 PP........coerveerieercriincnns | e | e 7.800 | MTHL| 07/25/2011] .. 1,838,563 ..1,838,563 |..109.1250|...........2,006,332 |.... .160,707 | ... 06/26/1996 | ....... 7.800
31408P AL 1.. |FEDERATED CBO Il A-1B 8.33 7-10-12.......covouereeerriirns | oreeeee | o 8.330 | JJ10. | 07/10/2012 .. 1,422,353 ..1,422,353 |....98.0000 | ... 118,482 | ... 05/17/2000 | ....... 8.330
35907W AD 1 |[FRONTIER 2001 1 A ABS 6.44 4-20-08.............ccooooomeruuens| rreree | e 6.440 | MTHL| 04/20/2008 | .. 1,661,559 ..1,661,559 |..103.0000 | ... e 97,589 | L 04/09/2001 | ....... 6.440
35907W AE 9.| FRONTIER 2001-1 B ABS 7.75 4-20-08..........ccocoommvvemerens | orreree | e 7.750 | MTHL| 04/20/2008 | .........cvvoecs | worrereerres | woreereenns 1,831,033 ..1,831,033 |..102.2500 | ...........1,872,231 |..........1,831,033 | ...........16,161 | ......... 129,446 | ... 04/09/2001 | ....... 7.750
449733 AB 0.. | INA 1999-1X A1 CBO 7.85 9-30-11......oorrverernrrrcrrrrenenes | cevvis | e 7.850 | SM31| 09/30/2011 | ..o | e | e 1,500,000 ..1,500,000 |..100.1250...........1,501,875 |...........1,500,000 |...........29,765 |......... 17,750 |... 08/13/1999 | ....... 7.850
48202T AD 3..| JUNIPER 2000-1 A3 CBO 8.22 4-15-12........ccoooimervemncnis | cevves | e 8.220 | OA15|04/15/2012 .. 1,500,000 ..1,500,000 | ....82.5000| ... e 123,300 | .. 02/29/2000 | ....... 8.220
656517 AC 3.. |NORSE 1A A3 CBO 6.515 8-13-10 C03 6.515 | FMAN 08/13/2010 | .....ccoonveennn. 4,684,150 .4,617,953 |..100.0000|..........4,617,953 |.........4,709,951 | .........40,115 | ........ 300,859 | ... 09/01/1998 | ....... 6.277
76110V FC 7..| RFMS2 2000-HI5 Al6 SEQ 7.24 4-25-20..........ovcvvererrrens | v | e 7.240 | MTHL| 04/25/2020 | 05/25/2007 ...3,999,318 |...........4,000,000 |..105.5000 ... 289,600 | ... 12/06/2000 | ....... 7.245
76110V HH 4. | RFMS2 2001-HI4 A6 SEQ 6.29 12-25-22 6.290 | MTHL| 12/25/2022 | 05/25/2010 | ....veoon | wornreeenns 4,010,067 ..4,000,000 |..106.5000 | ... 251,600 08/31/2001 | ....... 6.239
76110V HR 2. | RFMS2 2002-HI1 A6 SEQ 6.46 09-25-20...........ocvveeremvuer | worreree | e 6.460 | MTHL| 09/25/2020 | 01/25/2011] ............ 5,999,057 6,000,000 |..106.7500 | ... 355,300 | ... 01/09/2002 | ....... 6.463
825703 AM 3. | SHYPCO LLC A-2B CBO 6.64 6-15-10 C03 6.640 | DJ15 | 06/15/2010 | ..........c....... I 4,609,483 |.......... 4,649,256 | ...74.0000] ...........3,440,450 |..........4,593,000 |.........13,720 |........ 513,280 | ... 04/28/1998 | ....... 6.788
87235M AA 3. | TCW TR Il SR SECD LP CBO 6.36 61505...........ccocvererees | worreree | e 6.360 | DJ15 | 06/15/2005 | .. 5,999,237 6,000,000 |....97.0000 | ... . 08/12/1998 | ....... 6.366
87235P AC 2. | TCW LINC 3 A199-1 CBO 7.54 72511C05.......coooververees | e | e 7.540 | JJ31. | 07/25/2011 | ... I 1,000,000 |........... 1,000,000 | ...94.0000].............940,000 |........... 1,000,000 06/09/1999 | ....... 7.540
929766 AD 5.. | WBCMT 2002-C1 A4 SEQ 6.287 04-15-34.......coovvvvverie [ ovneree [ e 6.287 | MTHL| 04/15/2034 | 04/15/2012 6,572,109 6,000,000 |..111.8750 6,572,109 . 12/06/2002] ....... 4.975
UNIEA SEALES. ...ttt crneeas 76,375,295 XXX...... 17,384,674 |........ 84,929,272 |........7128,443 | .....5,435,566 | ..... (2,454,654) | ..o 0 [ o0 XXX Lo XXX..... XXX.....
4499999. | Industrial & Miscellaneous - Other Multi-Class Commercial Mtg.-Backed/Asset Backed Securities...........coocrvrrniiiniin | evvreenes 76,375,295 |. XXX 77,384,674 |...... 84,929,272 | ........728,443 | .....5,435,566 |..... (2,454,654) | ...oocovveinn0 |0 | XXX oo XXX..... XXX
4599999. | Total - Industrial & Miscellaneous (Unaffiliated)............c.oueruerrriinerieseriisscrisscrisseniennns ....1,217,389,894 |.... XXX...... .1,275,611,263 |....1,331,954,037 |.... ....85,345,951 |...(79,351,176) | ....ccococceenee0 | o0 XXX XXX..... XXX.....
Totals
\ 5499999, | Total - ISSUET ODIGATIONS. ...vcccr..ruevrerrreeeeesssssssseeerseeesssssssseesessssessssssssesssssesssssssssseessssssssssssssssssssseesesseseees ....1,551,317,912 |....1,623,153,330 [...XXX......]....1,617,986,828 |....1,649,609,717 |....26,636,679 |....68,381,837 |...(55,628,349)[ ........cccrrrrccr0 | corerreerrrrsnnnn0 [ XXX [ XXX...o. [ XXX.....
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Annual Statement for the year 2002 of the GREAT AMERICAN 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
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
5599999. | Total - Single Class Mortgage-Backed/Asset-Backed SECUMHES...........ccuu i esessnssnenes | cnnnnee 124,258,266 | ....... 123,370,995 | ... XXX......] .......127,005,633 | ....... 124,303,365 | .........726,909 |...... 4,848,269 |........ (160,970) | ...ccovvrrvnnee | v 0 [ XXX XXX..... XXX
5699999. | Total - Defined Multi-Class Residential Mortgage-Backed SECUMHES............cccurrieirieinreeiseriiesscriesscrieseniennns ...281,114,824 |......851,137,631 |...XXX......|......292,051,779 |...... 288,904,179 |.. ...29,218,248 |...(22,458,083) | .....c.ccceee0 | v 0 XXX XXX..... XXX.....
5799999. | Total - Other Multi-Class Residential Mortgage-Backed Securities..............cccovurrunnerinsriicsssrisscrinnenes ..81,554,719 |........99,830,582 |.... oerr...86,156,273 |........511,707 |...... 5,728,838 |.....(5,260,191) | ...cccooverceee0 | o0 [ XXX e XXX..... XXX.....
5899999. | Total - Defined Multi-Class Commercial Mortgage-Backed SECUNHIES. ..o ..13,086,359 |. 13,085,404 1| ..........62,396 |......... 748748 | ..o 822 | o0 | 0 XXX XXX..... XXX
5999999. | Total - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed SECUNHIES. ........ccvrrrrreneiniiineressiiseresseessreneens | coeeens 76,375,295 | ........84,852,206 | ... XXX......|........ 77,384,674 | ......... 84,929,272 | ... 728,443 | ...... 5,435,566 |..... (2,454,654) | ...coocovvrinn0 | 0 [ XXX oo XXX..... XXX
6099999. | Grand Total - BONDS............cc..rrueererrereeerrceeesceeieceeeseseeeses e ..2,127,707,375 | .... ...2,246,988,210 | ... ..114,361,506 |...(85,961,425) | .........cccoee.0 | o0 [ XXX XXX..... XXX.....
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SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

603

1 2 3 4 5 6 7 8 9 Dividends 12 13 14 15
Rate per 10 11 Increase
Par Share Used Increase (Decrease) by
CuUsIP Number Value Rate Book/Adjusted to Obtain Amount (Decrease) Foreign NAIC
Identifi- of per per Carrying Fair Fair Actual Declared but Received by Exchange Desig- Date
cation Description Shares Share Share Value Value Value Cost Unpaid During Year Adjustment Adjustment nation | Acquired
Preferred Stocks - Public Utilities (Unaffiliated)
United States
837004 82 9...|SOUTH CAROLINA ELECTRIC & GAS 6.52%................ | 25,000.000 J..coovoneeee 100.00 |..cooees 96.250 | ...cocnene 2,406,250 | ............ 96.250 | ...coonene. 2,406,250 [ ............... 2,500,000 163,000 [..cooovnnnnns (140,625) 11/20/2000
UNIEA SEALES. ... enens | eeeene XXX .. ..2,406,250 |....... XXX .. .2,406,250 | .. .2,500,000 |... ....163,000 |... ...(140,625) | .. XXX
6199999. | Total - Preferred Stocks - Public Utilities (Unaffiliated)...........ccoococooviiiiciscisiiscccsciisiiccicn [, PO 2,406,250 |....... XXX oo | v 2,406,250 | v, 2,500,000 163,000 [...cooovnnnnns (140,625) XXX
Preferred Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
United States
30216# 11 1... [EXPORT FINANCE SYSTEMS SER A......c.cccvvvrircrnn. ..1,500,000.000 |........... 1, 1,500,000 [ .oovovevevrenrnrrenenn [ i [ [ 0 09/10/1999
44921R AA 2. |IBJ CAP CO LLC 8.79 STEP UP o 20,000.000 |... .1,980,000 175,800 236,327 02/18/1998
UNIEA SEALES. ...t .3,480,000 ....175,800 | .. ....236,327 XXX
6299999. [ Total - Preferred Stocks - Banks, Trust and Insurance Companies (Unaffiliated) 3,480,000 175,800 [..ooooiinnn. 236,327 XXX.......
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
United States
11161P 20 5.. |BROADWING COMM B 12.50 8-15-09 CO2.........occovceree [ cevrncn. 5,750.000 |....cccorerere0.00 | .iiiienr.0.000 [ oo 454,699 | ... .88.750 | oo 510,313 | 854,699 | o0 | 359,375 [ .o (3,256,903) 08/17/2001
126304 40 1...[CSC HOLDINGS CL M 11.125% PFD RED4-8 JOTR I 65,826.000 . L2723 | 10/28/2002
126304 60 9...[CSC HOLDINGS CL H 11.75% RED 10-07...... OV I 66,495.000 ..(2,880) .. 09/06/2002
423077 20 7.. |HEINZ (H.J.) CO. 6.226 7-15-08....... weee | ++r...8,000.000 | ...........1,000.00 {..............0.000 [ ...............8,761,487 | .......1,126.000 | ...............9,008,000 | ..............8,787,050 | ..ceroevrerrerrerrerrerrennc0 | i 93,390 e, (25,563) 11/20/2002
455907 2* 5... | INDIVIDUAL INVESTOR GROUP, IN B 3,940.000 |.... (13,610) 12/02/1998
48264@ 12 4. |K12 SERIES B......ooooviiniriiiiiinas .....746,268.000 |........c.........0.00 [0 1340 | 999,999 | 1340 999,999 1,000,000 ] e | 0 | 0f. .1 07/19/2001
UNited SEALES. ...t .. . (3,186,233)] .. XXX
6399999. | Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated). ] eeenn...20,349,026 .. ...23,213, .. . . . .. ....(3,186,233)| .. XXX.......
6599999. [ Total - Preferred STOCKS. ... ... ..ottt 24,446,915 | ... XXX | o 27,311,145 ] ... 26,332,426 ] .................558,220 | ..o 1,680,091 |..coovvnv (3,090,531) XXX
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year
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1 2 3 4 5 6 7 Dividends 10 11 12 13
Rate per 8 9 Increase
Share Used Increase (Decrease)
CuUsIP Number Book/Adjusted to Obtain Amount (Decrease) by Foreign NAIC
Identifi- of Carrying Fair Fair Actual Declared but Received by Exchange Designation Date
cation Description Shares Value Value Value Cost Unpaid During Year Adjustment Adjustment (a) Acquired
Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
United States
02553B 10 2........ AMERICAN EAGLE GROUP, INC.........ccovvnienrrreireircirerrens | vvereieennnns 66,000.000 | ....ocovvrerrerrerreneen0 [ 0.000 375 [ 0 [ 0 [ ...12/02/1996...
30303#107........ FACILITY INSURANCE HOLDING CORP CL A................. ....45,984.000 |.. .0 A ...08/21/1997...
45806@ 109....... INSURANCE SERVICES OFFICE, INC.........covcovvvvrrrnnnn. veereennne.139,908.000 .0 A ...01/01/1997...
49124230 1........ KENTUCKY CENT LIFE INS CO VOTING.........ccovcvvrnenee [ 17.000 .0 A ...03/31/1976...
67724227 2........ OHIO CASUALTY WTS $22.505 11-30-03. ...3,950,000.000 .0 A | .12/01/1998...
693475105........ PNC FINANCIAL SERVICES GROUP....... . ....64,000.000 . 720 , . Lo | ..10/07/2002...
743866 105........ PROVIDENT FINANCIAL GROUP, INC. ...5,572,271.000 5 349,380 (1, 393 ,068)] .. Lo | 12131/2000...
939322103........ WASHINGTON MUTUAL, INC........... . ....20,134.000 | .. .. .. ...36,845 L ...12/16/1997...
United StAtES.....ovevcriscccccsseseeennnesnesnsnesenessesnsnensnenenens | connnennns 198,009,010 [eovine s XXX it [ o 153,005,510 | .............68,889,655 | ...coovovniniincinecneenc | i 5,401,442 | v 124,456 | .o [k XXX [ XXX.......
Canada
90443 106......... UNDERWRITERS ADJUSTMENT BUREAU LTD.............. | 46,689.000 |........c..... 1,979,614 | .o 42.400 | ..o 1,979,614 |.oviieeen25,100 | o0 [0 [ 1,182,119
CANAAA. 11+ e 1,979,614 | ..o XXX [ o 1,979,614 .. .
6799999. [ Total - Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated).....| ........... 154,985,124 [....... . XXX [ e 154,985124 [ ........68914755 | ..o O 5,401,442 [ s 1 306,575
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
United States
G36738 10 5........ FRESH DEL MONTE PRODUCE INC........cccovvniinerrerrirens e 5,000.000 [ ..overererernne , 910 [ 550 [ , ,000 [ \ ...03/26/1999...
00184A 105........ AOL TIME WARNER.........coiiiiiiiiseineiseensineiseeseinnis 26,149.000 .| ...01/01/1998...
001957 50 5........ AT&T CORP.NEW......coviiiiieieeeeiececeeensenesssinsines | coveeneeneeennenns 713.000 .| ...12/07/2000...
00209A 106........ AT&T WIRELESS SERVICES INC......... ..1,147.000 |.. .| ...12/07/2000...
006847 10 7........ ADELPHIA BUSINESS SOLUTIONS INC.............. ....12,950.000 |.. .| ...02/114/2000...
006848 105........ ADELPHIA COMMUNICATIONS CORP CLASS A | eeeenenenn.26,000.000 .. 2, . 0. . 2, . y , . O 0 , . 0 Lo | ..02/14/2000...
111620 10 0........ BROADWING INC.....cooeececeiieieineireireieeeeececseesnnes rerrernennn32,611.000 | .. 114, . 3. . 114, s , . O 0 ...30, . 0 Lo | ..06/28/2002...
12558110 8........ CIT GROUP INC.....coieieiiiineieieeeeecisesss e cevreenenn.85,000.000 | .. . . . . . .1,526,548 | .. 0 . .| ...10/110/2002...
12686C 109........ CABLEVISION SYSTEMS CORP CLASS A... +.27,500.000 | ..ccovveirrcnnnns , . ...16. s , s 209,664 | .. O w0 250,687 | .. .| ...08/15/2002...
170032 11 4........ CHIQUITA BRANDS INTNL WT 03-19-09..... e . .7,155171 |.. 3. . .7,155171 | .. ..9,430,049 .(2,274,878)| .. .| ...03/19/2002...
20030N 10 1........ COMCAST CORPORATION NEW CLASS A........cccovvrnnee .20,153.000 s 475,006 |.. ..23. s 475,006 | ...ocoevernnne 407,381 ...(239,237) .| ...12/07/2000...
20030N 20 0........ COMCAST CORP NEW SPECIAL CLASS A......c.cccovvvnnee ....35,000.000 . .790,650 |.. . .790,650 | .. ..1,049,750 ...(469,350) | .. .| ...03/24/2000...
255402 406........ DIVINE, INC. CLASS A....ccoovmireieicireineineiseeeeeeienns v 24,892,000 | .. .34, . . . .34, s 317,378 ...(379,608) | .. .| ...12/26/2001...
571783208........ MARSH SUPERMARKETS, INC. CL B........cccocnvvririrrnnnes ..189 543.000 ..2,074,906 ...(305,164) | .. .| ...12/31/1999...
571783307........ MARSH SUPERMARKETS, INC. CLA...... . ..729,844.000 | .. . . . . . ..9,088,790 (674, 704) .| ...11/25/2002...
70321G 11 7........ PATHNET, INC. WTS $0.01 EXP 4-15-08.........ccconvverrnerns [orrrnrirnrin 2,000.000 | ..o . .0. [ROPTROUOUON . 223829 | 0 [0 | ...04/01/1998...
7491211009........ QWEST COMMUNICATIONS INTERNATIONAL.. ....17,902.000 .702,654 163,445) .| ...12/07/2000...
74936110 1........ RCN CORPORATION....c.coivrirmiriieieeneensenseneeseieeeens revrernennn.21,000.000 . . .958,250 | .. O 0 ..(50, . 0 Lo | .10/26/1999...
81169P 10 1........ SEABULK INTERNATIONAL INC.......coovvrivireiecicriinnnnes ceverenenn.84,553.000 .467 578 467 578 | o, 420,840 | .. O w0 , . 0 Lo | ..03/01/2002...
817315104........ SEPRACOR INC......ouiiiiiineeeeeseiseieeseieeseeeienne ..103,200.000 .997,944 .997,944 ..2,435,270 .| ...06/28/2002...
88033G 100........ TENET HEALTHCARE CORP ..o revreeenenn.60,000.000 | .. .984,000 |.. . . .984,000 |.. 915,017 | .. O 0 . . 0 Lo | 211/22/2002...
893349837........ TRANS WORLD AIRLINES, INC........ccoveeevcerieniereircirennns [ 61.000 | oo . . [ e . O w0 M- 0 L | .10/10/2000...
902124 106........ TYCO INTERNATIONAL LTD......... . ..135,000.000 | .. ..2,305, . AT, . ..2,305, . ..1,883, . . . . . 422, . 0 Lo | .07/17/2002...
972487102........ WILTEL COMMUNICATIONS INC.. ..303,284.000 | .. ,788, .. . .. ,788, .. ,942, .. .. s , .. L0 ...11/26/2002...
United States.......oooiiiiiiiecicenessnssnsnsenensnensnesnsensnenenenenes | aneenneeeneesd 1,018,104 |enieeese XX ] 131,618,104 | .o....37,585,439 | . 15,942 | 115,158 [ (B5,674,013) ] 0 | XXX XXX.......
Canada
13091050 8........ CALL-NET ENTERPRISES INC  .....eveiiiereiererereennes | eeveereiennns 14,391.000 ...04/12/2002...
87971IM 11 1....... TELUS CORP WTS EXP 9-15-05... . ..5,398.000 ...01/19/2001...
CANAGA. ... | connesniensnennennee o0y 002 | cerreerree KKKerrrersnrerens | ersnesnseneneenennee s, 902 | cornennereennnee 234,931 [ o0 [0 [ (BT,996) [0 KKK XXX.......
Foreign
379364 128........ GLOBALSTAR TELE WTS $17.3937 2-15-04........ccccovvvrees | 1,500.000 02/13/1997
[ oL C=e T — .. .. FRRRRR P S XXX.......
6899999. [ Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated).........c.cocooeee | o0er....31,527,026 | ..o XXX [ .. 31,527,026  ............37,908,605 | ................ 15942 [ ... 115158 [ ... (5,732,009)[ ..o 0 [ XXX [ XXX.......

Common Stocks - Parent, Subsidiaries and Affiliates
United States
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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
Rate per 8 9 Increase
Share Used Increase (Decrease)
CuUsIP Number Book/Adjusted to Obtain Amount (Decrease) by Foreign NAIC
Identifi- of Carrying Fair Fair Actual Declared but Received by Exchange Designation Date
cation Description Shares Value Value Value Cost Unpaid During Year Adjustment Adjustment (a) Acquired
00108* 10 1......... AFC COAL PROPERTIES........ccvveririeireieineinseneeneireenees | coveeneeeeennenns 100.000 | ............. 22,882,380 | ........... 228,823.800 | .ccovvvnvnee 22,882,380 | ... 24,500,000 (O [N | I ISR (1,007,421) 0 ..12/31/1999...
02553#10 3........ AMERICAN EMPIRE SURPLUS LINES INS CO... ...10,000.000 .137,749,575 13,774.958 .137,749,575 ....54,476,190 .0 v 29,419,032 0 ...07/18/1977...
026089 10 2........ AMERICAN FINANCIAL ENTERPRISES, INC... .10,307,532.000 | .coovvvvvrererreirerreenen0 e 0.000 ..226,106,897 .0 0 .. 12/31/1997...
02687527 0........ AMERICAN INSURANCE AGENCY INC.......cccovvmrrvreninens [ everneineirenns 1,000.000 0.000 | o0 [ 1,021 .0 0 ...01/13/1976...
02940Z AA9....... AMERICAN SIGNATURE UNDERWRITERS, INC ..1,000.000 0.000 | o0 [ 1,000 .0 0 ...07/03/2001...
02972#106........ AMERICAN SPECIAL RISK INC.......ovoveerieeiereeireeineineen | e 100.000 .0.000 190,171 .0 0 ...09/30/1993...
053673 Z1 0. AVIATION SPECIALTY MANAGERS, INC........cccvcvveinneen. ..50.000 ....0.000 347,711 .0 0 .. 12131/1997...
11483* 10 3......... BROTHERS PROPERTY CORPORATION ...80.000 458.913 | ............25,956,713 [ ...c.cocvirnnv. 800,000 .0 . 0 ...10/01/1987...
160132 ZA7........ CHARLESTON HARBOR MARINA, INC........ccveurerrirmirens | cerverreireirins 500.000 | ..oovrvrerrerereneenn0 [ 0.000 ..3,578,786 .0 (3 578,786)| .. 0 ...05/02/2002...
22729 104......... CROP MANAGERS INSURANCE AGENCY INC... 1,000.000 0.000 | o0 [ 510,267 0 O 0 0 ...12/28/1989...
2481112Z2....... DEMPSEY AND SIDERS AGENCY, INC.......cccccovvmrnenens | coveniireircinnnn. 343.000 .0.000 .1,241,978 .0 .0 0 ...01/13/1976...
30244#1009........ FCIA MANAGEMENT COMPANY INC... .158.000 0.000 [ o0 [ 237,000 0 201,450 [ 0f. 0 ...10/01/1991...
36145#106........ GAI WARRANTY COMPANY............. B [P 850.000 .2,320.794 ..4,901,850 .0 ) - 0 ...03/12/2001...
36306* 10 5......... GAINS GROUP, INC. (THE).......cccvenee. .1,000.000 | cooveveeereererreneneend0 |, 0.000 | .ovovvevvvrrrerrerennen0 e, 1,000 0 O 0f. 0 ...03/03/1982...
37900Z 105........ GLOBAL PREMIER FINANCE COMPANY...... ..1,000.000 .0.000 .1,000 .0 .0 0 ...09/18/1998...
38981@ 10 1....... GREAT AMERICAN AGENCY OF TEXAS, INC.... ..1,000.000 et 0.000 s 1,000 .0 (1, 0 ...11/19/2002...
38982@ 100....... GREAT AMERICAN ALLIANCE INSURANCE CO......ccccoc. | veverreereirinnns 900.000 ....19,967,149 22,185.721 ....19,967,149 ....25,116,485 .0 .934,883 0 ...03/16/1999...
38983@ 109....... GREAT AMERICAN ASSURANCE COMPANY..... 15,000.000 211,790,881 e 786.059 ....11,790,881 ....10,151,223 .0 .645,103 0 ...12/31/1985...
389839 220........ GREAT AMERICAN CUSTOM INS SERV, INC. .1,000.000 | v |, 0.000 ..1,152,289 .0 0 ...08/12/1983...
389839 746........ GREAT AMER CUSTOM INS SERV ILL, INC.........cccvvence. .1,000.000 | cooveveeereererreneneend0 |, 0.000 | .ovovvevvvrrrerrerennen0 e, 1,000 .0 0 ...11/20/1992...
38984@ 108....... GREAT AMERICAN E&S INSURANCE COMPANY.. 10,000.000 ..2,117.599 18,650,000 .0 0 ...03/14/1979...
38984210 2........ GREAT AMERICAN CLAIM SERVICES, INC.......cocovvves | eeeverneireinenne 1,000.000 | ..ooovvvererrereneneen0 i 0.000 | .ovovvevvvrrrerrerennen0 e, 1,000 .0 0 ...06/26/1990...
38985#105........ GREAT AMERICAN INSURANCE CO. OF NY.. ..200,000.000 .227.196 ,931,111 .0 0 ...12/31/1970...
38986* 108......... GREAT AMERICAN PROTECTION INS. CO.....ccccocvvenenee ....24,000.000 | .............20,786,545 | ....c.cccruunne 866.106 ....14,200,000 .0 0 .. 12112/1991...
38986#104........ GREAT AMERICAN CONTEMPORARY INS. CO......cccovve | ververrerrerinns 300.000 30,338.380 ..6,500,000 .0 0 ...04/22/1996...
389869 9Z3........ GREAT AMERICAN INSURANCE AGENCY, INC.............. .1,000.000 | v |, 0.000 | .0 e, 1,000 .0 0 ...07/30/1999...
38987#103........ GREAT AMERICAN MGMT. SERVICES INC.......ccovveren | ververreircirinns 100.000 ..1,691.820 10,090,392 .0 0 ...06/07/1971...
38987@ 10 5....... GREAT AMERICAN LLOYD'S, INC............ .1,000.000 | cooveveeereererreneneend0 |, 0.000 | .ovovvevvvrrrerrerennen0 e, 1,000 .0 0 ...09/08/1983...
38988@ 10 4....... GREAT AMERICAN RE INC......cccovrirririnrneneineirereinnes | cerveeneineeiennns 600.000 | ..oovrerrvrrerrerreneenn0 [ 0.000 | .0 [ 710 .0 0 ...10/01/1975...
38990#108........ GREAT AMERICAN FIDELITY INSURANCE CO......occovces | ceerrenrineienne 2,500.000 ..8,363.989 ..20,262,449 .0 , . 0 ...12/30/199%4...
389915109........ GREAT AMERICAN FINANCIAL RESOURCES.... .35,059,995.000 ...12.040 335,326,534 .0 ..(38,040,094)] .. 0 ...09/28/2000...
39869* 10 8 GRIZZLY GOLF CENTER INC.......coiveeiceneineincineirereiiens [ cerveineineiienns 100.000 .0.000 2,385,291 .0 (494,888) | .. 0 ...12/31/1993...
49309@ 10 3....... KEY LARGO GROUP, INC.........coovviririirireerecisceneineineeeens ...27,465.000 , et 9.119 , ....18,065,000 0 0 3,000 0 ..12/23/1992...
59530* 10 5......... MID-CONTINENT CASUALTY COMPANY.........ccocnvurmnnne 375 000.000 ..111,420,303 .297.121 ..111,420,303 ..130 700,000 .0 ..5,314,473 0 ...09/29/1989...
63655* 106......... NATIONAL INTERSTATE CORPORATION........cccccmrmnnnee 51,000.000 ...10,349,576 | ...coovvvcennnn. 202.933 ...10,349,576 | ...coovvcnnnn. 385,560 .0 .1,009,461 | .. 0 ...12/28/1989...
69318#108........ PCC 38 CORPORATION.......cooverereeieercererereeinseneenenees | eveneeeeeeennn. 100.000 . 24,730.810 ..4,600,000 .0 .(2,380,501) .. 0 ..12131/1999...
7307110 1......... POINTE APARTMENTS, INC.....coooverieriiercrereineenineeneens [ v 1.000 0 .0.000 .0 .0 .138,449 0 ...06/25/1993...
740102 105 PREMIER DEALER SERVICES, INC.......c.ccccoevvvnenerrernens [oervinincnns 000.000 | woovevrerrererrerreinnne 0. 0.000 | o 0 0 O 0f. 0 ...08/12/1998...
89385#104........ TRANSPORT INSURANCE COMPANY. ...2,350,000.000 ,886, ...10.165 ..143 564,945 .0 .(142,171) | .. 0 ...12/31/1990...
98159#100........ WORLDWIDE INSURANCE COMPANY ....10,000.000 617, .7,561.764 | ............75,617, s, 102,250,000 .0 .. .(4,410,388) .. L0 ...04/08/1999...
UNIEA SEALES. .. | errenenes 984 021,892 |........... O 984 021,892 | ........ 1,183,032,860 0f 9,207,369 [ .o (9,676,449) 0 [ XKX e [ XXX.......
Canada
C7078#105........ PLLS CDA INS BROKERS INC.........cooreverrerencenreneicireinens | covernrineineinennens 49.000 [.ovevreererrerrnne 4,395 | 89.698 [...cvveverrrrns 4,395 | 9,620 [ oo [ [ (O (2,427) ...12/12/2001...
C7078#113........ 4,39 |.. 4,395 | 9,620 .0 (2,427 .. ...12/12/2001...
38988Z ZA 9....... | GAl WARRANTY COMPANY OF CANADA........cocoovnvinnes | ovvinrinnenennn 100,000 [ oo 0 0000 [ i 0 .317,050 .0 ..(317,050) | .. ...11/25/2002...
............... 8,790 .. ....8,790 [.. .....336,290 .0 ...(321,904)
6999999. [ Total - Common Stocks - Parent, Subsidiaries and Affiliates. ..984,030,682 |.. ..984,030,682 | ........ 1,183,369,150 .0 ....(9,998,353)
7099999. [ Total - COMMON StOCK. ... cvevveiviriiirerereri s .......1,170,542,832 | .. o] e 1,170,542,832 1 ... 1,290,192,510 .. 942 ..(14,423,787)] ..
Total - Preferred Stock from Section 1...... oo | ovrenenenas 24,446,915 |.. ] 27,311,145 | ..o 26,332,426 | .. 558 220 .. ..(3,090,531)] ..
7199999. [ Total - Preferred and CommOon StOCK...........ourieieiiirnininerscscscsnscsessisnsnens | v 1,194,989,747 [....c.... XXXoivririrene | v 1,197,853,977 | ........ 1,316,524,936 | ....cocovnnnnn. 574,162 | .............16,404,060 | ........... (17,514,318)

(a) For all common stocks bearing the NAIC designation "U"provide: the number of such issues.....2, the total $ value (included in Column 6) of all such issues §$.............. 0.
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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 3X 8 U.S. TREASURY NOTES 5.50 2-15-08.........c.ceceveerrrereeererreeerererenies | v 08/22/2002.... [ISTGROUP INC.......ooieiveviieceeieeeeecte et tessae e tes s ssasseaessnnaes | etesessssesesessssssesesessssssssesessssssssesess | essesesssissessssssssesasnsesas 16,467,188 | ..oveveveeeeecreeeeae 15,000,000
912827 4F 6.... ....|U.S. TREASURY NOTES 5.625 5-15-08.... 11/21/2002.... [1SI GROUP INC.... ...22,220,313 |. ....20,000,000 {..
912827 4V 1.... ... |U.S. TREASURY NOTES 4.75 11-15-08.... 08/27/2002.... |ISI GROUP INC.......oeeceteeeieceeecte e eeeeiete e seee e sssesiesesenenes | ctevesesseieesesesssete e ss st sesesesenes | evesessesesesseseses s sesenees 5,282,813 | .oeeiieeeeeeeece 5,000,000 |..
912827 4V 1.... ... |U.S. TREASURY NOTES 4.75 11-15-08.... 09/04/2002.... | ISI GROUP INC.... ....12,924,375 ....12,000,000 |..
912827 4V 1.... ... |U.S. TREASURY NOTES 4.75 11-15-08.... 11/21/2002.... IMCDONALD & CO... ....21,328,125 ....20,000,000 {..
912827 6J 6 .... |U.S. TREASURY NOTES 5.75 8-15-10...... 12/30/2002.... [I1SI GROUP INC.... ....57,597,656 ....50,000,000
912827 7L 0 ... |U.S. TREASURY NOTES 4.875 2-15-12.... 11/19/2002.... [1SI GROUP INC.... ....16,225,422 ....15,100,000
912828 APS............. U.S. TREASURY NOTES 4.00 11-15-12.... ....12/30/2002.... | 1ISI GROUP INC.... ....20,356,250 ....20,000,000
0399999. | Total - BONAS = U.S. GOVEIMIMENL............veivvveeeereseeeeeveeeeteteteeeteteteteteteseeteteeeseetesesees  etetesesseseesesssesseeesesasessssseesessssessesesssesesesesassssssesesssnsesesassssesssesesssssesesesssssesesesssssesesesassssesesesssssssnesesesas | eresersesessssesessssesesssaes 172,402,142 | oo 157,100,000
Bonds - All Other Government
Canada
110709 FD 9 BRITISH COLUMBIA 5.75 01-09-12 CNS.......cooovvrrerrerereerevenns | 09/09/2002.... [SALOMON SMITH BARNEY .......coiiiiiiiiiiet ittt [ everetetiesis s snsssnesesens | ooeeenisssisssssssssssssssesnas 25,979,250 | .cooverereieeeeeeene 25,000,000 [.ocveverreerereeeiereeeie s 255,993
135087 XH 2...............| CANADIAN GOVT 5.25 6-01-12 CNS.......coovvereereeeeeecrecereeeereenes | e 06/19/2002.... [SALOMON SMITH BARNEY... ....19,828,000 ....20,000,000 {.. 66,164
683234 NF 1.... ... |ONTARIO PROVINCE 6.20 11-19-09 CNS..........coorvrvrrrerrereirrrinrs | 01/08/2002.... [SALOMON SMITH BARNEY... ....10,420,000 ....10,000,000 {.. 90,027
683234 NX 2.... ..|ONTARIO PROVINCE 6.10 11-19-10 CNS.........oeverrirrernierirrens | 08/19/2002.... [HSBC SECURITIES INC.......cooviviiererereeceececeeeeeeesessieteisisisieieies [ eveieieieeieins s sesnsnenens | eveisssseseses s 7,353,150 | .oeeiceeeecreeice 7,000,000 111,137
748148 BG 7 QUEBEC PROVINCE 6.0 10-01-12........ ....11/07/2002.... DOMINION SECURITIES CORP. . ....20,776,000 | .. ....20,000,000 |...coovovrorrirerererere 141,370
(O OO (oo 84,356,400 | ..coovevverrrrereren 82,000,000 J...covveerererrrererrrerae 664,691
Foreign
46513E AH 5... . | ST OF ISRAEL SER A 4.45 10-01-07....c.oeeverrcrereeerereeeeeeeeereseies | v 09/13/2002.... | STATE OF ISRAEL..................... ..1,000,000 ..1,000,000 | ..
465138 AQ 8 ST OF ISRAEL PR-.75 1-31-03....... ....03/01/2002.... |PURCH G.A. INSURANCE CO.-N ..1,000,000 ..1,000,000 |..
[T LT R 2,000,000 [..covvrerererererreren. 2,000,000 |..
1099999. | Total - BONAS = All Ot GOVEINIMENL.............cvveeveveveeeereveceetevecteteteeteteteeeetetesestetesesteseses  eteveressesesesessssesesesssesseeesesesassssesesassssssesessssssesesesasssssessessssssesesesssssesssesessssssssesesssssesesessssssesesesassssesesessssns | coeresemesesessesesasesesesaes 86,356,400 | ...oovevverrerrererene 84,000,000
Bonds - States, Territories and Possessions
Alabama
09088R JY 3.............. BIRMINGHAM AL SER A 5.25 04-01-2011........c.ccovrererrerreen.. [......09713/2002.... JRED CAPITAL MKTS, INC......oioiiieieeeesseessssses s | IO 3,398,670 | ..ocovveererrererree 3,000,000
AIBDAMA. ...ttt tet et eteteseeteteseeecaeteseseesetesenareesesseetetesenaraetes  esesesessssssssesesssstsssesesesesossstetessssistetatseseet et et assseetet et et aeeetetes st aesetettseseeesesasssesetetetassnsetetesasannseetesessrrne | seteresereresereeteterreesesaes 3,398,670 |..ocovveererrereere 3,000,000
Delaware
246380 TW9.............. |DELAWARE SER A 4.00 07-01-12..........ccoooveveereveerererererennan | -.....09/23/2002.... | FIRST ALBANY CORPORATION..........ooovvrereererereceererceeeeeeeeerens Leoreeeeeeeeeeeeeeee e ceeeseeeeerens | evveeieiensieresesseereneneena 6,703,559 [..coovvererereerre. 6,395,000
.................................. 6,703,559 |.................................6,395,000
Hawaii
419780 VZ1............. HAWAII ST REF 5.50 2-01-11 NC......covovverevreereereeeeeeeeeee [.....12720/2002.... JCNTRIB AMER FIN CORP........cocoviioioieisiseeeeeeeeeese e | IO R 5,000,000 [..ccovvererrrerererererre 106,181
HAWRI........cecveveveeeeeceeeee ettt te vt seetetetetseeaesesesessseseesesesenessesesesessasse | euesetetessesesesssessrestetesesteseetetasasaseet et et aseeses et et anseee st s et ansete st et neetetetsssansetessareseesesasanseeesesasenreesetesasarrsetes | cererersetererererisireetesareres 5,613,400 [..ocovveererrerererre 5,000,000 [..ccovvererrrerererererre 106,181
lllinois
452151 DB 6...............| ILLINOIS ST FIRST SER 5.125 10-01-12... 09/19/2002.... |LEHMAN BROTHERS INC.. ..7,920,780 ..7,000,000
968648 PL 3............... WILL & KENDALL CNTY IL 5.375 1-1-14... ....07/16/2002.... |RED CAPITAL MKTS, INC.. B R 2,846,092 |.. ..2,595,000 |..
TIINOIS ...ttt ettt ettt eeeeee et eseeteteseeeeeetesesessesesenessesesessesesesenaseetesensesess  4etrsesesetessssesesesesisssssesesasossestetsssseetetatssseet et et et et et et s et aeeeeete st saeeetetatasseeesetasssseesesasansseetetesasennetesesesins | cretesirrterirsetererereeseses 10,766,872 [..ovoveveerrcreeee. 9,595,000
Massachusetts
57582N DJ 1............... MASS ST CER C 5.50 11-01-12 NC.......coevererrrereeeeeeeeieeeeeve e 12/26/2002.... [CNTRIB AMER FIN CORP........ceeiiiceeieteecteteieeceecie e eeesasaenes | eeveesesesesssessesesessssssesesesssssssesesesns | evessesesissssesssensssesssseaenas 3,885,928 [ ..cocvvieeecreeeeien 3,400,000
57582N DJ 1.... .|MASS ST CER C 5.50 11-01-12NC... 09/16/2002..... |RED CAPITAL MKTS, INC.......oiviieiiecieieieecteiet et ereeesieiens | cterevesieie et eseve e es st senesesenes | eveeessesesesseseses s sesenens 7,719,228 ..6,600,000 |..
57582NDJ 1............... MASS ST CER C 5.50 11-01-12 NC... ....09/16/2002.... |LEHMAN BROTHERS INC.. ) .. 10,521,990 [ .o 9,000,000
MIBSSACRUSELES............cvevveveeeeseveectetetecteteteee ettt cteteteeeceetetessteteseseceetesesssesesensseetess  ovsesesessssssssesesesssssssesessssssssesesasssssesesesssesesesasaesesesesesansesseetasssaesesesessssssssesesassssesesesassnsesesesasassssesesessssnene | tosersesesosesesesssesessssees 22,127,146 | oo 19,000,000
Missouri
606301 EQS8............... MO REF-WTR SER B 3.375 10-01-13 C12.......cccevereererere. [......09727/2002.... JA.G. EDWARDS........oomiiiiieieeeeeee e | IO 2,482,975 [ ..o 2,500,000
VEISSOUIN.........cvvevveceeteveeceeteteveeteteteeeseeteteseceetesesestetesessceesesessesesesensceesesssssesesensssesesese  4esessssesesesssssssesessossesesesessssssesesesssssssesessssssesesessssssesesesssssesesesessssssesesessssssssesesssssesesessssesesesasssrsesesesans | avoesetesessesesssssesessssesesan 2,482,975 [ ..o 2,500,000
New Jersey
646039 EG8............. NJ ST MBIA IBC 5.50 08-01-13.........covreererreerererereereererrreen [......09720/2002.... [MERRILL LYNCH P F & S. ..o | IO 4,728,760 [ ..o 4,000,000
[N o oo 4,728,760 [ ..o 4,000,000
Ohio
677519 DN 7............... |OHIO ST SCHS SER B 4.00 9-15-13......cooeuerrreeereeceeeeeveeienens [ v 09/17/2002..... IMERRILLLYNCHP F & S... ..6,841,216 ..6,635,000 |..
677519DN 7............... OHIO ST SCHS SER B 4.00 9-15-13. ....09/17/2002.... IMERRILLLYNCHP F & S... I 772,703 [ 750,000
ON0.....c.veeeeeeeeee ettt ettt ettt ete et et et etetesesesesaeteteseseseeaeseseseneseseeteseseeseetesetessaete | e4esetitessesesesssesssesetesosstsssetetasasseetetaseseseet et et asseeet et s et aesete st et eeetete st ssaesetessaseseesesatnseeetesasensreesetesassrrretes | cererersetesereretesireeresareren 7,613,919 | oo 7,385,000
Washington
[495224 ZM 2.............. [KING CNTY WA #411-REF 5.50 12-0T-T1.....ocvrreerreeceeereees [--.--.09/13/2002.... [RED CAPITAL MKTS, INC.....ooririerrieeereeemeeeeeneenesseesaeesseesessessns | eeeseseseessessessnsssessnessasesessasssessasssnes | sesneesssssessssssnssssssassseces 5,806,300 [.eeevrrerererreererreeenceen 5,000,000 |
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93974ALF9.............. WA MOTOR TAX-SER B 4 7-1-13 C12@100.........oeverrreiricine 09/19/2002..... |RED CAPITAL MKTS, INC......ooiviieieiecieieieecteies et esseesieiens | ctevesisieie et escaete e es s sensesenes | eveeessesesessese e s sesenees 3,077,880 | ..oovvieeeieecreeicie 3,000,000
93974ANEO.............. WASH ST REF SER R-03A 4.50 1-01-13... ....09/19/2002.... | J. P. MORGAN SECURITIES.. ..
Wisconsin
977055 7C 0............... WISCONSIN ST SER 3 5.250 11-01-10. 12/26/2002.... [CNTRIB AMER FIN CORP..
Total States and US............ccceveverererirercrnn
1799999. | Total - Bonds - States, TEIMHOMES & POSSESSIONS...............vvvvieiieieieieieieeieieeteiits aeteteteteuetetetessesssesesesesesesesessssssssesesesesesesesesesessesssssssssesesesesesesssssssssesesesesseeeessssssssssssssereeesesssssssnsnees | convererernrnreineernsnensneness Q3,001,004 [ vovoiiiiiiiiiiiiiiiieina
Bonds - Political Subdivisions of States
Texas
184540 SR 4............ CLEAR CREEK TX ISD 7.50 2-15-05 NC........ccoovvrererrrererree
2499999, | Total - BONAS = POIHCAI SUDGIVISION...............ceeveveveerereeeceeseeetetevectetescteteseetetetsteteseseetess  etetesessseesesesesessseesesessessessesesesseassesassssessesesassesesesassssssssesssssesssesessssssesesessssssssesesssssesesessssssesesessssssseseseran
Bonds - Special Revenue and Special Assessment
California
03255LAM 1.............. ANAHEIM CA LEASE 7.375 9-1-20 ALO716.......cocvevererceereerre e 03/08/2002....
672319 AKG.............. OAKLAND, CA PENSION 6.95 12-15-08 NC. ....03/01/2002.... . .. ,
.................................................................................................................................................................................................................................................................................................................. 3,118,150 |.....c.cceue..................2,980,000
Connecticut
574754 AAS.............. MASHANTUCKET 6.91 97A 9-1-12 A102009..............oocuueenene... 12/06/2002.... [LEHMAN BROTHERS INC.......cooioieioieieieeeiescesescesesiesissesees |evesressessisnissossessesssssssssssessessssssssens | eosesessessossssssssssssssssssens 2,818,475 [ oo 2,500,000
.............................................................................................................................................................................................................................................................................................................. 2,818,475 |.....cccco.....................2,500,000
lllinois
213183 2T 2. COOK CNTY PREREFUNDING 7.25 11-01-07.......cooverererererrrnne. 12/10/2002.... [REFUNDING........c.coeveieieicecieieicececteiee ettt eneaeae s esseae e ssnnnes | evessesesssssessesesesssssssesessssssnssesessns | oevessnsesessnsesessssnsesssenseresnD9,018 |ttt
213183 2Y 1.... ... |COOK CNTY UNREFUNDED 7.25 11-01-07. ....12/10/2002....
452245 CS Q.............. ILLINOIS ST TOLL HWY 5.50 1-01-13 ....07/17/2002....
Louisiana
874778 ABO.............. TALLULAH LAREV 7.02 11-1-19 AL30215.........cccoorverereeeen... 03/01/2002....
New York
896029 8E 8............... TRIBOROUGH BRDG 5.25 11-15-12 NC.......coovererrcrereeeereereeee 09/20/2002..... | SALOMON SMITH BARNEY........cooeueiiiiieieriecresieeeeieeeseeaeieseaeienens | ererevssssesesesssessesesessssssesesessssssnenes | eererenssesessnesessnsnenesensi2y89 1,220 | evvevererieeieriseeesseseseesenas
896029 8F 5............... TRIBOROUGH BRDG 5.25 11-15-13 NC... ....09/20/2002....
North Dakota
299007 AN4............... EVANGELICAL LUTH 6.75 11-1-10 AL4609.............cooeverenenn.. 10/15/2002.... | BB&T CAPITAL........ooovovvereeeeeeeeeeeeereeeereeeeerereeerenseiererenis | erereeieeesrenecieieieneneneeieienenenenieiens | evererieiererecieisnsneeiereneeee 800,600 | eovvivovveererereeereneeeaa4,000,000 | oo 125,250
....................................................................... 125,250
Pennsylvania
71781L AKS............. PHIL AUTH IND DEV 5.79 4-15-09 10/08/2002.... [ BB&T CAPITAL
South Carolina
837147 TK 3 SC PUB SVC SER A 5.50 01-01-T1.....oucvevieereieeceeecee e 09/13/2002..... |LEHMAN BROTHERS INC.........coeveviiiecieieieeceeeieeceieeeeeveteisnsien | evevevessiesesesssessesesesssssesesessssssnenes | eeerenesesessnsesessnsnsenenens sl 303,960 | cvoiviviviecieisicceciecvcvea
837147 XU 6...............|SC PUB SVC REF-SER D 5.250 01-01-12. 12/20/2002.... |CNTRIB AMER FIN CORP..
837147 XU 6............... SC PUB SVC REF-SER D 5.250 01-01-12. ....09/13/2002.... | BEAR STEARNS & CO. INC...
Texas
414004 BK6............... HARRIS CTY TX REFUNDING 6.69 8-15-03..........ccccovrverrrcrerernes 03/01/2002..... |PURCH G.A. INSURANCE CO.=NY ......cveiiirreieiiecieieecteterceeieieeees [ ereveeesesereissssesiesesssssessesesesessnssenes | seeersnsesesesensesesenesesensnsennd20,000 [1ovoieiiiriiieecceeeee
442436 2S 9.... ... |HOUSTON TEX WTR & SWR 5.75 12-01-12. ....09/18/2002.... |[LEHMAN BROTHERS INC.............
473535 CK 6............... JEFFERSON CNTY TX 5.375 5-01-08 A06.... ....11/25/2002.... | FIRST ALBANY CORPORATION 1N .. .. .. ..
....................................................................................................................................................................................................................................................................................................................... 6,837,120 |......ccc........................6,140,000
Virginia
765418 CB 2................ RICHMOND VA MET 8.50 7-15-13 A122009..............cooerereeneen. [.....06718/2002.... [BB&T CAPITAL.......oiioioieieieieiescesessscssssssesesiesessessssrssneens | eosssissssessissessessesseesssssssssssesessseses | ovseesossossosssssssssssssssssos 1AT7,480 | 1,000,000

.................................. 1,177,480 ......occoceeneeeee.......1,000,000
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Washington
88880M AC 5.............. TOBACCO REV SETTLE 5.00 8-01-08.........ccoeveecerererraerneercrrerneenes | ceenee 10/25/2002.... [BEAR STEARNS & CO. INC........cooiiirieriiiieiriinierieceneensineeeesenenns | eesessasssssassessessesesensmesssesesesses | sonsssssessessessasssssnssneenees 1,000,000 [ ..cooeerereerererernieienneens 1,000,000
88880M AF 8.............. TOBACCO REV SETTLE 6.25 6-01-11.. ....10/25/2002.... | BEAR STEARNS & CO. INC... o] ..1,586,284 | .. ..1,535,000
LT e e oo 2,586,284 | ..o 2,535,000
Wisconsin
056559 AE 7.....cooovc. BADGER TOBACCO ASSET 5.00 06-01-09......ccovvuerirveenreniecnnans [......05/02/2002.... [BEAR STEARNS & CO. INC.....ooiiiiieiiiirrrirresemismesmsosrsssesneessssnens | aeessessessssssssssssssesaseseesssessesansnns | erseessasssamssssssssasssasesases 2,017,640 [ .o 2,000,000
LTS oo 2,017,640 ..o 2,000,000
United States
31287TM US 7.............. FGLMC C82393 PT 6.5 1-1-32......cuerrerrecrnerciciererereneesenensessanens | veens 01/04/2002.... [UBS WARBURG.........ccovuiereririnieieiessiessesssssasssssessessssessssssees | oeeseeesssssnsssssssssssssssssssssssssssssnses | sessesnsssessessessassesssenees 12,496,094 | ...ooovveeiirrieiene 12,500,000
31287YRZ9...............|[FGLMC C71404 PT 5.50 9-1-32.. O 09/12/2002.... | CS FIRST BOSTON CORP......... ....15,075,000 ....15,000,000 {..
31292H MU 5.............. [FGLMC C01271 PT 6.5 12-1-31.. O 01/04/2002.... | GREENWICH CAPITAL MARKET: ....12,500,001 ....12,500,001 |..
31298Y S28............... |FGLMC C60537 PT 6.5 11-01-31 O 01/18/2002.... |BANC OF AMERICA SEC LLC NATIONSBANC ....15,107,812 ....15,000,000 {..
3133TUDM 2... ... |FHR 2126 B SEQ 6.0 10-15-26.........c0cvierreieinieicirieieisieienne. [ e 02/05/2002.... [UBS WARBURG........ceoiiriiciiieiciniieintist et sisteissisisissieissiesnins [ ettt sienns [ ereeineissies s seeeees 4,960,255 | ...covveirirrininnieiens 5,047,000 | .
3133TV6G6... w.. |FHR 2359 AG SEQ 6.0 6-15-29........coiuriiriiniciriinicreeieieieies [ e 02/20/2002.... [PRUDENTIAL SECURITIES.... ..3,504,484 ..3,580,000 |..
31339D K6 4.............. |[FHR 2415 PH PAC 5.75 1-15-29. O 02/21/2002.... |J. P. MORGAN SECURITIES.. ..6,960,625 ..7,000,000 {..
31339G N4 9... ... |FHR 2370 CP PAC 6.0 6-15-30... I P 03/04/2002.... |LEHMAN BROTHERS INC...... . o] 3,940,000 | ..covvreereirirrnieins 4,000,000
3133INEG7... ... |FHR 2413 SL IO INV 11-15-29 O 10/16/2002.... | WILLIAM BLAIR & COMPANY e | T 906,907 18,967,994
3133INEG7... ... |FHR 2413 SL IO INV 11-15-29.... O 10/16/2002.... | CAPITALIZED INTEREST....... - S PO 19,600 [ .ovoveeceeereereereereeseeeeeae 0
31339N LG 9... ... |FHR 2410 MK PAC 6.5 6-15-29......ccccvunrerierereceneireireieesieenenens | e 03/21/2002..... |ADVEST CO...ceuvvriircerireieeeeecisceseneseennees e | o] ..3,982,500 ..4,000,000
31339NQC 3.............. [FHR 2431 TS IO INV 6-15-22.. ....11/13/2002.... [BANC OF AMERICA SEC LLC NATIONSBANC.... o] .1,027,625 | .. ....26,954,091
31339N QC 3.............. [FHR 2431 TS 10 INV 6-15-22. ...11/13/2002.... [ CAPITALIZED INTEREST....c.coovviiriirieicinicineae S PO 15,316 [ oo, 0
31339W 6X 9... ... |FHR 2426 SL 10 INV 3-15-32.. ....05/07/2002.... | BANC OF AMERICA SEC LLC NATIONSBANC . o] ..2,554,085 24,692,059
31339W 6X 9... ... |FHR 2426 SL 10 INV 3-15-32.. ....05/07/2002.... | CAPITALIZED INTEREST........ccoovvrrnrrnrrnnnnns - T 102,712 | oo 0
3134A4 MF 8... ... |FHLMC 6.25 03-05-12 NC... ....02/27/2002.... IMORGAN STANLEY & CO......oeorevrerrerrrirrnnns . o] ..2,994,060 3,000,000
31359G 2Y 1.........e..... [FNR 1994-39 7 6.5 3-25-24.... e [ 01/11/2002.... |BANC OF AMERICA SEC LLC NATIONSBANC.... 8,066,882 8,189,728
31371K UAT... ... |FNCL 254477 PT 5.50 10-01-32. ....09/18/2002.... |J. P. MORGAN SECURITIES........ccovvvivrcircnnee 9,067,500 9,000,000
31371K UAT... ... |FNCL 254477 PT 5.50 10-01-32..... ....09/18/2002.... |J. P. MORGAN SECURITIES.. ..3,028,594 3,000,000
31371K UAT... ... |FNCL 254477 PT 5.50 10-01-32..... ...09/18/2002.... |J. P. MORGAN SECURITIES.......coeoiiiiciniiniininniinsinnineinsineineneees | essessscssssesesesenenenesesesesssees | oeenesessessssssssnsssseeenenns 2,020,313 2,000,000
31371K UAT... ... |FNCL 254477 PT 5.50 10-01-32. ....12/20/2002.... |CNTRIB AMER FIN CORP...... ....10,066,989 ..9,918,216
31385H WF 5.............. [FNCL 545246 PT 5.5 9-1-31....cooivmiiriiiiicneireiecveennesenneennces [ e 09/16/2002.... | SALOMON SMITH BARNEY... e | ST O 9,671,539 | ..o 9,599,542 |..
31388U HY 9... ... |FNCL 615047 PT 6.5 1-1-32.... I 01/08/2002.... |LEHMAN BROTHERS INC.......cccvvvrviiiirnen. . ] ....11,539,531 ....11,500,000 {..
31390V ER1... ... |FNCL POOL PT 6.0 9-01-32............... O o 08/22/2002.... |BANC OF AMERICA SEC LLC NATIONSBANC . ST O 9,123,750 | ..vveveeerecnrinrireieins 9,000,000 |..
31392CEM 2.............. |FNW 2002-W2 AF5 SEQ HEL 6.0 6-25-32. ....03/12/2002.... [COUNTRYWIDE SECURITIES...........cccceuuvee e | o] ..1,920,726 ..2,000,000 | .
31392D J45.... ... |FNW 2002-W5 A7 VADM 6.25 8-25-30... ....06/27/2002.... | GREENWICH CAPITAL MARKETS 5,007,813 ..5,000,000 {..
31392E 3S 7.......ceeoe.. [FNR 2002-71 PD PAC 5.50 10-25-31......cevvevriererrerreeeceneineienenes [ e 09/25/2002.... |LEHMAN BROTHERS INC.. 4,027,500 ..4,000,000 |..
31392E 3S 7.......ceeee.. [FNR 2002-71 PD PAC 5.50 10-25-31.....ovevveerirreerreireeeceneineiennnes [ e 09/25/2002.... |LEHMAN BROTHERS INC.. 5,046,094 ..5,000,000 {..
31392E 3S 7............... |FNR 2002-71 PD PAC 5.50 10-25-31. IV 12/26/2002.... [CNTRIB AMER FIN CORP.. e |- o] ..5,125,000 ..5,000,000 {..
31392E 6E 5.............. [FNR 2002-67 PD PAC 5.50 4-25-31... O 10/02/2002.... [MORGAN STANLEY & CO......coevrvvvrvrrrrrnen. . o] ..5,029,688 ..5,000,000 {..
31392H DS 9... ... |FNR 2002-97 PG PAC 5.50 12-25-31. O 11/22/2002.... [BANC OF AMERICA SEC LLC NATIONSBANC.... . SO O 5,003,906 | ..ecererrerrrrriinnieineineines 5,000,000 |..
31392P B20............... |FHR 2456 BC SEQ 6.0 9-15-28... I P 07/16/2002.... [BANC OF AMERICA SEC LLC NATIONSBANC 10,021,875 ....10,000,000 {..
31392P TC9............... [FHR 2476 SB 10 INV 11-15-25... ....10/17/2002.... JUBS WARBURG.........coorvvririreicircrcirecinnnns |- T 298,111 ....21,680,797
31392P TC9............... [FHR 2476 SB 10 INV 11-15-25... ....10/17/2002.... | CAPITALIZED INTEREST... - cor [ 20,868 | ..o 0
31392R YW 5.. ... |FHR 2489 PD PAC 6.0 2-15-31... I P 10/21/2002.... [LEHMAN BROTHERS INC.. 4,559,063 4,500,000
31392W B3 3... ... |FHR 2512 PE PAC 5.50 2-15-22. S 12/20/2002.... [CNTRIB AMER FIN CORP.. 7,157,500 7,000,000
31392W Q6 0.............. |FHR 2518 PE PAC 5.50 4-15-31..... e [ 10/04/2002.... | SALOMON SMITH BARNEY... 5,056,250 5,000,000
31392W UJ 7. ... |FHR 2510 PE PAC 5.50 11-15-31... O 12/26/2002.... [CNTRIB AMER FIN CORP...... 5,125,000 5,000,000
31392W UJ 7. ... |FHR 2510 PE PAC 5.50 11-15-31... O 09/26/2002.... |BEAR STEARNS & CO. INC... 5,012,500 5,000,000 |..
313921 A99.... ... |FNR 2001-59 S 10 INV 11-25-31.... i 01/01/2002.... | PRIOR YEAR ADJUSTMENT .....ocvuiiiimiiriiirneineinsensineensinsensineineins | ressssnsssssessnssesesenensnemeseseseens | oeeeenesnssnssnssnssnssssssssssssssssssssnes LU 0.
911760 RX 6..........v... VENDE 2002-2 G SEQ 6.0 9-15-24. ....06/19/2002.... [MERRILLLYNCH P F & S.....oiiiiiiiiiiiiiiiiissicsiensninns [ eeoinisnsisnsisnsiss s snssnssssnssienens | onsensessnssssnesssessssesscennes 3,510,938 | ..o 3,500,000 |..
US. i, ..220,655,006 ..307,129,428
Total States and U .. o] .278,723,371 | .. ..359,624,428
3199999. | Total - Bonds - SpPecial REVENUE & SPECIAI ASSESSMENES. ... e ceeuiiiietieiteteeatteetieiteta etetstaateseetseseaeseeseeeseaeseh et eeeeaeseseeeeeeaesceeeeEeEaeeeeeEeEeEsE1e8LEeEeEsE 08 eheheEeE e eheheEeeseeehebeEee et etetetessnsnsetessssssnsesesasas | sbsssssesssnsesassnsesasania 278,723,371 [ 359,624,428

Bonds - Public Utilities
United States
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03028P AA4............... AMER TRANSMISSION 7.125 3-15-11 NC...c..ceovverercrnrrircirirnens [ 03/01/2002.... |PURCH G.A. INSURANCE CO.-NY.....ocvuiiiiiirieiecincinninninnincinens | e | aeenessssssssssssnsensinesnenns 1,012,500 | .o 1,000,000
040555 CD 4............... |ARIZONA PUBLIC SERV 6.50 3-1-12 NC.. I P 03/14/2002.... |BANK OF AMERICA NT&SA.............. . o] ..1,959,420 |. ..2,000,000
144141 CA4.... ..|CAROLINA P & L 7.50 03-01-23 C03..... SV P 03/01/2002.... |PURCH G.A. INSURANCE CO.-NY ..2,017,500 ..2,000,000

..2,500,000 |..
..1,500,000 | ..
..2,500,000 |..
..1,500,000 {..
..2,500,000 | .
..2,000,000 {..

....|CAROLINA P & L 7.50 03-01-23 C03. SV P 12/20/2002.... [CNTRIB AMER FIN CORP......... . ] ..2,575,000
....|CAROLINA P & L 6.50 07-15-12 NC... ....07/25/2002.... MERRILL LYNCHP F & S... ] ] ..1,499,400
....|CITIZENS COMM 9.25 05-15-11 NC.. ....03/08/2002.... [IMORGAN STANLEY & CO.......... . ] ..2,703,425
....|COASTAL CORP 7.75 6-15-10 NC........coormriininiiciciccsciieiies [ e 03/01/2002.... |PURCH G.A. INSURANCE CO.-NY |- ] ..1,537,500
....|COLUMBIA ENERGY 7.42 11-28-15 CO5.........ccovvvviviririniriicinins [ e 06/04/2002.... |BEAR STEARNS & CO. INC....... | ] ..2,375,725

..|CONSTELLATION ENERGY 7.00 4-01-12 NC.. BV P 12/11/2002.... [SALOMON SMITH BARNEY... ..2,055,620

144141 CA4....
144141 CS5....
17453B AB7....
190441 BC8....
197648 CD 8....
210371 AH 3....

233331 AE7............... |DTE ENERGY CO 7.05 06-01-11 NC..... BV P 07/16/2002.... | GOLDMAN SACHS & CO.... ..3,177,930 ..3,000,000 {..
250847 DT 4.... ... |DETROIT EDISON 5.20 10-15-12 NC........ BV 12/20/2002.... [CNTRIB AMER FIN CORP.. ..1,542,135 ..1,500,000 |..
25746U AJ 8.... ... |DOMINION RESOURCE 6.25 06-30-12 NC... B 12/26/2002.... [CNTRIB AMER FIN CORP.. . ] ..4,807,454 ..4,500,000
257469 AF 3.... . |DOMINION RESOURCES 5.70 9-17-12 NC........ocoovvivrviiricinins [ 09/09/2002.... | BANK OF AMERICA NT&SA... e v [ 999,320 ..1,000,000

264399 DW 3... .. | DUKE ENERGY 6.25 01-15-12 N | o 01/14/2002.... |UBS WARBURG................. ..5,101,950 ..5,000,000

29266M AAT... ... |ENERGY EAST 8.05 11-15-10 NC..... B P 03/01/2002.... |PURCH G.A. SECURITY..... | v [ 677,625 ..o 650,000 |..
29364G AA1... ... |ENTERGY CORP 7.75 12-15-09 NC.......... B P 12/16/2002.... [MORGAN STANLEY & CO.......... . ] ..1,000,000 ..1,000,000 | ..
29364N AB 4... ... |ENTERGY MISS INC 6.45 4-1-08 CO6@100. B I 03/01/2002.... |PURCH G.A. INSURANCE CO.-NY |- ] ..1,030,000 ..1,000,000 {..
452092 CK 3.... .|ILLINOIS POWER 11.50 12-15-10 CO06...... IV PV 12/20/2002.... [MERRILLLYNCHP F &S.......... . ] ..3,899,200 ..4,000,000

462613 ABG............. |IPALCO 7.375 11-14-08 NC............. - |.-.0314/2002.... LEHMAN BROTHERS INC........ . . 2,353,450 2,500,000 |...

485134 BBS............... |[KANSAS CITY P&L 7.125 12-15-05 NC.. ....03/01/2002.... |PURCH G.A. INSURANCE CO.-NY . ] ..3,346,425 ..3,210,000 |..
494553 AA8............... [KINDER MORGAN 6.50 09-01-12 NC........ ....12/03/2002.... |WACHOVIA BANK...........ccooccc. . ] ..2,034,180 ..2,000,000 {..
59562V AAS...............[MIDAMER ENER HLD 4.625 10-01-07 NC. B 10/01/2002.... |CS FIRST BOSTON CORP. e ] ..1,492,500 ..1,500,000 | ..
62402X AZ4..............[MOUNTAIN FUEL 6.91 08-06-12 MTN.......cccooeviunirininirriiieininnns [ e 07/11/2002.... IMERRILLLYNCHP F &S....... ] ] ..2,114,760 ..2,000,000 {..
637432 CA1............... [INATL RURAL UTIL 6.20 2-1-08 NC........... O 04/02/2002.... |BEAR STEARNS & CO. INC... 3,949,720 ..4,000,000 {..
641423 BC 1............... [NEVADA POWER CO 10.875 10-15-09 C06.. U o 10/22/2002.... [LEHMAN BROTHERS INC.. 2,827,350 ..3,000,000 | ..
655419 AD 1............... [NORAM ENERGY 6.50 02-01-08 NC............. e [ 05/28/2002.... |LEHMAN BROTHERS INC.. 1,843,780 ..2,000,000 {..
665501 AE 2............... INORTHERN NAT GAS 5.375 10-31-12 NC.... O 10/09/2002.... [UBS WARBURG.............. |- ] ..2,995,770 ..3,000,000

66765R BP 0... . INORTHWEST NAT GAS 6.31 3-26-07 MTN.. SO PV 03/21/2002.... |UBS WARBURG................. |- ] ..2,500,000 ..2,500,000

679574 AG 8.............. |OLD DOMIN ELEC 6.21 12-01-28................ ....12/12/2002.... |J. P. MORGAN SECURITIES.. ..2,000,000

705322 AH 8...............|PEDERNALES COOP 4.093 11-15-12 A0808.... ....10/10/2002.... IMORGAN STANLEY & CO...... . ] ..2,000,000 ..2,000,000
744448 BBG............... [PUBLIC SERV COLO 6.375 11-1-05 NC........ e [ 03/01/2002.... |PURCH G.A. PROTECTION... | v [ 513,750 [ ..o 500,000
744448 BBG............... [PUBLIC SERV COLO 6.375 11-1-05 NC.... e [ 03/01/2002.... |PURCH G.A. SPIRIT........... - v [ 513,750 [ .o 500,000 {..
843646 AC 4.... ..|SOUTHERN POWER 6.25% 07-15-12 NC. SV PV 10/17/2002.... [LEHMAN BROTHERS INC.. 2,049,720 ..2,000,000 {..

... |WILLIAMS COS 9.25 03-15-04 NC......... ....10/11/2002.... |UBS WARBURG.............. |- v [ 700,000
969457 BN 0............... [WILLIAMS COS 9.25 03-15-04 NC..... ....09/25/2002.... |UBS WARBURG.. |- v [ 730,000
969457 BN O............... [WILLIAMS COS 9.25 03-15-04 NC..... ....09/09/2002.... |UBS WARBURG.............. |- v [ 795,000 ..1,000,000 {..
969457 BN 9............... WILLIAMS COS 9.25 03-15-04 NC. ....09/06/2002.... | CS FIRST BOSTON CORP. 800,000 | 1,000,000 |..

969457 BN 9.... ..1,000,000

..1,000,000

OO STATES. oo 531,859 | 75.860.000

Canada
448814 DY 6............... HYDRO-QUEBEC 7.375 2-1-03* NC.. ..1,300,000
Canada............cooovervvveererenn. N ettt eeens 1,300,000
3899999. | Total - BONAS = PUDIC ULIIHIES. ........c.c.vceeeeeeveceeveiceeteeeeeeteteeeetetee ettt eteeetet eevtetesesaseeaesesesensceetesesssssssesesesssesesesssssesesassssnsesesesssnsesesessssssssesesesssesesesessssesesesesssnsesesessssssesesessnsnsnsees | erereererereeseressnseererce ] 0,008,809 | erererererrererrererersererns 77,160,000
Bonds - Industrial and Miscellaneous
United States
006848 BK 0............... |ADELPHIA COMM 10.25 11-01-06 NC.......c.cccecerrrrererrerrerercrererenes [ v 03/28/2002.... |LEHMAN BROTHERS INC.. ..1,387,500 ..1,500,000 |..
020012 AE Q............... |ALLSTATE FIN GLO 6.50 06-14-11 NC......ceoevererercrerererereeerereeens [ 12/20/2002.... |CNTRIB AMER FIN CORP.. 2,756,600 | .ooeviieieeeeece e 2,500,000
025816 AP 4............... |AMERICAN EXPRESS 3.75 11-20-07 NC.. IV I 11/15/2002.... |[BNP PARIBAS.................... ..9,963,000 ....10,000,000
02635P SA 2...............|AMER GENL FIN 4.50 11-15-07 MTN NC.. N P 11/20/2002.... | SALOMON SMITH BARNEY... | | ..3,988,800 | ..ovcvevieieieeecieeieiaa 4,000,000
02635P SA 2...............|AMER GENL FIN 4.50 11-15-07 MTN NC.. N P 11/20/2002.... | SALOMON SMITH BARNEY........... | e e 998,780 ..1,000,000 | ..
03072M AB 4... ... |AMERUS GROUP CO 6.95 6-15-05 NC. I I 03/21/2002..... |DEUTSCHE MORGAN GRENFELL . | ..3,120,787 |.. ..3,075,000 |..
032479 AC 1............... | ANADARKO FINANCE 6.75 5-1-11 NC.. I 03/01/2002.... |PURCH G.A. E&S..........cccuc.... | e e 518,750 .o 500,000 {..
03674B AC8... ... |ANTHEM INC 6.8 08-01-12NC.............. I 07/26/2002.... |GOLDMAN SACHS & CO........... o | ..3,480,960 |.. ..3,500,000
046003 JS 9................ ASSOCIATES CORP 5.75 11-1-03 NC.....c.covvrvereeecreeeeceeeeeerenns | e 03/01/2002..... |PURCH G.A. INSURANCE CO.-NY .....oouiioiiercieiceeerceceeeieeeieieees [ et eeeve e sesnaes | eveseiesesee s 519,375 [ oo 500,000
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05115E AB6............... AUGUSTA IV A2 6.90 111515 ALO72410SF........ococvvvrrnercrrercenee [ s 02/26/2002.... |BEAR STEARNS & CO. INC......cooovvieriiiicieieieeeeineineineieeerenens | erinssnsssssnssnsssssseneneneeeneseens | aeenessssssssssssnssnssnssenne 2,066,420 | ...covvreerireriinrirnieieins 2,000,000
06050H EL 8............... [BOAMS 2002-3 1A7 IO INV 3-25-32........... S 08/21/2002.... | CAPITALIZED INTEREST .......cooiiirinrimrineineineiniineireineieeeeerenennens | otineinsissinsensinssssesssssssssssssssessesenss | coneenesnsissessessssssssessessessenes 2,521 [ o 0
06050H EL 8............... [BOAMS 2002-3 1A7 1O INV 3-25-32........ccrvrvenirerirnenerersceneinees [ eenne 08/21/2002.... | WILLIAM BLAIR & COMPANY 783,481 14,661,640
06050H WF 1.............. [BOAMS 2002-9 1A11 IO INV 10-25-32... ...09/13/2002.... | CAPITALIZED INTEREST.......ooiiiiriiieieieieiererseessesssssnssnsenns | oeeeeseneineinsinssnesssssesssssssssssssessnnes | coneenessnssessessessassassassessenes TAA [ s 0
06050H WF 1.............. [BOAMS 2002-9 1A11 0 INV 10-25-32... ....09/06/2002.... | CAPITALIZED INTEREST.......ooitiiiiiiieieieieierereieeessssenssnsinns | oeeeeeensineineissnesssssesssssssssssssessnnes | coneenseesssessessessassassessessenes TAA [ 0
06050H WF 1.............. [BOAMS 2002-9 1A11 IO INV 10-25-32... ....09/06/2002.... | BANC OF AMERICA SEC LLC NATIONSBANC.... 596,354 333,333
06050H WF 1.............. [BOAMS 2002-9 1A11 IO INV 10-25-32... ....09/06/2002.... | BANC OF AMERICA SEC LLC NATIONSBANC.........ccovvmimrirereres [ correnrineeneeneensinereneneeeneeesenees [ e 596,354 8,333,333
064057 BE 1............... [BANK OF NY CO 3.75 02-15-08 NC... ....11/19/2002.... |US BANCORP/PIPER JAFFRAY........cccvvvrirnnen. 4,999,950 5,000,000
064057 BE 1............... [BANK OF NY CO 3.75 02-15-08 NC... ....11/14/2002.... | GOLDMAN SACHS & CO........ 3,995,640 4,000,000
06423A AS 2...............|BANC ONE CORP 5.25 01-30-13 NC.... ....10/17/2002.... |BANK ONE.........cccvvunnee 2,976,570 3,000,000
07384Y BF 2............... |BSABS 2001-AC2 2A2 SEQ 5.82 11-25- ....04/125/2002.... [BEAR STEARNS & CO. INC... 2,919,375 3,000,000
07384Y EF 9............... | BSABS 2002-AC3 A4 NAS 6.68 6-25-32.... ....05/21/2002.... | BEAR STEARNS & CO. INC... 7,498,703 7,500,000
075887 AR 0.... .|BECTON DICKINSON 7.15 10-01-09 NC... ....01/22/2002.... |HSBC SECURITIES INC..... 2,686,875 2,500,000

080555 AD 7...............|[BELO A.H. CORP 7.125 6-1-07 NC........ ....03/0172002.... |PURCH G.A. SECURITY ....cooiiiiiiiiiiiciiiciiiisisississisninnins [ et sssssssssssens [ e 710,500 [ ..o 700,000 {..
080555 AGO0...............[BELO A.H. CORP 8.00 11-01-08 NC.. ....11/08/2002.... | BANK OF AMERICA NT&SA... 22,802,600 ..o 2,500,000
10138M AA 3... ... |BOTTLING GROUP 4.625 11-15-12........... ...12/1172002.... | GOLDMAN SACHS & CO.......coiiiiiiiiiicisisisecicirisisiinins | e ssssees [ o 9,862,100 ....10,000,000 {..
110122 AG 3...............| BRISTOL-MYER SQUIBB 5.75 10-01-11 NC. ....01/11/2002.... |J. P. MORGAN SECURITIES.. ....10,057,300 ....10,000,000
12189P AE 2.... ..|BURNTH ETC 7.16 01-02-20 AL 5-31-12.. ....06/28/2002.... | DAIN RAUSCHER...................

...... 2,892,971 ......2,655,222

12189P AL 6.............. |BUR NTHISAN FA 5.943 01-1522 A13.ccocoeoeoesesrseseserese | o 06/21/2002.... | SALOMON SMITH BARNEY...

125509 AJ 8.... ....|CIGNA CORP 6.375 01-15-06 NC...... O P 12/04/2002.... [SALOMON SMITH BARNEY... 3,116,855 3,060,000 |..
125581 AAG............... |CIT GROUP HLDGS 7.375 4-02-07 NC..... ....01/0172002.... |PRIOR YEAR ADJUSTMENT .......oiiiiiiiiiiniscisisisiscscisniininnns | et sisssiens | s LU 0
126650 AF 7.... ... |CVS CORP 7.77 1-10-12 AL 11-15-09 NC. ....03/01/2002.... |PURCH G.A. INSURANCE CO.-NY 2,054,295 1,994,461
12669B 3Q 3...............| CWALT 2001-7 A13 IO INV 08-25-31..... e [ 08/22/2002.... | WILLIAM BLAIR & COMPANY.... 1,197,332 26,423,871
12669B 3Q 3...............| CWALT 2001-7 A13 IO INV 08-25-31..... e [ 08/22/2002.... | CAPITALIZED INTEREST .......cooiiiiiiiiiiiiiiciriiniisicisisisiinns || covsiisiissssssssessessssssenes 9,160 [ oo 0
12669D DQ 8.............. |CWHL 2002-J4 1A2 10 INV 10-25-32.........ccoeimriniricisiniicicinens [ 09/17/2002.... | WILLIAM BLAIR & COMPANY.... 916,406 15,000,000
12669D DQ 8.............. |CWHL 2002-J4 1A2 10 INV 10-25-32.........ccvimriiniicisiniicicinins [ 09/17/2002.... | CAPITALIZED INTEREST .......cooiiiiiiiiiiiisriciciccisiniinies | | e 12,771 [ o, 0
134429 AM 1... ... |CAMPBELL SOUP CO 6.75 2-15-11 NC.......cocevvriviriicicicicciins | 01/17/2002.... |BANK OF AMERICA NT&SA... 1,315,713 1,250,000
134429 AN 9............... | CAMPBELL SOUP CO 5.875 10-01-08 NC.........ccoeevvirvvivininiicccns [ 02/19/2002.... | BANK OF AMERICA NT&SA... 3,777,404 3,700,000
14063R AB 1... ... |CAPITOL RECORDS 8.375 08-15-09 NC..........ccovuvvriiniirriiieiinns | 12/20/2002.... [CNTRIB AMER FIN CORP.. 3,030,000 3,000,000
14149Y AB4............... | CARDINAL HEALTH 6.00 1-15-06 NC........cccevvvvviniriciciniiiiens [ 03/01/2002.... |PURCH G.A. E&S........ 1,049,138 ..1,010,000
14149Y AB4............... | CARDINAL HEALTH 6.00 1-15-06 NC........cccevvvvviniiiciiiniiiics [ 03/01/2002.... |PURCH G.A. FIDELITY .....oiiiiiiiiiininisscsiinisecsisisiens | | 701,156 [ 675,000
14149Y AF 5............... | CARDINAL HEALTH 6.75 2-15-11 NC.....cooocviiiiiniiccicisiscees [ 01/11/2002.... | BANK OF AMERICA NT&SA... ..2,123,260 .2,000,000
172953 5Z 0.... ....|CMSI 2002-3 2A3 SEQ 6.0 03-25-17.. ....03/06/2002.... [MERRILL LYNCHP F &S....... ..2,628,703 2,700,000
184502 AM 4... ... |CLEAR CHANNEL 6.00 11-01-06 NC. ....08/19/2002.... | SALOMON SMITH BARNEY .......cooiiiiiiiiiiiiiiinissssissisisins [ corsissississississississssssssssssssssens [ e 960,000 1,000,000
184502 AM 4... ... |CLEAR CHANNEL 6.00 11-01-06 NC. ....08/20/2002.... | GOLDMAN SACHS & CO.... 1,215,625 1,250,000
20029P AF 6...............[COMCAST CABLE 8.375 05-01-07.... B 08/21/2002.... | CS FIRST BOSTON CORP.......c.cviiiiiiiiiiininiineisnsisisnininiens | e | 915,000 1,000,000
20029P AF 6...............[COMCAST CABLE 8.375 05-01-07. B 08/22/2002.... |BANKONE.........c.ccccceuinnne. 1,417,500 1,500,000
200339 AQ2............... [ COMERICA BANK 6.00 10-01-08... B 12/13/2002.... [MORGAN STANLEY & CO.......... 5,444,254 5,050,000
200340 AJ6.... ....| COMERICA INC 7.25 8-1-07 NC........ B I 03/01/2002.... |PURCH G.A. INSURANCE CO.-NY 1,093,750 ..1,000,000
20825C AA 2... ... |CONOCO PHILLIPS 3.625 10-15-07 NC.... O 10/03/2002.... [LEHMAN BROTHERS INC.. ..3,007,230 |.. ..3,000,000
208464 AW 7... ... |CONSECO INC 6.40 02-10-04 NC...... e e 07/30/2002.... | KADICK, INCORPORATED.........cciiiiiiiiininiiisississississisniinins | | e 66,250 |..coiiiiie 250,000
208464 AY 3............... [CONSECO INC 8.75 08-09-06 NC.. e e 04/17/2002.... INON-TAX CONVERSION.... 8,163,889 10,225,000
208464 BA4............... [CONSECO INC 6.80 06-15-07 NC.. e e 04/17/2002.... INON-TAX CONVERSION.... 1,142,248 | ..o 1,800,000
208464 BC 0............... [CONSECO INC 9.00 4-15-08 NC....... [ 04/17/2002.... INON-TAX CONVERSION........ 1,833,679 ..2,500,000
210805 DP 9...............[CONTL AIRLINES 6.563 02-15-12 NC... I 06/25/2002.... |US BANCORP/PIPER JAFFRAY 5,188,250 5,000,000
22237LND0............... [COUNTRYWIDE FINL 4.25 12-19-07. BV P 12/12/2002.... [LEHMAN BROTHERS INC...... 2,986,890 ..3,000,000
224044 AL1.... ... |COX COMMUN INC 6.15 08-01-03..... IO P 07/18/2002.... |BEAR STEARNS & CO. INC... 4,875,000 |...cocviivviniiiiicieis 5,000,000
22540V FF 4.... ... |CSFB 2001-26 2A2 10 INV 11-25-31.. e [ 01/09/2002.... | WILLIAM BLAIR & COMPANY 1,441,703 24,803,485
22540V FF 4.... ... |CSFB 2001-26 2A2 10 INV 11-25-31...... e [ 01/09/2002.... | CAPITALIZED INTEREST .......coooiiiiiniiiniiiiieiciiccisininies | | e 79,199 | i 0
22540V HJ 4.... ... |CSFB 2001-MH29 A SEQ 5.6 09-25-31.. ...03/01/2002.... |PURCH G.A. INSURANCE CO.-NY 2,837,014 2,837,901
22540V H3 9............... [CSFB 2002-9 2A3 SEQ 6.58 3-25-32..... ....03/08/2002.... | CS FIRST BOSTON CORP......... 5,000,000 .5,000,000
22540V H4 7............... |CSFB 2002-9 2A4 SEQ 6.96 3-25-32. ....03/08/2002.... | CS FIRST BOSTON CORP. 1,000,000 ..o 1,000,000
22540W DY 3.. . |FNT 2001-4 3A6 10 INV 9-25-31................ IV PV 09/20/2002.... |LEHMAN BROTHERS INC........cooiiiiiiiiiiiiiiisisisinisiinns [ | 981,220 ....24,153,099

22541L ACT........ .| CS FIRST BOSTON USA 6.50 01-15-12 NC oo | 01/08/2002.... | CS FIRST BOSTON CORP...roo-oooooooooooooooooo oo 994910 | oo 1,000,000
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22541NLD 9 CSFB 2002-26 3A4 NAS 5.848 10-25-32........covvvrmrererrirneineieennes [ eenn 08/21/2002.... | CS FIRST BOSTON CORP.......c.coivriiriiririireiieiricrneinnienneninsinsinsenees | ervinssssssssssssssesseseneneneseseseneess | seonemsssssssssssnssnsssssnenne 2,500,000 | ..cooevreerericinrinrireieins 2,500,000
2254IN LE 7............... |CSFB 2002-26 3A5 NAS 6.26 10-25-32..... SO P 08/21/2002.... | CS FIRST BOSTON CORRP..... o] ..2,500,000 |. ..2,500,000 {..
228227 AD 6.... ..| CROWN CASTLE 0/10.375 5-15-11 CO07.... B 06/28/2002.... |PURCH ATLANTA CASUALTY... . T 900,000 ..2,000,000

228255 AC 9.............. | CROWN CORK & SEAL 6.75 4-15-03 NC.. BV 03/01/2002.... |PURCH G.A. INSURANCE CO.-NY |- v [ 840,000 ..1,200,000

239753 CY 0............... [DAYTON HUDSON 7.50 07-15-06NC.... VRN P 11/14/2002.... [ GOLDMAN SACHS & CO.... ..2,824,225 ..2,500,000 |..
244199 AR6............... |DEERE & CO 8.95 6-15-19 C09@100.... B P 03/01/2002.... |PURCH G.A. INSURANCE CO. |- ] .1,141,250 ..1,000,000 {..
25468P AY 2...............|DISNEY (WALT) CO 5.62 12-01-08 C2005 ...09/2772002.... |BANKONE.........ccoviiiiiiicicicis . ] ..2,032,500 ..2,000,000 {..
25468P BU 9... . |DISNEY (WALT) CO 5.50 12-29-06 NC..... ....03/01/2002.... |PURCH G.A. INSURANCE CO.-NY 2,005,000 ..2,000,000 {..

256605 AJ5............. | DOLE FOODS CO 7.25 05-01-09 NC. ..04/30/2002.... | CS FIRST BOSTON CORP........ . . 1498125 1,500,000

294429 AD 7............... |[EQUIFAX INC 4.95 11-01-07 NC............ B 10/24/2002.... [BANK OF AMERICA NT&SA... e ] ..1,497,105 ..1,500,000
300674 AB4............... [EXCEL PARALUBES 7.125 11-1-11 A04-07.. ...03/27/2002.... |LEHMAN BROTHERS INC...... |- ] ..5,454,815 .5,219,219
31331F AUS............... [FEDERAL EXP ETC 97-A 7.50 1-15-18A12... ....02/05/2002.... | SALOMON SMITH BARNEY....... . ] ..2,907,130 |.. 22,117,731
317928 AA T ... . [FINOVA GROUP 7.50 11-15-09 NC.......ccovviiiiiicirinincniccieins [ 03/01/2002.... |PURCH G.A. INSURANCE CO.-NY |- v [ 107,250 | 300,000

319963 AE 4.............. |FIRST DATA CORP 4.70 11-01-06 NC.. SV PV 03/01/2002.... |PURCH G.A. SPIRIT................... - v [ 985,000

32051D KV 3... ... |FHASI 2002-2 2A5 IO INV 6.36 5-25-32. e [ 02/25/2002.... |UBS WARBURG.......... .753,304 8,533,000
32051D KV 3... ... |FHASI 2002-2 2A5 |0 INV 6.36 5-25-32. e [ 02/25/2002.... | CAPITALIZED INTEREST .......coiiiiiiiiiiiciiiciriicicicisisisiins || coniisiisisssssssessessssssens 4522 | o 0
340711 AP5............... [FLORIDA GAS TRAN 7.00 07-17-12NC.... B 07/12/2002.... |WACHOVIA BANK........... o] ] ..1,497,825 1,500,000
340711 AP 5.... . |FLORIDA GAS TRAN 7.00 07-17-12NC.... B 07/15/2002.... |WACHOVIA BANK...........cccoecc.. o] ] ..2,515,975 2,500,000

361446 AB 3............... |GATX CAPITAL CORP 6.875 11-1-04 NC.. I 03/01/2002.... |PURCH G.A. INSURANCE CO.-NY |- v [ 957,500 [ ..covviiiriririeeins 1,000,000 |..
36185N RZ 5... ... |GMACM 2002-J3 A4 10 INV 5-25-17.. ....04/23/2002.... |UBS WARBURG.......... 1,101,563 ....18,750,000
36185N RZ 5... ... |GMACM 2002-J3 A4 10 INV 5-25-17...... ....04/23/2002.... | CAPITALIZED INTEREST ..ot || coeisisissssssssessessssssssenes 2,927 [ oo 0
361856 BZ 9.... ... | GMACM 2002-HE2 A5 SEQ 6.66 6-25-17.. ....03/15/2002.... | BEAR STEARNS & CO. INC... | ] ..7,497,515 7,500,000
364725 ACH...............[GANNETT CO 6.375 04-01-12 NC............. ....03/11/2002.... | BANK OF AMERICA NT&SA....... e ] 1,493,235 |.. ..1,500,000
368771 AAQ............... [GENL AMER RAILCAR 97-16.69 9-20-16..........ccoovvvuncriiriniinians [ e 03/01/2002.... |PURCH G.A. INSURANCE CO.-NY . v [ 892,335 ..o 883,500
36962G YY 4... ... |GE CAPITAL 6.00 06-15-12 NC.......coevoiiiiiiiiiriiineiicicieiieisinns. [ e 09/13/2002.... |J. P. MORGAN SECURITIES.. ] ..1,067,290 1,000,000
36962G ZH 0... ... |GEN ELEC CAP CRP 4.625 09-15-09 NC.. B 10/04/2002.... [J. P. MORGAN SECURITIES...... ] ..2,008,460 2,000,000
370425QR 4... ... |GMAC 5.8751-22-03 NC..........cccoevuunee e [ 03/01/2002.... |PURCH G.A. INSURANCE CO.-NY . ] ..1,012,500 1,000,000
370425RP 7...............[GMAC 7.75 1-19-10 NC.......cc.oevrvnnee. [ 12/26/2002.... [CNTRIB AMER FIN CORP......... . ] ..2,079,743 2,000,000
404280 ABS.............. |HSBC HOLDING PLC 5.250 12-12-12 NC.. B 12/05/2002.... [HSBC SECURITIES INC......... . ] ..2,493 475 2,500,000
40621P AAT...............|HALLIBURTON CO 6.75 2-1-27 P07 MTN. ....03/01/2002.... |PURCH WRLDWIDE DIR AUTO.... - v [ 920,000 1,000,000
41014S AA4...............[ JOHN HANCOCK 5.625 12-01-08 NC........ O 03/01/2002.... |PURCH G.A. INSURANCE CO.-NY . ] ..2,005,000 2,000,000
416515 AE4............... |HARTFORD FINANCIAL 7.90 06-15-10 NC... O 12/20/2002.... [CNTRIB AMER FIN CORP......... . ] ..2,266,660 2,000,000
42307T AD 0...............|HEINZ FINANCE 6.00 3-15-12NC......... ....04/16/2002.... | GOLDMAN SACHS & CO.... . ] ..1,946,900 2,000,000
42307T AD 0............... |HEINZ FINANCE 6.00 3-15-12 NC..... ....11/26/2002.... |LEHMAN BROTHERS INC......... . ] ..6,480,000 6,000,000
446438 AB 9............... |HUNTINGTON NATL 6.75 6-15-03 NC... ....03/01/2002.... |PURCH G.A. INSURANCE CO.-NY.... . ] .

45254T LF 9.... ... |IMSA-2002-2 A5 10 INV 4-25-33'........ ....03/13/2002.... | BEAR STEARNS & CO. INC....... | ] .1,242,188 25,000,000
45254T LF 9.... ... |IMSA-2002-2 A5 10 INV 4-25-33'.... ....03/13/2002.... | CAPITALIZED INTEREST....... - e [ 13,188 [ oo, 0
45254T LG 7............... | IMSA 2002-A6 SEQ 6.50 04-25-33.........ccovvvivmiiiiniricsiscicieis [ 03/13/2002.... |BEAR STEARNS & CO. INC... | ] ..4,996,094 5,000,000
45660N CZ6... ... |RAST 2002-A4 A4 NAS 7.0 4-25-30... e [ 03/21/2002.... |LEHMAN BROTHERS INC...... |- ] ..4,991,385 5,000,000
459745EZ4.... ... |INTL LEASE FIN 6.375 03-15-09 NC.. ....07/16/2002.... | SALOMON SMITH BARNEY....... | ] ..3,102,840 3,000,000
49306S AA4...............|KEY BANK NA 6.50 04-15-08......... B O 12/03/2002.... [MORGAN KEEGAN & COMPANY .. 6,635,703 6,125,000
49306S AA4...............|KEY BANK NA 6.50 04-15-08............. B O 12/09/2002.... [MORGAN KEEGAN & COMPANY.. ] ..1,622,295 1,500,000
50075N AH 7... . | KRAFT FOODS INC 6.25 06-01-12 NC.. B P 11/25/2002.... [SALOMON SMITH BARNEY........... . ] ..3,575,553 3,250,000

.... |LION CT HOLDING 6.375 8-15-03 NC....... e [ 03/01/2002.... |PURCH G.A. INSURANCE CO.-NY
....| MBNA AMERICA BANK 6.625 6-15-12 NC.... ....06/11/2002.... |J. P. MORGAN SECURITIES.. ] .
....| MBNA AMERICA BANK 6.625 6-15-12 NC.... ...07/10/2002.... |J. P. MORGAN SECURITIES...... ] ..2,488,925
....|MBNA CORP 7.125 9-15-04 MTNC............ ....03/19/2002.... | DEUTSCHE MORGAN GRENFELL . ] .

. [MBNA CORP 7.50 3-15-12 NC....... ....03/20/2002.... |DEUTSCHE MORGAN GRENFELL.... . v [ 993,750

536196 AB 4....
5526E2 AB 5....
5526E2 AB 5....
55263E AY 1....
55263E CE 3...

55263E CE 3... ... IMBNA CORP 7.50 3-15-12NC....... ....04/29/2002.... |LEHMAN BROTHERS INC......... . ] 2,081,400 ..o 2,000,000 |..
55265K JF 7.... ... IMASTR 2002-5 5A26 10 INV 09-25-32... SV P 08/29/2002.... |UBS WARBURG.......... 1,085,968 ....17,551,000
55265K JF 7.... ... IMASTR 2002-5 5A26 10 INV 09-25-32.........ccccevvriminrrriininiicinins | 08/29/2002.... | CAPITALIZED INTEREST .......cooiiiiiiniiniiiniriciicicicisisiinins | | e 26,765 | oo 0
570535 AD6.... .|MARKEL CORP 7.20 08-15-07 NC..........ccovvmrrrirrcininiriieiicininnes e 05/24/2002.... INON-TAX CONVERSION.... 3,042,350 3,000,000

582333 A* 1............... IMCMILLIN COS 12.875 2-28-09....-ooooooooooooooosoosooosoooos | 02/28/2002.... | PRIVATE PLACEMENT oo e . 18,605,000 | oo 19,000,000




9173

Annual Statement for the year 2002 of the GREAT AMERICAN INSURANCE 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
60935B DW 6............. TMSHE 1998-B AF6 SEQ 6.315 7-15-26.......c.ccvveiririeicniereenns [ 03/01/2002.... [PURCH G.A. INSURANCE CO.-NY......coiiiiiiiriinicinieinnnieiniiniins [ [ e 2,045,000 | ..covvreererecinninineineins 2,000,000
617446 DX 4...............[MORGAN STANLEY DEAN 8.00 6-15-10 NC ....01/07/2002.... |MORGAN STANLEY & CO................. 2,261,437 |. ..2,050,000 |..
628900 AF 9.... ... INBD BANCORP 7.125 5-15-07 NC......coovvvrrririrrereeeceneineencererrenine | v 03/01/2002.... |PURCH G.A. INSURANCE CO.-NY 1,083,750 1,000,000
667294 AQ5............... [NORTHWEST AIR 7.935 4-01-19 A52013........cooeviininicrininieiees [ 07/10/2002.... [US BANCORP/PIPER JAFFRAY.... 2,510,158 2,318,767
67087T DE 8............... | OAK 2002-A A3 ABS SEQ 6.03 05-15-24.........ccovvvrvrrininicrininns [ 02/25/2002.... [CS FIRST BOSTON CORP......... 2,999,779 3,000,000
68006G CJ 2............... [OLD NATL BANK 6.75 10-15-11 NC.....c.ovvrevrvrrrrreireirerreeecninenenns [ e 10/23/2002.... [MORGAN KEEGAN & COMPANY.. 5,299,200 5,000,000
681936 B* 0..... .... | OMEGA HEALTHCARE LIBOR + 300 6-30-05..........ccccourevvvrnrreres [ e 04/25/2002.... | PRIVATE PLACEMENT .......cooitiniiiiieeieieieierereesssessssessensensines. | neinsinsinsinssssenssnssnssnssessessessssesenns | e 36,269 |..oveeeieieees 36,269
68619A AN 7... ... |ORGN 2002-A A3 SEQ 6.17 05-15-32....... ....03/06/2002.... [CS FIRST BOSTON CORP. 6,997,755 7,000,000
706448 BC 0............... [PEMEX FIN 9.69 08-15-09 AL3-15-07.... ....12/26/2002.... |CNTRIB AMER FIN CORP.. 4,752,760 4,000,000
718507 BJ 4.... .... |PHILLIPS PETROLEUM 6.375 3-30-09 NC......coocvvverrirrrrncirirrenrens | 02/20/2002.... |BANK ONE....... 1,030,590 1,000,000
743315 AF 0.... ... |PROGRESSIVE CORP 7.00 10-1-13NC....... ....01/23/2002.... IMCDONALD & CO....... ..1,990,117 ..1,900,000
743315 AK 9............... [PROGRESSIVE CORP 6.375 1-15-12 NC. +..07/26/2002.... |PURCH ATL SPECIALTY ...ouiuiiuiiiiieiiineieeeeiscensisineeenessssssinens | eensessensesssnssnsssssessessessesessesesessens | conemsmsessnssnssnessessessensnnens 258,750 |.evrevrerreeneieieeeeeienis 250,000
744593 AC8............... | STEER-IBM-Z2-A 6.415 6-01-18 AL 2-11... ....03/01/2002.... |PURCH G.A. INSURANCE CO.-NY .1,318,913 .1,337,301 |..
749121 AJ 8. ....| QWEST COMM 8.29 2-1-08 C06@100... ....06/28/2002.... [PURCH ATLANTA CASUALTY... ..1,105,065 ..1,700,100 |..
749121 AJ 8. ....| QWEST COMM 8.29 2-1-08 C06@100... ....06/28/2002.... [PURCH INFINITY INS..... ..3,177,062 ..4,887,787 A
749121 AJ 8.... ....| QWEST COMM 8.29 2-1-08 C06@100... ....06/28/2002.... [PURCH WINDSOR INS........coiiiiiiiiriiiiricirieirtieeissiesrsinsnisiens [ cortieitisinsiss s sisssississsiessies | cotissiesscissies s 552,533 [..eveieereeneieee 850,050 |..
74913RAB7... ... |QWEST SERVICES 13.50 12-15-10 C06... ....12126/2002.... [EXCHANGED.........cccooviiriiiiine. ..1,920,000 ..1,905,000 | ..
760985 GQ 8... ... |RAMP 2002-RS1 Al5 NAS 5.91 01-25-32... ....01/11/2002.... [DEUTSCHE MORGAN GRENFELL ..2,999,295 ..3,000,000 |..
760985 NK 3............... [RAMP 2002-RS4 Al5 SEQ 5.663 8-25-32.........ccouvrvierrcirinrcicnis [ 08/16/2002.... [J. P. MORGAN SECURITIES........c.cooiiiriiiniciieicinieiririininneiees [ ettt | ceeissiesieinsie e 999,962 ..1,000,000
76110F R21.... ... |RALI 1999-QS7 M1 MEZ 6.75 6-25-29.........ocevnivvrmrvicrininireees [ 03/11/2002.... [UBS WARBURG.............. ..3,312,905 ..3,289,264
76110V HR 2... ... |RFMS2 2002-HI1 A6 SEQ 6.46 09-25-20..........ccovvrrmrinrcirinrreenes [ o 01/09/2002.... [BEAR STEARNS & CO. INC... ..5,998,955 ..6,000,000 {..
76110V HX 9... ... |RFMS2 2002-HS1 A4 SEQ 5.57 10-25-16.. ....01/16/2002.... [RESIDENTIAL FUNDING SEC ..3,999,441 ..4,000,000 |..
76110V JM 1............... [RFMS2 2002-HI2 Al6 SEQ 6.51 11-25-19.....cocvvviivirrncriricecns [ 03/08/2002.... [BEAR STEARNS & CO. INC... ..2,998,591 ..3,000,000 {..
76110V LLO.... ... [RFMS2 2002-HI5 A6 SEQ 4.95 8-25-19..... ....12111/2002.... [BEAR STEARNS & CO. INC........... ..6,996,049 ..7,000,000 {..
76110W PZ 3.............. [RASC 2002-KS8 A4 SEQ 4.58 11-25-30.... ....12/04/2002.... [DEUTSCHE MORGAN GRENFELL.... ..4,998,272 ..5,000,000 {..
76110Y LE 0............... [RFMSI 1999-S14 IA7 TAC 6.5 6-25-29........c0vvovveeiirnrrerreirecineinees [ e 03/22/2002.... | SALOMON SMITH BARNEY........... 7,875,829 e 7,973,000
76111J SU 9.... ... IRFMSI 2002-S7 A11 10 INV 5-25-32.......ovvevverircecrererncneireireniees | e 09/17/2002.... | SALOMON SMITH BARNEY......c..cvoriiriiiieierieininnineeneineineeessnssnns | reinsinsenssnsenssnssnssnssessensessesenesenss | oeeemessssenssessssssssssssenees 441,031 11,663,633
76111J SU 9.... ... |IRFMSI 2002-S7 A11 10 INV 5-25-32........ovvevverreeeceerererneereireenens | e 09/17/2002.... | CAPITALIZED INTEREST....... ...50,137
76111J SX 3.... ... |RFMSI 2002-S7 A14 10 INV 5-25-32.......ocvevverrercercrererseneireirennees | e 09/17/2002.... | SALOMON SMITH BARNEY... 495,699
76111J SX 3.... ... |RFMSI 2002-S7 A14 10 INV 5-25-32.......ocvevverrercercrererseneireirennees | e 09/17/2002.... | CAPITALIZED INTEREST... ...59,329
777324 AA2............... [GSA ROSECLIFF 8.00 11-15-08 AL1105........ccovvervrrerrerrrrncencereerees [enne 03/07/2002.... | BB&T CAPITAL........cocenee. ,115,709
78442F AG 3... ... |SLM CORP 5.375 1-15-13 NC......c.oovvvrrrnnen. ....12/03/2002.... |J. P. MORGAN SECURITIES.. 8,993,610
82028K AC5... ... |SHAW COMMUNICATIONS 8.25 4-11-10 NC... +..03/01/2002.... |PURCH G.A. FIDELITY ...cuttuiiiiiieieinieieeeeissiseeseeneisesseseeeeennees [ eeesessensenssnsensssssessessesenesesesessens | conememessnssnssnessessessensanens 578,875
83569R AC 3... ... |SONY CAP CORP 4.95 11-01-06 MTN.......... ....03/01/2002.... |PURCH G.A. INSURANCE CO.-NY 2,450,000
84254Q AATT... ... |SOUTHERN CAPITAL 5.70 6-30-22 AL 09.... ....06/20/2002.... {J. P. MORGAN SECURITIES.. 2,500,000
852891 AA8............... [STANCORP FINL 6.875 10-01-12 NC....coovvvvvenreeirerrernrenceneireiecenns [ eeine 09/20/2002.... | GOLDMAN SACHS & CO.... 1,988,980
8635724V 2.... ... | SASC 2001-2 3A7 10 INV 3-25-31......cvmirrrerreisenrierereeenerneesnns | e 09/19/2002.... |LEHMAN BROTHERS INC.. .1,169,770
8635724V 2.... ... | SASC 2001-2 3A7 10 INV 3-25-31......cvmirenerrerscnnincrereeenerneersnens | e 09/19/2002.... | CAPITALIZED INTEREST .......coiiiiinimrinrinninrinseneineeneeneeeeseeenennens | rtinsinsensensensssssnssnssesssssessesesesenss | oesnemssssssnssessssssssssnsennes 169,685
86358R GM 3.. ... |SASC 2001-11 1A5 10 INV 8-25-31......covvrrrcenceceereereireisceneinees | e 09/19/2002.... |LEHMAN BROTHERS INC.. .315,940
86358R GM 3.. ... |SASC 2001-11 1A5 10 INV 8-25-31......coerrrrrencecrerreeireireesceneineens | e 09/19/2002.... | CAPITALIZED INTEREST... ...41,104
86358R GU 5.............. [SASC 2001-11 2A2 10 INV 8-25-31.......ccuerrernreircrerncereeresinnineies [ e 09/19/2002.... |LEHMAN BROTHERS INC.. 889,775
86358R GU 5.............. [SASC 2001-11 2A2 10 INV 8-25-31.......cveevrirnrieicierncineeresinnineies [ e 09/19/2002.... | CAPITALIZED INTEREST... 106,689
86822# AA 9.... ... [SUPERIOR NONWOVEN [l 12.25 5-01-05.........ccvvvrerrrrerenerreirains [ e 01/04/2002.... | PRIVATE PLACEMENT... ..50,000
86822# AA 9.... ... [SUPERIOR NONWOVEN [l 12.25 5-01-05.........ccvvvrerrrrerenerreirains [ e 01/11/2002.... | PRIVATE PLACEMENT... 250,000
86822# AA 9.... ... [SUPERIOR NONWOVEN [l 12.25 5-01-05.........ccvvvrerrrrerenerreirains [ e 01/18/2002.... | PRIVATE PLACEMENT .......coiiitiriiiieieieieieeeienesssissssssnsensinns. | ntinsinsenssnsensssssnsssssesssssessesesesenss | oernsmssssssnssesssssssessesenees 175,000
87612E AG 1... ... ITARGET CORP 5.40 10-01-08 NC.......ccrvvrerrecenrereicrererneeneerenreees [ eenn 11/15/2002.... [ GOLDMAN SACHS & CO.... 5,322,100
88033G AW 0.. ... |TENET HEALTHCARE 6.50 06-01-12 NC......c.ovvvvvrerrirrirnincinenens [ 03/04/2002.... | CS FIRST BOSTON CORP. 1,487,625
88033G AX 8... ... [TENET HEALTHCARE 5.00 07-01-07 NC.......ccovvverrerrerrernrrnienenees [ e 11/26/2002.... [BANK OF AMERICA NT&SA... 1,342,500
887315 AX T............... | TIME WARNER 8.18 08-15-07 NC......... ....01/08/2002.... |J. P. MORGAN SECURITIES...... 4,430,280
887364 AHO0............... | TIMES MIRROR 7.45 10-15-09 NC............ ....10/01/2002.... [MORGAN KEEGAN & COMPANY... 1,276,451
892332 AHO............... [ TOYOTA MOTOR CREDIT 5.50 12-15-08 NC... ....01/07/2002.... |RAYMOND JAMES & ASSOC..... 2,104,657
89652P AAG............... | TRINITY IND 7.755 02-15-09 AL2-07 NC....... ....02/12/2002.... |J. P. MORGAN SECURITIES.. 2,500,000
902118 AD 0............... [TYCO INTL GROUP 6.25 06-15-03 NC.......covvovvevrrrreniercrrerreeeeeneens [eenne 02/20/2002.... |J. P. MORGAN SECURITIES.. 1,385,625 |.. . .
902118 AZ 1. TYCO INTL GROUP 5.80 8-01-06 NC........covervrerrerrriniereireeeceneenees | oo 02/07/2002.... | GOLDMAN SACHS & CO......uvueereiieireireieresineineieescsessessnsinennns | otissinssnssnsenssnssnsssssessessessesesesesss | oeeesssssssnssssessessessasenes 900,000 [ ..vovrevreeceeereieieinens 1,000,000
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902118 AZ 1......cc.... TYCO INTL GROUP 5.80 8-01-06 NC.......cevevererercrereecrereeecreereens [ e 02/08/2002..... | GOLDMAN SACHS & CO......ovveeireiececeteeeeeieecte et eeeienenes. | eeteietessieie e se s es st sennaes [ evesesesesse e es s es s sesees 462,500 | .cooveeeerieeeeeeeeees 500,000
902118 AZ 1.... ... |TYCO INTL GROUP 5.80 8-01-06 NC......c.cooevererrrereicreericceieeenes | v 05/02/2002.... IMORGAN STANLEY & CO...... ..2,309,100 |. ..2,685,000
902118 BAS............... | TYCO INTL GROUP 4.95 08-01-03 NC.. ....02/08/2002.... |WILLIAM BLAIR & COMPANY ......coviuiriieiieeteieeeeieieeeseeeteeeeiesenenees [ erereieieiesieete e s ses s sennes | eveeseiessseseses e es s 941,250 ..1,000,000 | .
902905 AU 2...............|USX CORP 6.85 03-01-08 NC............ ....02/21/2002.... | GOLDMAN SACHS & CO........ ..2,099,940 ..2,000,000 |..
902905 AU 2...............|USX CORP 6.85 03-01-08 NC............ ....12/04/2002.... |LEHMAN BROTHERS INC.. ..3,299,550 ..3,000,000 |..
902984 AC 7............... |USA INTERACTIVE 7.00 01-15-13 NC... ....12/11/2002.... |LEHMAN BROTHERS INC.. ..2,000,000 ..2,000,000 | ..
90332J AB 4.... ... [USANETWORK 6.75 11-15-05 NC......coovrverereeeeeeceecee e | v 08/20/2002.... |BEAR STEARNS & CO. INC....... ..3,459,375 ..3,750,000 |..
907770 BF 7.... ... [UNOCAL CORP 7.356-15-09 NC.......cooeevererereecrercecreeeeereeeeeenes | v 03/01/2002..... |PURCH G.A. INSURANCE CO.-NY ..1,588,125 ..1,500,000 |..
908064 AAG............... |UNION PLANTERS 6.50 3-15-18 P/C 3-08........cccccoeveverrereiererereens [ 10/03/2002.... |lUBS WARBURG............ccccceuuen. ..5,478,800 ..5,000,000 |..
908068 AG 4...............|UNION PLANTERS 7.75 03-01-11 NC....coovirereeieeeeceeeceeieee [ 03/19/2002.... |BNP PARIBAS.................... ..5,341,300 ..5,000,000 |..
908587 AB4.............. |UNION TANK 95-A2 6.76 1-2-06 NC..........ceooeuererrererecciereecrereies [ v 03/01/2002..... |PURCH G.A. INSURANCE CO.- ..1,555,862 ..1,499,626 |..
909279 L* 0..... ... |UNITED AIR 8.85 SER B 5-7-07 AL 4-05.........cooeerveereeierereeeeiens | e 06/28/2002.... |PURCH WINDSOR INS.............. .1,710,251 ..1,900,279 |..
909279 M#5.... ... |UNITED AIR 8.85 SER B 5-7-07 AL 4-05........cooeereeererceeeeceenes | v 06/28/2002.... |PURCH WINDSOR INS... ..1,710,248 ..1,900,276 |..
909279 M@ 7.. ... |UNITED AIR 8.85 SER B 5-7-07 AL 4-05.........coovvereeereeeeereeeeiens [ e 06/28/2002.... |PURCH WINDSOR INS.......... .1,710,248 ..1,900,275 |..
909283 AA 1............... |UTD AIRLINE 9.20 3-22-08 AL 092105.........ccceoevrrererrererrrererereens [ v 06/28/2002.... |PURCH ATLANTA CASUALTY... .1,197,167 ..1,366,239 |..
909283 AA1............... |UTD AIRLINE 9.20 3-22-08 AL 092105.........ccceoeverererrererrrererererens [ v 06/28/2002.... |PURCH INFINITY INS............. .1,197,167 ..1,366,239 |..
909283 AA 1............... |UTD AIRLINE 9.20 3-22-08 AL 092105.........ccceoevrrererrererrrererereens [ v 06/28/2002..... |PURCH LEADER INS CO......oouiueiiicecieeiceeeeeeeecie e teeeieieseneaeies [ ceeveieiessiese s esseae e se et sesnaes [ evesesessseseses s es s sesanes 239,433 | .o 273,248 | .
913903 AM 2... ... |UNIV HEALTH SVCS 6.75 11-15-11 NC.....ooovrrercrceeeeceeeeceenens | e 06/21/2002..... |J. P. MORGAN SECURITIES.. ..1,545,645 ..1,500,000 |..
91914C AA5... ... |VALERO LOGISTICS 6.875 07-15-12 NC.. ....07/10/2002.... | J. P. MORGAN SECURITIES........ceteieiieeieieeereeeeeeceieeeeeeie e [ eeeieieeeseeete et vesnes | eveeseiesesese e 996,860 |....ccovvereeerereiierereinn 1,000,000 | ..
929227 KB 1............... |WAMU 2002-S1 1A5 NAS 6.50 1-25-32. ....01/11/2002.... |LEHMAN BROTHERS INC.. ....10,056,250 ....10,000,000 {..
929227 XY 7............... |\ WAMU 2002-AR15 X |0 4.45 12-25-32.. ....10/24/2002.... |[LEHMAN BROTHERS INC....oviiiicieieicctee ettt eeeeieieiens [ eeveieieiei et essaetesenns | eveetetesessssesssesseseseseeaenas 2,250,000 ..100,000,000
929227 XY 7............... |\ WAMU 2002-AR15 X |0 4.45 12-25-32.. ....10/24/2002.... |LEHMAN BROTHERS INC.. ..1,563,441 ....65,829,093
929227 XY 7............... |\ WAMU 2002-AR15 X |0 4.45 12-25-32.. ....10/24/2002.... | CAPITALIZED INTEREST ......c.coiiteieceeceeteiceee et eneiens | eereieieieseseie e e eseassesennes | eveeseiesessese s e esae s 296,667 | .coveeceereieieeeee e 0
929227 XY 7............... |\WAMU 2002-AR15 X 10 4.45 12-25-32...... ....12/04/2002.... | CAPITALIZED INTEREST ......cocoiiteieicicecteieeceeeeeeeteieteseaeienenenaens [ eeeeieieieeeeee e esie e ses st senes | ceetesesenssese st 65,098 [ .o 0
929766 AD 5............... | WBCMT 2002-C1 A4 SEQ 6.287 04-15-34........coovienicnricnnes [ 12/06/2002.... | WACHOVIA BANK........... 6,572,109 6,000,000
939322 AG8...............| WASHINGTON MUTUAL 5.625 1-15-07 NC.. ....01/08/2002.... |CS FIRST BOSTON CORP. 3,991,000 4,000,000
939335 T3 9.... ....| WAMMS 2002-MS3 2A2 SEQ 6.0 5-25-17..... ....04/30/2002.... |ADVEST CO.....cceoeovrrrrrrrnnne 1,945,000 2,000,000
949746 CK 5............... |WELLS FARGO & C0 5.25 12-01-07 NC.......cceveverreererereceeeeeenes [ 12/26/2002.... |CNTRIB AMER FIN CORP.. 3,765,230 3,500,000
94976S AD 3... ... |WFMBS 2002-13 A4 PAC 6.0 6-25-17.......ocoevrerereererecreeeeeeeeeeens | e 07/26/2002..... |LEHMAN BROTHERS INC...... 2,017,500 2,000,000 | .
94977C AB 1... ... |WFMBS 2001-21 A2 10 INV 10-25-31......coverrererieeeeeeeeeeeeeeen | e 01/01/2002..... |PRIOR YEAR ADJUSTMENT .......oiuiiiiiieecieieiceieieeeeecteteseeeieienenes | etevesesseesesesesesseae e sessssaesesesessaeses | cesesesesessseesesesesesese e s s O [ e 0.
94978K AK 2...............| WFMBS 2002-4 2A8 VADM 6.50 2-25-32.........ccceceverrerererererercerens [ e 01/16/2002.... |UBS WARBURG................. 037,891 000,000
960394 AP 9............... |\WESTINGHOUSE CR 8.875 6-14-14 PO4........coceceveeeereeeeerereeeens [ 03/25/2002..... IMERRILLLYNCHP F & S... 3,466,350 3,000,000
962166 BA 1............... |\WEYERHAEUSER CO 5.95 11-01-08 NC.......ccccooeveverereerrercieeiees [ 12/20/2002.... |CNTRIB AMER FIN CORP.. 2,113,820 2,000,000
98157D AK 2... ... |['WORLDCOM INC 8.250 05-15-31 NC......cocoeverrrrereiereeeeeeeeeeeies | v 11/08/2002.... [DEBT TRADERS........ouoioiicecteteeecetet ettt iessnnaes | evevessssesesesesessesesesessssssesesssessnassess | eeretesisissesessssesesssesesenaesas 191,250 ..1,000,000
98157D AK 2.............. WORLDCOM INC 8.250 05-15-31 NC.......cocvoveveererreererreerereerenns | 11/07/2002.... |DEBT TRADERS.........oovoveeieeeeeeeeeeeeeeeeeeeeeeeeeeeieereeeenesee | erererereeenereseseieiesenesseenenenesens | eveereresieseseseesesesseserenas 385,000 [..coovvererirereren 2,000,000
UNIEEA SEALES. ... .vveveveceeveeceeeeeet ettt ettt ettt eeetetesesaetesessseteseseseesesssessstess | etessssesesesssssssssesessssesesessasassssesesasesssesesassssseesesasassesesesasassesesesesssssesesesssssssssesasssssesesesssssesesessssnnssesesssas | aresesesessesesessssesessnnes 89,175,315 | ..o 920,835,764
Canada
078149DL 2............... BELL CANADA 7.75 4-1-06 NC........coeveerrerieereieerereeeeeeseeve e | v 03/01/2002..... |[PURCH WORLDWIDE INS CO......ceevireeeieieiiecieieeeecieieeeeeseiesesaes | erevesissesesesssessesssesssssessesesesesssssseses | oevesessssessssesesssisseseseneens 1,495,800 |..oocvevereeerereecieeeeiae 1,385,000
078149DL 2.... ... |BELL CANADA 7.754-1-08 NC......ooevereecrereecreeeeeeeeee s | v 03/01/2002..... |PURCH G.A. INSURANCE CO.-NY ..2,160,000 ..2,000,000
130910 AJ 1.... ....|CALL-NET ENT 10.625 12-31-08 C08@100.. 1.04/12/2002.... |EXCHANGED.......c..oovieceeieiceceeeeececte et essiesesesae e senenaes | eeresesesesieseae s esessese e sessnssassesesnes | eveesesesesseseseseesesesesseseneees 209,612 | .ovoveceeeeeeeeeee e 299,446
775101 AAG............... |ROGERS CANTEL 10.50 6-01-06 CN NC........cccecooerererrrerieerecens [ 03/01/2002..... |PURCH G.A. INSURANCE CO.-NY ....oooviieiiercieeceeeicecieeieeeieiees [ ettt esesnaes [ eveeieiesesee s 411,500 [ .ovveceeeeeeeeee e 400,000 |..
884903 AN 5.............. | THOMSON CORP 6.20 1-05-12 NC.....cocoviuereriecrereceereeeeieeeeeenes [ v 03/01/2002.... |PURCH G.A. INSURANCE CO.-NY.... ..1,932,500 ..2,000,000 |..
884903 AN 5.............. | THOMSON CORP 6.20 1-05-12 NC.....cocvvirereriecrereieereeeeeeeeeeenes [ e 11/07/2002.... |BEAR STEARNS & CO. INC......ooooiiieeiciceeceeeceeieeceeteeeeee s [ ceveeeieieieeeecie e esee e saeiesenens | evestetesesssseses s seseeaenas 5,425,700 [.covovirereiceeieceee 5,000,000
884903 APO.............. THOMSON CORP 5.75 02-01-08 NC. ....11/13/2002.... |BNP PARIBAS................. ....10,803,300 ....10,000,000
Canada..........coeeeeveveveererereeererereenan. ...22,438,412 ....21,084,446

4599999. | Total - Bonds - Industrial & Miscellaneous.. .511,613,727 ..941,920,210

6099997. | Total - Bonds - Part 3..............c..oc............ 1,210,207,708 ...1,695,559,638

6099998. | Total - Bonds - Summary ltem from Part 5. . T 199,110,380 | ..o 791,639,779

6099999, | TOAI = BONGS..........cvveveivereseeeceeteieeecteteteteetcte ettt teee et teseteteteseeeeteteseseesesesssessesessses  etesesssssssssesesassssseesesasseassetesasassesesesassssssesesssassssesssassssnsesesasassesssesesasssssesassssssesesesssssesesesasssesesesessssensseses | eveesesessesesesereseses 1,409,318,088 | .......ccccoeueee.. 2,487,199,417
Preferred Stocks - Industrial and Miscellaneous
United States
12630440 1................ CSC HOLDINGS CL M 11.125% PFD RED4-8............cccceevereeeaas [ e 10/28/2002.... [BANK OF AMERICA NT&SA.......cooiieieeerereeceeeteteveeeeeseseeees | eveieieeieeese e 25,000.000 ..o 1,412,500 | cooveveeeeceecee e 0.00 [ oo
126304 40 1................ CSC HOLDINGS CL M 11.125% PFD REDA4-8............cccoeerereeeaas | e 09/03/2002.... [BANK OF AMERICA NT&SA.......oooiiiiiiieiieieieeeeeeeeeeeeseesessnsesiens | e 10,000.000 |..ooovveriiieeeeeeeen 591,250 | oo 0.00 | oo
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126304 40 1 CSC HOLDINGS CL M 11.125% PFD RED4-8........c.cccovovvrrmvrvrccnns [ o 08/29/2002.... [BANK OF AMERICA NT&SA.........coiiiiriciriinieiinieinieicinsieneinnes [ e 10,000.000 | .vovveemceceereerecrreinniene 602,500
126304 40 1. ..|CSC HOLDINGS CL M 11.125% PFD RED4-8.. ....08/127/2002.... [BANK OF AMERICA NT&SA... +.10,000.000 [ ..ovovoeecereieieieeeiines 605,000

....08/22/2002.... | BEAR STEARNS & CO. INC...
....08/22/2002.... | BEAR STEARNS & CO. INC...

....|CSC HOLDINGS CL M 11.125% PFD RED4-8..
....|CSC HOLDINGS CL M 11.125% PFD RED4-8..
....|CSC HOLDINGS CL M 11.125% PFD RED4-8.. ....08/21/2002.... | BANK OF AMERICA NT&SA...
....|CSC HOLDINGS CL M 11.125% PFD RED4-8.. ....08/20/2002.... | BANK OF AMERICA NT&SA...
....|CSC HOLDINGS CL H 11.75% RED 10-07.... e 09/06/2002.... |BANK OF AMERICA NT&SA...

..|HEINZ (H.J.) CO. 6.226 7-15-08............ O 11/20/2002.... [ GOLDMAN SACHS & CO....
HEINZ (H.J.) CO. 6.226 7-15-08. ....06/25/2002.... | LEHMAN BROTHERS INC..

126304 40 1.
126304 40 1.
126304 40 1.
126304 40 1.
126304 60 9.
42307T 20 7.
423077207

....29,372.000
...21,454.000 |.. .
..5,000.000 ..o 285,000
...... 5,000.000 |.. .....248,750
. 14,395.000 ..o 881,694
...... 5,000.000

3,000.000 | ..
United States...........ccccoovvveeeerieeeeiceeeerenn

....16,369,570

6399999. | Total - Preferred Stocks - Industrial & Miscellaneou: ....16,369,570

6599997. [ Total - Preferred Stocks - Part 3..........cccooociinnne. ....16,369,570

olojojojloococoooocooo

5599999 | Total - Pefermed STOCKS oo o 16,369,570

Common Stocks - Banks, Trust and Insurance Companies
United States

8114

69347510 5................ PNC FINANCIAL SERVICES GROUP..........cccceeerererererercrerireeeenens [ e 10/07/2002.... [SANDLER O'NEIL & PARTNER.........c.cooeetiireieiceeceeeecieieeeeieiees | cveveeeeseieseseese e 20,000.000 0
69347510 5. ... |PNC FINANCIAL SERVICES GROUP.... ....10/03/2002.... | SANDLER O'NEIL & PARTNER.. ....20,000.000 ...0
69347510 5. ... |PNC FINANCIAL SERVICES GROUP.... ....07/24/2002.... | SANDLER O'NEIL & PARTNER.. ....10,000.000 |.. ...0
69347510 5................ PNC FINANCIAL SERVICES GROUP ....07/18/2002.... | SANDLER O'NEIL & PARTNER.. ....14,000.000 |.. .0
United States..........coovovererereeieeereeecenn .0
6799999. [ Total - COMMON SEOCKS = BANKS, TTUSE & INS. COS........c.cvcvevivieeeetetetitieieieieete oot ete etetetetee et teteteteteteteteseseseesesesesesesesesesesessssatesesesesesesesesensss s sss s sesesesesesesessssasasasasesesesesesesenessssssssseseseserenenn 0
Common Stocks - Industrial and Miscellaneous
United States
001957 50 5................ AT&T CORP. NEW......cocviiieierecteteieeceee e eneeaes | evee 11/18/2002.... [ IFORBRVSE STK SPLT.......ocucueieiceeieeeeecie ettt sessae e seeeienes | evrevesesessesesssesseseseseesenas 2,852.000 [ .oeveveieiceeeeeeeee e 0 0
00209Z ZA 2.... ... |AT&T BROADBAND.........cccecevevrererernne N P 11/18/2002.... | SPINOFF FROM AT&T CORP........ocooiiecreteieeieeeeeeeieeeeeeeievensaes | eveieteseeeieses s seseeaenas 1,153.000 |.. ...15,831 ...0
006847 107..... ... |ADELPHIA BUSINESS SOLUTIONS INC.. I 01/11/2002.... |NON-TAX SPINOFF............ . 212,951,000 [ oo, 6,720 ...0
111620 10 0. ves [BROADWING INC......ceeeceeeeeee e | v 06/28/2002.... |PURCH INFINITY INS................ ....32,611.000 |.. 84,789 ...0
125581 10 8. eee [CIT GROUP INC....coc e | e 10/10/2002.... IMORGAN KEEGAN & COMPANY.........coeviieererieeetereieeeeeeieeseeeeienees | cveieteveseeses s seseeaenas 5,000.000 {.. ..75,000 ...0
125581 10 8. eee [CIT GROUP INC....coc e | v 10/07/2002.... IMORGAN KEEGAN & COMPANY.. ....40,000.000 |.. 569,448 ...0
125581 10 8. et [CIT GROUP INC....coceeceeeece e | e 07/24/2002.... |INVESTEC ERNST & CO............ ..5,000.000 |.. 89,700 ...0
125581 10 8. et [CIT GROUP INC....coceeceeeece e | e 07/03/2002.... IMORGAN KEEGAN & COMPANY.. ..2,500.000 |.. 54,675 ...0
125581 10 8. et [CIT GROUP INC....coceeceeeece e | e 07/03/2002.... IMORGAN KEEGAN & COMPANY ........coeueieieeeeereecteieieeeeeeiereseaeies oo 7,500.000 162,725 ...0
125581 10 8..... et [CIT GROUP INC....coceeceeeece e | e 07/02/2002.... |LEHMAN BROTHERS INC............. ....25,000.000 |.. 575,000 ...0
12686C 10 9.... ... |CABLEVISION SYSTEMS CORP CLASS A........cooeeeeeeeeeereeees | v 08/15/2002.... IMORGAN KEEGAN & COMPANY.. ....10,000.000 {.. ..59,771 ...0
12686C 10 9.... ... |CABLEVISION SYSTEMS CORP CLASS A........cooeeeeeeeeeereeees | v 08/01/2002.... IMORGAN KEEGAN & COMPANY.. ....12,500.000 |.. 102,593 ...0
12686C 10 9.... ... |CABLEVISION SYSTEMS CORP CLASS A........cooeeveeeeeeereeees | v 06/28/2002.... |PURCH AMER PREMIER INS.........cocoeueieieeeeeeecteeeecceeeeeeieiens [ e 5,000.000 [..oooveveririieeeiceee e 47,300 ...0
170032 11 4..... .... |CHIQUITA BRANDS INTNL WT 03-19-09......c.c0ceeiviiriiiiiicieieiieens | v 03/19/2002.... [NON-TAX EXCHANGE........... ...2,048,740.000 |.. ..9,936,389 ...0
20030N 10 1.... ... |COMCAST CORPORATION NEW CLASS A. ....11/18/2002.... INON-TAXABLE MERGER.........coooitiiicreeiceceeeeecie et [ e 1,153.000 |.. ..30,243 |.. ...0
255402 406..... ... DIVINE, INC. CLASS A......coevrereereeae ....05/29/2002.... | 1/25 REVRS STK SPL..... ..537,674.000 L0 ...0
255402 40 6. .... |DIVINE, INC. CLASS A........ccoevne. 2 11713/2002.... |1 FOR 25 STKSPLIT ..ottt [ et 2,490.000 [ .oovevereieeeeeeeeee e 0. ...0
571783 307. ....MARSH SUPERMARKETS, INC. CL A.. N P 11/25/2002.... |PURCH INFINITY INS..... ..300,000.000 690,000 ...0
571783 307. ....MARSH SUPERMARKETS, INC. CL A.. N P 11/25/2002.... |PURCH WINDSOR INS.............. ..390,301.000 |.. 4,800,702 ...0
81169P 10 1 ... |SEABULK INTERNATIONAL INC....... IO 03/01/2002..... |PURCH G.A. INSURANCE CO.-NY et 6,649.000 |.. 20,279 ...0
81731510 4. 1oee [SEPRACOR INC....c.ocicceeceeeeee e enenieiens | v 06/28/2002.... |PURCH INFINITY NATL............. e 4,000.000 {.. ...38,200 ...0
81731510 4. 1oee [SEPRACOR INC....c.ocicceeceeeeee e enenieiens | v 06/28/2002..... |PURCH INFINITY INS. ....57,400.000 |.. .548,170 ...0
817315104..... ioes [SEPRACOR INC....c.occeeeceeeeee s | v 06/28/2002..... |[PURCH REGAL INS.........oomiieiiceieieeceecte e eeeeeie e nennies | eveseieesese e 5,000.000 {.. ..47,750 ...0
88033G 10 0............... |TENET HEALTHCARE CORP  ....oooviierereceeeceeeeecteeeeeees [ 11/08/2002.... IMORGAN KEEGAN & COMPANY.. ....35,000.000 |.. 526,999 ...0
88033G 10 0............... |TENET HEALTHCARE CORP  ....oooviierereceeeceeeeecteeeeeees [ 11/22/2002.... IMORGAN KEEGAN & COMPANY.. ....15,000.000 | ..oovieereiieeieieeeieeeea 247,244 ...0
88033G 10 0............... |TENET HEALTHCARE CORP  ....oooviieeeeceeeceeeeecveeeeeees [ e 11/11/2002.... IMORGAN KEEGAN & COMPANY.. ....10,000.000 |..coovveereiricieieceieeeeian 140,775 ...0
902124 10 6. ....|TYCO INTERNATIONAL LTD..... I 07/17/2002.... |INVESTEC ERNST & CO............ . ....10,000.000 |..coovveereiricieieceieeeeian 115,200 ...0
902124 10 6. ....|TYCO INTERNATIONAL LTD..... I 07/17/2002.... IMORGAN KEEGAN & COMPANY.. ....10,000.000 |..coovveereiricieieceieeeeian 112,280 ...0
902124 10 6. ....|TYCO INTERNATIONAL LTD..... I 07/16/2002.... |INVESTEC ERNST & CO............... ....10,000.000 |.. .130,900 ...0
902124 106................ TYCO INTERNATIONAL LTD.....ooiireieicecceeeeeeve et | eean 07/15/2002.... IMORGAN KEEGAN & COMPANY ........coeveieieeetereecreeieeeeeeiereseienes | oo 5,000.000 [..ooooeveririieereieeeee e 72,000 0




6'TT3d

Annual Statement for the year 2002 of the GREAT AMERICAN INSURANCE 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

90212410 6.....c.oncnc.. TYCO INTERNATIONAL LTD....coouviienierieicineereerererneieeeneseesennes | eeen 07/03/2002.... |MORGAN KEEGAN & COMPANY .......covuirmmmimmerrinceneenennnennenninenns | sevreineieessssssensensensinenns 5,000.000 0
902124 10 6. ... |TYCO INTERNATIONAL LTD..... O 07/02/2002.... [IMORGAN KEEGAN & COMPANY .. ....20,000.000 .0
902124 10 6. ... |TYCO INTERNATIONAL LTD..... O 06/10/2002.... [IMORGAN KEEGAN & COMPANY ... ....40,000.000 {.. .0
902124 10 6. ... |TYCO INTERNATIONAL LTD..... O 05/10/2002.... |MORGAN KEEGAN & COMPANY .......covuirimmimmemrinceneinennnenninninenns | sevreireiesssssssensinsescenenns 5,000.000 |.. .0
902124 10 6. ... |TYCO INTERNATIONAL LTD..... O 05/10/2002.... |MORGAN KEEGAN & COMPANY .......coiumirmmmmrrirrnceneeneinninninninenns | sevreineiesssssssessinseneenenn 5,000.000 |.. .0
902124 10 6. ... |TYCO INTERNATIONAL LTD..... O 05/07/2002.... [IMORGAN KEEGAN & COMPANY ... ....10,000.000 {.. .0
902124 10 6. ... |TYCO INTERNATIONAL LTD..... O 05/06/2002.... |MORGAN KEEGAN & COMPANY .......coovuimmmimmrrierncencenmmnnenninsinenns | seireineiesssssssinseneeneenenns 5,000.000 |.. .0
902124 10 6. ... |TYCO INTERNATIONAL LTD..... O 05/06/2002.... [IMORGAN KEEGAN & COMPANY .. ..5,000.000 {.. .0
902124 10 6. ... |TYCO INTERNATIONAL LTD..... O 05/06/2002.... |MORGAN KEEGAN & COMPANY .......cccuimmimmmmerrrnceneenennnenninninenns | sevreineiesssssssensinseseenenns 5,000.000 |.. .0
972487 10 2. .... |WILTEL COMMUNICATIONS INC.. e e 11/25/2002.... [EXCHANGE..........ccccoovviininnne ....49,258.000 .0
972487 10 2. .. |WILTEL COMMUNICATIONS INC.. B 11/26/2002.... [EXCH FOR COMMON STOCK... ....15,865.000 .0
972487102 WILTEL COMMUNICATIONS INC.. ....11/26/2002.... |EXCHANGE.........cocoviiirinnnnn. ..238,162.000 |.. .0

[ e YT 0
Canada
130910508.......c........ CALL-NET ENTERPRISES INC ... JEXCHANGED... ....14,391.000 {..

6899999. | Total - Common Stocks - Industrial & Miscellangous..............c.ccoevevevevvvvvcecrenenn.

Common Stocks - Parent, Subsidiaries and Affiliates
United States

160132 ZA7.... ... |CHARLESTON HARBOR MARINA, INC e [ 05/02/2002..... |PRIVATE PLACEMENT... .500.000 3,578,786
36145#106..... .... | GAl WARRANTY COMPANY.......cceoeverrrrneen. e 12/30/2002.... | CAPITAL CONTRIBUTION.........cocoiuereieiceeieieeciete e ceeieieseseieenens | ceveeieieies e et enaeans 0.000 2,400,000
38981@ 10 1... ... | GREAT AMERICAN AGENCY OF TEXAS, INC.......ccccceoemvererveceeres | e 11/19/2002.... [PURCH LEADER INS CO......coevivieeceeiceeeeeeeee e | v . 1,000.000 | v 1,000
38982@ 10 0... ... | GREAT AMERICAN ALLIANCE INSURANCE CO. ....07/01/2002.... | CAPITAL CONTRIBUTION. ......oitiieiicieieicecte et esesesieiens | cveveveeeiee e 0.000 ..3,000,000
38982@ 100... ... | GREAT AMERICAN ALLIANCE INSURANCE CO. ....03/01/2002.... | CAPITAL CONTRIBUTION.......ocoitereieicieiereeeie e | o 0.000 | o 2,600,000
38985#10 5..... .... | GREAT AMERICAN INSURANCE CO. OF NY.. ....03/01/2002.... | CAPITAL CONTRIBUTION. .......ortereiicieierecree e enenens | o .0.000 ....12,500,000
59530* 10 5................ MID-CONTINENT CASUALTY COMPANY.... ...12/27/2002.... | CAPITAL CONTRIBUTION.. .. .0.000 |.. ....20,000,000
UNIEEA SEALES. ... ..cveveeeceeveveeeeeveteeectete ettt ettt eteetetetetesestesesesseteteseseesesssensseetass | evsesesesessssssssesessssssssesesssassssssessssssssesassssessesasassesesesesasseseeetesassesesesesassssssesesassssesesessssssesesasssssssesessssnnse | teseresesssssesesssesessssees 44,079,786
Canada
389882 ZA9............... GAl WARRANTY COMPANY OF CANADA............cccceoeeereunennn. | ... 11/25/2002.... [ CAPITALIZED SUBSIDIARY........cooveveerererreerererereereneerereceereneeis | everereereneieneeeeisrereeiarene 100,000 [ eoivivveiiivoiiieevcee 317,050

................................. [......11725/2002.... JCAPITALIZED SUBSIDIARY.......ccooiiiiiriinnirossisimerncesossinssesesinne |eosseesseessseesssesssenseeenceees 100,000

6999999. | Total - Common Stocks - Parent, Subsidiaries and Affiliates.

7099997. | Total - Common Stocks - Part 3....................

....714,590,169

7099998. [ Total - Common Stocks - Summary Item from

Part 5.

...... 1,843,845

7099999. | Total - Common Stocks...............ccuevvnen...

....16,434,014

7199999. | Total - Preferred and Common Stocks...........

....92,803,584

7299999. [ Total - Bonds, Preferred and Common Stocks
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Bonds - U.S. Government
83162C FD O0..... [ SBA SER 94-20C 6.875 3-1-14 AL 03-04. .[09/03/2002 | PAYDOWNS..... ....304,854 304,854 854 [ 304,854 .0
83162C FH 1..... SBA SER 94-20F 7.60 6-1-14 AL 06-04.............. | 12/02/2002 | PAYDOWNS.... ...192,103 192,103 736 [ 192,103 .0
83162C FQ 1..... | SBA SER 94-20K 8.65 11-1-14AL 11-04.. ....| 11/01/2002 | PAYDOWNS.... ....296,100 296,100 686 [ ..oonne. 296,100 .0
83162C GR 8.... [ SBA SER 96-20D 7.35 4-1-16 AL 10-06... ... |10/01/2002 | PAYDOWNS.... ....159,927 159,927 019 [ 159,927 0
83162C HH 9..... [ SBA SER 97-20C 7.15 3-1-17 AL 12-1-7.. .109/03/2002 | PAYDOWNS........ ...142,919 142,919 | ......... 141,490 | ........... 142,919 | i 0

912827 V8 2...... U.S. TREASURY NOTES 5.875 11-15-0.......... [12/30/2002 | MCDONALD & CO......... ...831,973

750,000 755,625 | o 753,433 [.ooo.(1,067) | ..

912827 W8 1..... U.S. TREASURY NOTES 5.625 2-15-06.. ... |05/06/2002 | BEAR STEARNS & CO. INC............... . .1,199 494 | .........1,140,000 21,121,400 | ... 1,511
912827 3X 8...... U.S. TREASURY NOTES 5.50 2-15-08............... | 11/08/2002 | ISI GROUP INC..........cccoevviririrrirnne e [ 16,825,781 | ... .15 000,000 15,903,295

912827 3X 8...... U.S. TREASURY NOTES 5.50 2-15-08............... | 11/19/2002 | ISI GROUP INC..........cccoevvirirrirrirnne e [ 11,051,648 | ......... 9,900,000 10,829,260

912827 3X 8...... U.S. TREASURY NOTES 5.50 2-15-08............... [ 12/30/2002 | ISI GROUP INC.........cccccevvivmirriimiiniins [ v | e 14,687,969 | .......13,000,000 13,933,284 |..

912827 4F 6...... U.S. TREASURY NOTES 5.625 5-15-08.. ... [02/08/2002| CS FIRST BOSTON CORP.... B I 5,283,594 | .........5,000,000 | ......... 5,196,004 | ......... 5,193,072 |..

912827 4F 6...... U.S. TREASURY NOTES 5.625 5-15-08.. ... |04/11/2002|1SI GROUP INC.............cc.cone. . e [ 10,390,625 | .......10,000,000 | ....... 10,787,500 | ....... 10,734,427 |..

912827 4F 6...... U.S. TREASURY NOTES 5.625 5-15-08.. ... [09/10/2002 | BANK OF AMERICA NT&SA.. B I 4,418,754 | ......... 3,950,000 | ......... 4,110,251 | ......... 4,094,590 |..

912827 4F 6...... U.S. TREASURY NOTES 5.625 5-15-08.. ... [10/08/2002|1SI GROUP INC.................. - e [ 11,393,750 | .......10,000,000 | ....... 10,392,188 | ....... 10,350,375 |..

912827 4F 6...... U.S. TREASURY NOTES 5.625 5-15-08.. . [12/30/2002 [ISI GROUP INC......c.ccovviiriririinns e [ 11,364,844 | .......10,000,000 | ....... 11,110,156 | ....... 11,090,014 ..

912827 6T 4...... U.S. TREASURY NOTES 5.00 2-15-11............... [ 08/26/2002 [ ISI GROUP INC........cocecevevrrrererrrrnnee. vernn5,327,344 | .........5,000,000 | ......... 5,082,031 | .........5,076,396 |.. ,
912827 7B 2...... U.S. TREASURY NOTES 5.00 8-15-11............... | 01/10/2002 [MCDONALD & CO.......ccceeeerererereeres [ ereeeeeeeeeeeeceies | e 5,014,844 | .........5,000,000 | ......... 5,014,063 ..5,013,951 ,
912827 7B 2...... U.S. TREASURY NOTES 5.00 8-15-11............... {01/11/2002 [ J. P. MORGAN SECURITIES.........ccc.. | eeeereerrieeereeees | e 10,078,125 | .......10,000,000 | ......... 9,968,750 | .........9,968,906 ,
912827 7B 2...... U.S. TREASURY NOTES 5.00 8-15-11............... [01/14/2002 [UBS WARBURG.................... . N 10,135,938 | .......10,000,000 | ......... 9,963,203 | ......... 9,963,411 ,
912827 7B 2...... U.S. TREASURY NOTES 5.00 8-15-11............... [01/17/2002 [ SALOMON SMITH BARNEY............... N 15,058,594 | .......15,000,000 | ....... 14,942,578 ,
912827 7B 2...... U.S. TREASURY NOTES 5.00 8-15-11............... |01/25/2002 [ BEAR STEARNS & CO. INC............... .9,950,000 | .......10,000,000 | ......... 9,943,203 , ,
912827 7B 2...... U.S. TREASURY NOTES 5.00 8-15-11............... [04/01/2002 [ ISI GROUP INC........coceveverrerererrrrnnee. .9,648,438 | .......10,000,000 | ......... 9,935,156 | .........9,936,659 |............1,326 | cevevevevvceeec 0 | o0 | (288,221)........(288,221) | ......... ,
912827 7B 2...... U.S. TREASURY NOTES 5.00 8-15-11............... [ 04/01/2002 [ GOLDMAN SACHS & CO... 4,056,938 | .........4,200,000 | ......... 4173547 | oo A ATA5T e B4 | O 0 [ (117,220 ........(117,220) | ......... 131,105
912827 7B 2...... U.S. TREASURY NOTES 5.00 8-15-11............... | 04/02/2002 | SALOMON SMITH BARNEY.. 4,832,813 | .........5,000,000 | ......... 4,965,008 |.........4,965,826 |............... 723 | cooorreieecnlO [ o0 (133,014)........(133,014) | ......... 156,768
912827 7B 2...... U.S. TREASURY NOTES 5.00 8-15-11............... |04/04/2002 [ IS| GROUP INC...................... 4,886,719 | .........5,000,000 | ......... 4,964,844 (78,963) (78,963)] ......... 158,840
912827 7B 2...... U.S. TREASURY NOTES 5.00 8-15-11............... | 04/08/2002 [MERRILL LYNCH P F & S.. 4,909,375 | .........5,000,000 {......... 4,958,094 ..(49,761)]..........(49,761) | ......... 160,912
912827 7B 2...... U.S. TREASURY NOTES 5.00 8-15-11............... |04/11/2002 [ UBS WARBURG............. 4,230,125 | .........4,300,000 | ......... 4,259,016 ..(29,941) )] 140,166
912827 7F 3...... U.S. TREASURY NOTES 3.50 11-15-06.. ... |01/16/2002 | MCDONALD & CO.......... 4,874,219 | .........5,000,000 | ......... 4,796,094 76,128 |..........76,128 |........... 30,456
912827 7F 3...... U.S. TREASURY NOTES 3.50 11-15-06.. . 101/23/2002| CS FIRST BOSTON CORP o | e 4,846,875 | ... 48,048 |..........48,048 |.......... 33,840
912827 7F 3...... U.S. TREASURY NOTES 3.50 11-15-06.. 04/05/2002 | CS FIRST BOSTON CORP.... [ P 954,063 |......... 1,000,000 |............ 959,219 |...........961,279 | .......... 1976 | eoovveeeee 0 |0 7210 [ (T217) | 13,633 |....
0399999. | Total - Bonds = U.S. GOVEIMMENL............c.veveerererreieererreciereveeecteteteeesete e seete e seseeaeteseseeeetesesensseesessessesesssnsesessnenesensnenee | eere 187,348,745 | ..... 179,335,903 | ..... 184,307,088 | .....183,828,030 |........(377,678)| ......c.oo...O [ oo O [ 3,520,710 | ......3,520,710 | ...... 5,542,436
Bonds - All Other Government
Canada
110709 EW 8.....|BRITISH COLUMBIA 6.25 12-1-09 CNS.............. 06/20/2002 [ SALOMON SMITH BARNEY........cccccoo. | eveeeeiivievveees | e 5,230,750 | ......... 5,000,000 |......... 5,023,500 | ......... 5,019,971 0.0 210,779 | 210,779 | ......... 179,366
110709 EW 8..... | BRITISH COLUMBIA 6.25 12-1-09 CN$...............|09/09/2002 | SALOMON SMITH BARNEY ........cccooec | corremererncceccieas | e 26,980,250 | .......25,000,000 | ....... 25,865,750 | ....... 25,796,856 | .. O iiiin0].....1,183,394 | ... 1,183,394 | ...... 1,222,175 |....
135087 WX 8..... [ CANADIAN GOVT 5.50 6-01-10 CNS... ....|06/20/2002 [ SALOMON SMITH BARNEY.. .9,596,900 ...9,500,000 9,231,080 | .. OO0 ].........365,820 | .........365,820 | ......... 299,901
748148 NS 8..... QUEBEC PROVINCE 7.50 7-15-02...... .|07/15/2002 | REDEEMED..............cocoo...... ....900,000 .900,000 |............982,206 |............ 900,000 |.. O i 0 | a0 | 0 | 67,500
803854 HG 6..... SASKATCHEWAN 6.25 3-09-07 CNS... 06/20/2002 [ SALOMON SMITH BARNEY.. v |........6,302,220 | .........6,000,000 .........5970,736 |.. .0 e 331,484 ... 301,541
(O o] e 49,010,120 | ....... 46,400,000 | ....... 47,034,556 | ....... 46,918,643 |.. 0.0 ].....2,091,477 | ...... 2,091,477 ...... 2,070,483
1099999. | Total - Bonds - All Other GOVEIMMENL.................veevevereeeerereeeeereeeeeeeereveeteteveseeeteseeeeereseeeetereseesesensseseseseesesesessesssnseseseneese | cereres 49,010,120 | ....... 46,400,000 | ....... 47,034,556 | ....... 46,918,643 0.0 ]......2,091477 ] ... 2,091,477 ...... 2,070,483
Bonds - States, Territories and Possessions
lllinois
213183 RS 7..... COOK CTY IL 7.25 11-01-07.......ocverereeee... [12/10/2002] DEFEASEMENT .........oooovoveveiernnn | T 5495923 | ......... 5,000,000 | ......... 5749150 | ......... 5495923 |.......... (82,897)] ..o [Vl [Vl [Vl P 0]..... 362,500 J......couue.....
IHNOIS .....vevvveeeeeet ettt ettt seaeteteteseseetetesseseeseseseneseeeesesesenscsesesesnssesesesssssssesesssssesesassssssesesessssnsesesessssnsnsenes | cerereres 5495923 | ......... 5,000,000 | ......... 5749150 | ......... 5495923 |.......... (82,897)] oo [Vl [Vl [Vl P 0]..... 362,500 |....... XXX........
Texas
882716 ZF 3...... TX PUB AUTH SER A 5.75 10-1-11 C@02.. [10/01/2002 REDEEMED BY CALL. [ .2,000,000 | .........2,000,000 |......... 2,073,820 |.........2,000,000 |..........(20,362)
L .2,000,000 | .........2,000,000 |......... 2,073,820 ..2,000,000 (20,362)] ...
Total States and US............cccoevuererreeneen... oo e 7,495,923 1 .........7,000,000 | ......... 7,822,970 |........7,495923 | ........ (103,259 ...
1799999. | Total - Bonds - States, Territories & POSSESSIONS. ... cueuiriierieiiretsiieciei sttt sn e e sesnserersnssessnsnsseessnseessssnsessssnsees | seessenas 7495923 |......... 7,000,000 | ......... 7,822970 | ......... 7495923 |........ (103,259)

Bonds - Special Revenue and Special Assessment
Arizona
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718937 AA3...... PHOENIX AZ DEV 6.23 12-1-08 AL091105......... [ 12/01/2002 | SINKING FUND PAYMENT 165,000 165,000 159,019 160,243 |, 570 [ o0 0 [ 4,757
ATTZONB. ettt ettt 165,000 165,000 159,019 160,243 [, 570 [ O [ 0 [ 4,757
California
76803E AAG..... RIVER CITY STA 7.75 11-1-14 AL021609........... 01/01/2002 | PRIOR YEAR TRADE.........cccsenirerees [erererenenencnens | vvneneenee 82,178 | 82,178 [ 85,447 [ 85,395 [ O [ O [0 [ (3,216)
76803E AAG..... RIVER CITY STA 7.75 11-1-14 AL021609 .111/01/2002 s (3,288)].
LS oY U UOOUUUUUPRN FUUOUUUURUOON )y 2tTcTON IUUUUUOOOOO - TN SOOI USOUROOOOO =Y cT-T OO 7)) IFUSOOOOOOOON 1 IFUOOOOOOOOOOON ) DO (6,504)
Connecticut
574754 AAS...... MASHANTUCKET 6.91 97A 9-1-12 A102009...... [ 11/07/2002 ] FIRST ALBANY CORP.......ccocsirisrrreree [ orresrenersrrsmessrnees | veeeees 6,669,360 |......... 5,900,000 |......... 5,874,530 |........ 5,884,052 [.....cccovnnv. FEH I [ 0 [ .. 785,308 |......... 785,308 |......... 489,228 | ..o,
LTt U UUUUOUUOUTUTUTUTUITS IS 6,669,360 |......... 5,900,000 [......... 5,874,530 | ........ 5,884,052 |....cccovnne. 790 [ (O I 0. .. 785,308 |......... 785,308 |......... 489,228 |....... XXX
District of Columbia
02860M AJ 5..... [AMER NAT RED CROSS 7.12 11-15-08 NC....... 08/22/2002 1,711,350 | ......... 1,500,000 | ......... 1,500,000 | ......... 1,500,000 211,350
02860M AN 6.... [AMER NAT RED CROSS 7.35 11-15-12 C11...... 08/22/2002 o | e 1,863,000 ...1,620,000 | ......... 1,620,000 | ........ ..243,000
DiStICt OF COIUMDIA. ... ..ottt entsntenes | crsensac 3,574,350 |.........3,120,000 [......... 3,120,000 454,350
Louisiana
434208 AT 1...... HODGE LA UTIL SYS REV 6.00 3-1-07.............. [03/01/2002] SINKING FUND PAYMENT..........ccc..... | I I 10,000 [..ooovrnnes 10,000 [..ooovnnnee 10,000 [..ooovnnnes 10,000 [.ooooinnnns 271 [, [ [ [ [ KO I
[T T OO UUTUTUTUUUN ITOTOTO 10,000 [..ooovnnnes 10,000 [..ocovnenes 10,000 [..oocovnnnes 10,000 ..o 271 [, (O I [ (O [ I 300 |....... XXX
Massachusetts
575566 H4 9...... MASS BAY TRANS AUTH 5.75 3-01-22.............. [03/01/2002] REDEEMED BY CALL........ccccoovvcnriennes | I 3,000,000 [......... 3,000,000 [......... 3,094,830 [......... 3,000,000 PAE)] I [l [ 0 [ 86,250 [..ooooiiiiiinnes
[T UY=L O UOUUUOUUUTUUUUOVE oS 3,000,000 [........ 3,000,000 [......... 3,094,830 [......... 3,000,000 PAE)] I Sl [ 0 [ 86,250 |....... XXX
New Jersey
64603R GP 6..... [NEW JERSEY SPORTSD 7.375 03-01-08........... [09/05/2002] BB&T CAPITAL.......ocorvvrererrercereraceens | I 2,482,425 | ......... 2,125,000 |......... 2,093,996 |........ 2,101,942 380,483 |........ 380,483 |......... 160,637 [,
NI JBTSBY - ettt e e E ettt 482,425 ......... 2,125,000 |......... 2,093,99 |......... 2,101,942 380,483 |......... 380,483 |........ 160,637 |....... XXX
New York
649705 JJ 0....... EMPIRE INS NY IND DEV 8.80 9-11-18 0171172002 SINKING FUND PAYMENT.......ccoconens [ eovreirinincnininine Jeverirennen 2,538 |oiiiini2,638 i 2,674 e 2,665
649705 JJ 0....... EMPIRE INS NY IND DEV 8.80 9-11-18.. ....|02/11/2002 | SINKING FUND PAYMENT.... 2,676
649705 JJ 0....... EMPIRE INS NY IND DEV 8.80 9-11-18.. ....|03/11/2002 | SINKING FUND PAYMENT.... .2,700
649705 JJ 0....... EMPIRE INS NY IND DEV 8.80 9-11-18.. ....|04/11/2002 | SINKING FUND PAYMENT.... 2,758
649705 JJ 0....... EMPIRE INS NY IND DEV 8.80 9-11-18.. ....|05/11/2002 | SINKING FUND PAYMENT.... 2,734
649705 JJ 0....... EMPIRE INS NY IND DEV 8.80 9-11-18.. ....|06/11/2002 | SINKING FUND PAYMENT.... 2,758
649705 JJ 0....... EMPIRE INS NY IND DEV 8.80 9-11-18.. ....|07/11/2002 | SINKING FUND PAYMENT.... 2,781
649705 JJ 0....... EMPIRE INS NY IND DEV 8.80 9-11-18.. ....|08/11/2002 | SINKING FUND PAYMENT.... .2,804
649705 JJ 0....... EMPIRE INS NY IND DEV 8.80 9-11-18.. ....|09/11/2002 | SINKING FUND PAYMENT.... 2,816
649705 JJ 0....... EMPIRE INS NY IND DEV 8.80 9-11-18.. ....|10/11/2002 | SINKING FUND PAYMENT.... 2,839
649705 JJ 0....... EMPIRE INS NY IND DEV 8.80 9-11-18.. ....| 11/10/2002 | SINKING FUND PAYMENT.... 2,862
649705 JJ 0....... EMPIRE INS NY IND DEV 8.80 9-11-18.. ..112/11/2002 | SINKING FUND PAYMENT........ccoocone | eonrnnnnnnnninninnins |evinnnnnnnen 2y 791 | 2,751 | 2,899 [, 2,885
[ UUUOUUOUUOUUUTUOTUOTUTUTUTUOIT UK YA 2N DL YA P I S T 33,278
North Dakota
299007 AN4..... EVANGELICAL LUTH 6.75 11-1-10 AL4609........ [09/06/2002 BB&T CAPITAL.......ocrvverearercereraceens | I 3,369,810 [ ......... 3,000,000 [......... 3,045,840 |......... 3,033,960 335,850 |......... 335,850 |........ 174,375 [,
INOTEN DBKOTA. .t | erseneas 3,369,810 [ ......... 3,000,000 [......... 3,045,840 |......... 3,033,960 335,850 |......... 335,850 |......... 174,375 |....... XXX
Texas
024838 AJ 3...... 100,000 100,000 100,000 100,000 [ .ooovvvveneeneed0 [0 [ O [ O [0 [ 6550 [
100,000 100,000 100,000 100,000 | ..ooovvvennenne0 [0 [0 [ O [ 0 6,550 XXX
Virginia
92813H WN 2.... [VAHSG DEV M 6.40 1-1-16 AL 10-24-12............ [ 11/19/2002 | BB&T CAPITAL........coiviirnrerrnennnnnnnns | srrnnnnennnnsnnninnins | ovennes 3,093,825 |......... 2,905,000 |......... 2,905,000 |......... 2,905,000 [ oo [ [ 0 [ .. 188,825 | ......... 188,825 | ......... 172,492 [,
LT e OO UUUUOUUUUUUPUOPUOUEN oo 3,093,825 |......... 2,905,000 [......... 2,905,000 |......... 2,905,000 [ oo [ (O I 0. .. 188,825 | ......... 188,825 | ......... 172,492 {....... XXX
Puerto Rico
745160 EV 9...... PUERTO RICO AQUEDUCT SWR 6.50 7-1-03... {01/01/2002 [ SINKING FUND PAYMENT..... ....50,000 . 141
745160 EV 9...... PUERTO RICO AQUEDUCT SWR 6.50 7-1-03... {07/01/2002 [ SINKING FUND PAYMENT.... e | ...55,000 |. .. 0. . . ...105 |..
PUBTIO RICO. ...ttt 105,000 54 [ B0 i O [ O 246 [ 246

United States
[31287M US 7.... [FGLMC C62393 PT 6.5 1-1-32....co.rvrcercerrreccene [1271672002 ] PAYDOWNS.......c.corroemrreirerereneereeenees | omeeneermeeneesaeeneeenes . 4879,377 [ ......... 4879,377 [ ......c. 4877853 [......... 4.879,377 | eoverereeeene (O [ (O [ (O [ (O [ 0]




Annual Statement for the year 2002 of the GREAT AMERICAN 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 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 at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Value Date Adjustment [ Adjustment Disposal Disposal Disposal Year During Year

¢'¢t3

31287Y RZ 9..... [FGLMC C71404 PT 5.50 9-1-32......c.cccvvvvvivnnne. 12116/2002 | PAYDOWNS..........ooiiiiiiiieiciiciins v
312912 JG4...... FHR 1379 T 10 7.50 4-15-21..... ... [12/15/2002 | PAYDOWNS.....
31292H MU 5.... [FGLMC C01271 PT 6.5 12-1-31 .... | 12/16/2002 | PAYDOWNS....
31298Y S28...... FGLMC C60537 PT 6.5 11-01-31. .... | 04/15/2002 | PAYDOWNS...................
31298Y S28...... FGLMC C60537 PT 6.5 11-01-31. ... |05/02/2002 | LEHMAN BROTHERS INC.
31298Y S28...... FGLMC C60537 PT 6.5 11-01-31. ....|12/16/2002 | PAYDOWNS...................
3133TKEB 2..... [FHR 2145 S 10 INV 4-15-29.. .... | 12/15/2002 | PAYDOWNS....
3133TL3HO...... FHR 2158 S 10 INV 11-15-26 ... |12/15/2002 | PAYDOWNS....
3133TP AZ 2..... [FHR 2237 S 10 INV 1-15-28...... ....| 11/15/2002 | PAYDOWNS....
3133TRYA7..... [FHR 2292 SI 10 INV 11/15/30... ... |12/15/2002 | PAYDOWNS....
3133T5BU6..... [FHLMC 1714M PAC 7.00 8-15-23.... ... 112/16/2002 | PAYDOWNS....
3133T6 VU 2..... [FHLMC T-002 CL A PT 7.00 01-25-21.. ....| 12/26/2002 | PAYDOWNS....
3133T8 UB 1..... FHLMC 1928 C SEQ 7.50 12-15-24.. ... |04/15/2002 | PAYDOWNS....
31339M ET 1..... [FHR 2389 S INV 12-15-31.... ... |07/30/2002 | PAYDOWNS...........ccooveeee.
31339M ET 1..... [FHR 2389 S INV 12-15-31.... ... |08/14/2002 | BANC OF AMERICA SEC LLC...
3133ONEG 7..... [FHR 2413 SL 10 INV 11-15-29.. .112/15/2002 [PAYDOWNS.............cocoeec.
31339N QC 3.... [FHR 2431 TS 10 INV 6-15-22... ... 112152002 [PAYDOWN.........coovviiiniiiiciines
31339W 6X 9..... [FHR 2426 SL 10 INV 3-15-32 .... | 12/15/2002 | PAYDOWNS....
31359G 2Y 1..... FNR 1994-397 6.5 3-25-24...... ... |12/26/2002 | PAYDOWNS....
31359K TS 6..... FNMA 96-42K SUP 6.50 7-25-23.. ..|01/25/2002 [ PAYDOWN......

............ 183,833
9,817,813
...3,069,819
v 417,627
...2,914,455

............. 2,110

cn9,139,510
......... 308,626 | ..
..1,094,995 |..
1,012,354 | ..
.7,275,503 |..

...4,066,968
v 311,303
......6,013,367
...4,840,137
..371,495

v 4,840,137 | .
......... 371,495 |..

31350L 2T 1...... FNMA 96 9D SEQ 6.50 10-25-23.. ... | 12/26/2002 [ PAYDOWNS.... o 1,937,431 ..1,937,431
31359P LE4...... FNMA 97-26G SEQ 6.6 9-18-24... ....| 11/18/2002 | PAYDOWNS.... .....4,504,067 ..4,504,067
31359R LH 3..... [FNR 1997-81 SB 10 INV 12-18-27..... ....|09/13/2002 | PAYDOWNS...........cooeenee. ..9,449,218 | ...........281,050 | .o 0
31359R LH 3..... [FNR 1997-81 SB 10 INV 12-18-27..... ....]09/13/2002 | REDEMPTION ADJUSTMENT........cc. [cvvninininininins [ o0 [ 0 .0
31359S 6M 7..... [FNR 2001-33 SA 10 INV 7-25-31...... ... [12/25/2002 | PAYDOWNS.........ccooovvinnn. ..3,932,026 | ... 371,726 | oo 0

31359V SN 4..... [FNR 1999-17 OM 10 INV 4-25-24. ...5,627,812
31371K UA7..... [FNCL 254477 PT 5.50 10-01-32...
31383S RS 1..... FNCL 511797 PT 6.0 5-01-31...
31385H WF 5.... [FNCL 545246 PT 5.5 9-1-31.....
31387D EV 7..... [FNCL 580748 PT 6.0 5-1-31.....
31387N WM 5... [FNCL 589352 PT 6.0 6-01-31...
31387N WM 5... [FNCL 589352 PT 6.0 6-01-31...
31387N WM 5... [FNCL 589352 PT 6.0 6-01-31...
31388D ZU 5..... [FNCL 602055 PT 6.50 9-01-31.
31388G VW 8.... [FNCL 604629 PT 6.0 9-1-31.....
31388K WT 5.... [FNCL 607358 PT 6.50 10-01-31...
31388U HY 9..... [FNCL 615047 PT 6.5 1-1-32..... . 112/26/2002 | PAYDOWNS....
31390V ER1..... FNCL POOL PT 6.0 9-01-32..... ... [12/26/2002 | PAYDOWNS....
31392P TC 9..... [FHR 2476 SB 10 INV 11-15-25..... ... | 12/15/2002 [PAYDOWNS.......................

313921 N6 1...... FNR 2001-61 SE IO INV 11-18-31.... ..|01/01/2002  PRIOR YEAR ADJUSTMENT.

... [12/20/2002 | LEHMAN BROTHERS INC.
... | 12/26/2002 | PAYDOWNS....
... | 12/26/2002 [ PAYDOWNS....
... | 12/26/2002 [ PAYDOWNS....
... | 12/26/2002 [ PAYDOWNS....
... | 04/25/2002 [ PAYDOWNS...................

... | 06/02/2002 [ LEHMAN BROTHERS INC.
... | 05/28/2002 [ PAYDOWN.....................
... | 1212612002 | PAYDOWNS....
... | 12/26/2002 [ PAYDOWNS....
.[12/26/2002 | PAYDOWNS....

.728,962
114,497
.909,846
.319,074
cevennn..080,948
......... 223,601 | ..
..6,547,523 |..

6,604 575
97,701
1,998,062

cevn.. 1,998,062
......... 214,811
......... 746,958
..2,354,516
431,828

2354516
431828
9,591,998

911760 JY 3...... VENDEE MTG 97-1 2E SEQ 7.50 3-15-24...........] 12/16/2002 | PAYDOWNS..........ccooooevevvvvenererereeaes Lo {0 1,746,032 | ... 1,746,032 | .......1,781,227 | ......... 1,746,032 ..
[V T I KX 144,991,582 | .......65,688,397 | ....... 62,859,851 |..... (1,007,622)] ...ovovoveee 0 [ 0 1,478,198 | ...... 1,478,198 | ...... 6,001,425
Total States and US............cccovuererveeueen... oo |.....87,027,091 | ..... 165,540,854 | .......86,321,588 | ....... 83,407,145 |..... (1,013,248)] ..o 0 [ 0 3,619,946 | ...... 3,619,946 | ...... 7,288,815

3199999. [ Total - Bonds - Special RevenUE & ASSESSMENL. ........o.oviuiieiiiiiiiieiiiericiesieieiseiensissisceesnensssnensesensesnssnsessnssnensnenseeneens | e 80,020,091 [ Lo 165,540,854 | .......86,321,588 | ....... 83,407,145 |..... (1,013,248)] ..o 0 [ 0 3,619,946 | ...... 3,619,946 | ...... 7,288,815
Bonds - Public Utilities
United States

15400Q AH 9..... |CENTRAL LA ELEC 6.33 7-15-02 MTN............... 07/15/2002 [ REDEEMED.................... .5,000,000 | .........5,000,000 ......5,000,000 [..

186118 AJ 4...... CENTERIOR ENERGY CORP 7.13 7-1-07 NC....| 06/19/2002 | MORGAN STANLEY & CO. .2,395,866 ...2,200,000 +errnn2,200,000

192395 AA9...... COGENTRIX ENERGY 8.10 3-15-04 AL0603...... 03/15/2002 [ SINKING FUND PAYMENT.... ....327,000 |............327,000 ...326,846 | ............ 326,959 | ..

202795EV 8...... CMNWLTH ED 8.00 5-15-08 NC............coceueeee. 08/21/2002J. P. MORGAN SECURITIES. .5,049,173 ...4,320,000 .4,429,270 |..

-....3.000,000 2,998,771

26623F AX6..... DUQUESNE LGT & PWR 6.65 4-1-03 MTN........ 05/09/2002 |[REDEEMED BY CALL............ .3,000,000 .
161,238 527 | 156,740

34110Q AAG..... |FLA POWER CORP 6.67 4-01-08 AL120105....... |04/01/2002 | SINKING FUND PAYMENT....-ooooo | oo | o 161,238
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34110Q AAG6..... [FLA POWER CORP 6.67 4-01-08 AL120105....... 10/01/2002 | SINKING FUND PAYMENT........cccoocoee [ [ 161,238 |............ 161,238
361706 AA2...... ENTERGY CORP 7.43 1-15-11 AL 09-06............ 01/15/2002 [ SINKING FUND PAYMENT.... ...1568,584 | ............158,584
442161 AD 7..... HOUSTON INDUSTRIES 7.875 7-1-02 NC......... [07/01/2002 | REDEEMED................... .3,000,000 ...3,000,000
546387 BV 2...... LOUISIANA P&L 7.74 7-1-02 CC@100........ ... |07/01/2002 | REDEEMED.... ....875,000
605051 AB 7...... MISSION ENERGY CO 8.125 6-15-02 NC.......... [06/15/2002 | REDEEMED................... ....100,000
63618E AU 5..... [NATL FUEL GAS 6.214 8-12-27 P02@100..........[ 06/28/2002 | BEAR STEARNS & CO. INC... 14,009,600
679574 AC7..... [OLD DOMINION 8.76 12-1-22 R1202@108......... | 12/02/2002 | REDEEMED BY CALL.... .2,501,480
744567 DR 6..... [PUB SER E&G 6.75 3-1-06 NC................ ....|09/03/2002 |MERRILLLYNCHP F & S...... .1,084,820
837004 BC 3..... [SC ELEC & GAS 7.1256-15-13 NC......... . [09/03/2002 | BANK OF AMERICA NT&SA.. .2,365,200

............. 4,192 |............4,192

e 163,585 | .
eerr.3,000,000 ..
......... 875,000 | ..
......... 700,000 |..
..3,969,362 |..
v 2,478,627 |
......... 993,842 |..
..2,038,187 |..

€14

871911 AJ 2...... SYS ENERGY RES 8.25 10-1-02 CC@100 09/30/2002 | REDEEMED BY CALL........ R 4,475,000 | .........4,475,000 | ......... 4544592 | ......... 4,475,000 |..
UNIBEA SEALES. ...ttt ettt enecae e teseesetesenssaetesensseesesensssesasnsesessssnscsessssnesessnsnseess | sovsees 35,264,199 | ....... 33 678,060 | ....... 34,124,380 | ....... 33,962,389
Canada
669771 AQO..... [NOVA CORP OF ALBERTA 7.875 12-15-02........ [ 12/15/2002 | REDEEMED..............cccooooeeveeveveeee Lo L 2,000,000 | ......... 2,000,000 | ......... 2,117,980 | ......... 2,000,000
o 2,000,000 |.........2,000,000 | ......... 2,117,980 | ......... 2,000,000 |..
3899999. | Total - BONdS - PUDIC ULIIIES...............ceevereveveceererereceeeseiecteteeeceeteeveeeeeeee e vese e enese e seseseseneneceeseneneneenenenecserensnens | everan 37,264,199 | ....... 35,678,060 | ....... 36,242,360 | ....... 35,962,389 |.........(41,809)| ..............0 | .............0 | .....1,301,810 | .....1,301,810 | ...... 2,211,515 ]....... XXX........
Bonds - Industrial and Miscellaneous
United States
00077B ZD 8..... AMAC 2001-8 S10 10 INV 1-25-32.......ccvevveuneee 12/25/2002 |PAYDOWNS.........coeveeeeerererceereeeens [ eveereeeeereeseeneeies | eeveeensnenieeenennn0 | 20000 36,239,436 | ... 1,931,261 [ o0 el O [0 [0 [0 [0 1,419,113

00086R AC 1..... [ACLC 97-B A1 ABS FL 6.728 4-15-14 ... [12/16/2002 | PAYDOWNS.....
00202@ AA 2.... [APL CORP REVOL CR FAC PR+3.5 9-30-02...... 09/01/2002 | PAYDOWNS...................

00209A AD 8..... [AT&T WIRELESS 7.35 3-1-06 NC ....|06/12/2002 |MERRILLLYNCHP F & S......c.cevvivis | [ e 978,210 | ..........1,000,000 | ......... 1,021,250 | ......... . cee (
00253A AD 3..... [AAMES FINL 9.125 11-01-03 C02@100.............. [04/11/2002 | BEAR STEARNS & CO. INC............... cevrrn | 005,266,000 1 ..........6,750,000 | ......... 3,965,625 | ........4,142,142 | ....... (245,357) | coovvvvvieeeennl0 | 0 | 1 122 858 | ... 1,122,858
00761R AC 3..... [AELTUS-5 1A A3 CBO FLT 3-18-29......... ....|11/07/2002 [ LEHMAN BROTHERS INC.........cccoveves [ v | 229,100,000 | .......10,000,000 | ......... 6,712,970 | .......6,712,970 | ......... 591,929 | .0 | ciil0 2,387,030 | ...... 2,387,030

017475 AC 8..... [ALLEGIANCE CORP 7.00 10-15-26 P03............
023654 AA4......[AMER WEST AIR ETC 6.85 7-2-09 A12805.
023654 AA4......[AMER WEST AIR ETC 6.85 7-2-09 A12805.
023778 AA1...... AMER AIR 91A1 PT 9.71 1-2-07 AL1204.
02378H AC6..... [AMER AIR 94-A 9.78 11-26-11 AL0707....
02378H AC6..... [AMER AIR 94-A 9.78 11-26-11 AL0707....
05115E AA 8..... [AUGUSTA IV A1 6.25 111502 AL81602 SF.
05115E AA 8..... [AUGUSTA IV A1 6.25 111502 AL81602 SF.
05115QAC 7..... [AUGUSTA V A2 6.40 2-28-11 AL112506..
05115Q AC 7..... [AUGUSTA V A2 6.40 2-28-11 AL112506..
054937 AC1..... BB&T CORP 6.50 8-01-11 NC..............
055240 CD 5..... [BAMS 1997-3 A4 NAS 7.0 1-25-28.......
05539K AA 2..... [BEA 98-2A A1 CBO 6.21 12-15-10 C04
06050H EL 8..... BOAMS 2002-3 1A7 IO INV 3-25-32'.... .
06050H WF 1.... [BOAMS 2002-9 1A11 10 INV 10-25-32'.... ... [12/25/2002 | PAYDOWNS.....

060506 D6 6...... BOAMS 2001-6 1A33 SEQ 6.50" 6-25-31............| 12/26/2002 | PAYDOWN.....................
06421@ AE 6.... [BOEI STRUCT NT 8.11 3-15-08 A041508........... 03/15/2002 [ SINKING FUND PAYMENT....
079867 AQ0..... [BELLSOUTH TELEC 6.30 12-15-15 AL0909....... [04/22/2002 | SALOMON SMITH BARNEY..
09774X BF 8..... BCM 1999-B A5 SEQ 7.44 1-15-20... ... |12116/2002| PAYDOWNS...................
09777#AAG...... BOME INV Il LLC 9.15 6-30-08 A03..... ... | 06/30/2002 | SINKING FUND PAYMEN
114399 AH 1..... BROOKS FIBER 10.00 6-1-07 C02@105. ... |04/22/2002 | SALE WORLDCOM.................
12189P AA 0..... |BUR NTH/SAN FA 97A 7.42 3-23-10 A06........... |03/23/2002 | SINKING FUND PAYMENT....
12189P AA 0..... |BUR NTH/SAN FA 97A 7.42 3-23-10 A06........... |09/23/2002 | SINKING FUND PAYMENT....
12189P AD 4..... |BURNTH ETC 6.23 7-2-18 AL 4-28-10.... ... 101/02/2002 | SINKING FUND PAYMENT....
121899 DH 8..... |BUR NTH ETC 6.94 1-2-14 AL9-28-08 SF...........|01/02/2002 | SINKING FUND PAYMENT....
121899 DH 8..... |BUR NTH ETC 6.94 1-2-14 AL9-28-08 SF...........| 07/02/2002 | SINKING FUND PAYMENT....
121899 DH 8..... |BUR NTH ETC 6.94 1-2-14 AL9-28-08 SF........... | 08/26/2002 | BANK OF AMERICA NT&SA..
124845 AD 0..... |CBS INC 7.625 1-1-02 NC......ccocevvivirirccins 01/01/2002 | REDEEMED...........ccoovivinininciiciciicns | e,

. |08/15/2002| BB&T CAPITAL..................
01/02/2002 | SINKING FUND PAYMENT
07/02/2002 [ SINKING FUND PAYMENT....
....]01/02/2002 | SINKING FUND PAYMENT....
... |05/26/2002 | SINKING FUND PAYMENT.....
.... | 11/26/2002 | SINKING FUND PAYMENT.....
....|05/15/2002 | SINKING FUND PAYMENT....
....|11/15/2002 | REDEEMED...........cccccevivcnnes
... |02/28/2002 | SINKING FUND PAYMENT.....
... |08/28/2002 | SINKING FUND PAYMENT
... |08/21/2002 | BB&T CAPITAL...............

.... | 12126/2002 [ PAYDOWNS...................

....|10/17/2002 | LEHMAN BROTHERS INC.

. [12/25/2002 [ PAYDOWNS....

.136 933
.203,891
...47,469
.104,890
.108,229
.396,082
v 396,853 | .
......... 995,193 |..

..1,017,714
..682,251
...69,438
...3,266,120
..137,800
L1917
...4,500,000
...34,411
...35,688
...21,467

..3 002 713 |..
.137,800
SR £ K L Y A I

..4,580,269 |..

(494,269) ...
..... (1.047) .

73,042
2361411
............ 700,000

2355551
............ 700,000
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¢T3

125567 AAS...... TYCO CAP 6.49 01-05-21 AL 11-24-10............... 01/05/2002 | SINKING FUND PAYMENT................. 739,219
126650 AF 7...... CVS CORP 7.77 1-10-12 AL 11-15-09 NC........... [02/10/2002 | SINKING FUND PAYMENT.... ..13,847
126650 AF 7...... CVS CORP 7.77 1-10-12 AL 11-15-09 NC........... [03/10/2002 | SINKING FUND PAYMENT.... ...18,806
126650 AF 7...... CVS CORP 7.77 1-10-12 AL 11-15-09 NC........... [04/10/2002 | SINKING FUND PAYMENT.... ...19,634
126650 AF 7...... CVS CORP 7.77 1-10-12 AL 11-15-09 NC........... [05/10/2002 | SINKING FUND PAYMENT.... ...19,761
126650 AF 7...... CVS CORP 7.77 1-10-12 AL 11-15-09 NC........... [06/10/2002 | SINKING FUND PAYMENT.... ...19,889
126650 AF 7...... CVS CORP 7.77 1-10-12 AL 11-15-09 NC........... [07/10/2002 | SINKING FUND PAYMENT.... ...20,017
126650 AF 7...... CVS CORP 7.77 1-10-12 AL 11-15-09 NC........... [08/10/2002 | SINKING FUND PAYMENT.... ...20,147
126650 AF 7...... CVS CORP 7.77 1-10-12 AL 11-15-09 NC........... [09/10/2002 | SINKING FUND PAYMENT.... ...20,278
126650 AF 7...... CVS CORP 7.77 1-10-12 AL 11-15-09 NC........... [ 10/10/2002 | SINKING FUND PAYMENT.... ...20,409
126650 AF 7...... CVS CORP 7.77 1-10-12 AL 11-15-09 NC........... [ 11/13/2002 | SINKING FUND PAYMENT.... ...20,541
126650 AF 7...... CVS CORP 7.77 1-10-12 AL 11-15-09 NC........... [ 12/10/2002 | SINKING FUND PAYMENT ...20,674
126698 QZ 8..... |CWALT 2000-1 M MEZ 8.0 7-25-30......... ... |12/126/2002| PAYDOWNS................... ..57,898
126698 3Q 3..... |CWALT 2001-7 A13 10 INV 08-25-31... ... |12/25/2002 | PAYDOWNS.... 10 323,271
12669D DQ 8.... |CWHL 2002-J4 1A2 10 INV 10-25-32....... ... [12/25/2002 | PAYDOWNS.....
126690 HV 1..... CNTRYWIDE 93-10 A5 PAC 6.75 1-25-24...........{ 08/28/2002 [ PAYDOWNS....
126690 JS6...... CNTRYWIDE 93-C A6 SEQ 5.95 1-25-24............ [ 12/01/2002 | PAYDOWNS..........cccceuonnee
141781 AH 7..... |CARGILL INC 6.30 4-15-09 NC................ ....| 11/18/2002 | BANK OF AMERICA NT&SA..
160841 AAQ...... CHARLOTTE GATE 6.41 12-01-16 NC ... 101/01/2002 | SINKING FUND PAYMENT....
160841 AAQ...... CHARLOTTE GATE 6.41 12-01-16 NC.... ... 102/01/2002 | SINKING FUND PAYMENT....
160841 AAQ...... CHARLOTTE GATE 6.41 12-01-16 NC.... ... 103/01/2002 | SINKING FUND PAYMENT....
160841 AAQ...... CHARLOTTE GATE 6.41 12-01-16 NC.... ... |04/01/2002 | SINKING FUND PAYMENT....
160841 AAQ...... CHARLOTTE GATE 6.41 12-01-16 NC.... ... |05/01/2002 | SINKING FUND PAYMENT....
160841 AAQ...... CHARLOTTE GATE 6.41 12-01-16 NC.... ... 106/01/2002 | SINKING FUND PAYMENT....
160841 AAQ...... CHARLOTTE GATE 6.41 12-01-16 NC.... ... |07/01/2002 | SINKING FUND PAYMENT....
160841 AAQ...... CHARLOTTE GATE 6.41 12-01-16 NC.... ... |08/01/2002 | SINKING FUND PAYMENT....
160841 AAQ...... CHARLOTTE GATE 6.41 12-01-16 NC.... ... 109/01/2002 | SINKING FUND PAYMENT....
160841 AAQ...... CHARLOTTE GATE 6.41 12-01-16 NC.... ... |10/01/2002 | SINKING FUND PAYMENT....
160841 AAQ...... CHARLOTTE GATE 6.41 12-01-16 NC.... ... |11/01/2002 | SINKING FUND PAYMENT....
160841 AAQ...... CHARLOTTE GATE 6.41 12-01-16 NC ... |12/01/2002 | SINKING FUND PAYMENT
16162T B7 0...... CHASE 2001-S6 S 10 INV 11-25-31..... .... | 12125/2002 [ PAYDOWNS............ccovvrne.
16162T ZS 8...... CHASE 2001-S5 1A11 10 INV 10-25-31... ...|01/01/2002 | PRIOR YEAR ADJUSTMENT.
161626 ZA7...... CHASE MTG 93-9 A9 TAC 5.65 12-25-24 ... | 10/25/2002 | PAYDOWNS...........ccocveeee.
166782 AB 8...... CHEVY CHASE 97-1 ABS 6.55 5-20-18....... ... [12/20/2002 | PAYDOWNS...................
167166 FD 4...... CHIC NW 7.52 ETC 10-30-14 AL0209 SF-........... [04/30/2002 | SINKING FUND PAYMENT
167166 FD 4...... CHIC NW 7.52 ETC 10-30-14 AL0209 SF........... [10/30/2002 | SINKING FUND PAYMENT....
171232 AF 8...... CHUBB CORP 6.00 11-15-11 NC................ ... |04/25/2002 | GOLDMAN SACHS & CO...
171912 AB4...... CIGNA 961A2 CBO 6.46CASH 111508AL03....... [ 11/20/2002 | PAYDOWNS...................
172921 G36...... CMSI MTG 93-12 A2 SEQ 6.50 6-25-21....... ... | 04/25/2002 | PAYDOWNS.....

191219 AX 2...... COCA COLA ENTER 6.70 10-15-36 P1003......... | 07/24/2002 | UBS WARBURG..
200339 AAT...... COMERICA BANK 7.25 10-15-02 NC...... ....| 10/15/2002 | REDEEMED.......................
208251 AD 0..... [CONOCO INC 6.35 4-15-09 NC.... ... [11/15/2002|J. P. MORGAN SECURITIES.
20846N AB 1..... CONSECO INC 6.80 6-15-05 NC.. ... |04/17/2002 | NON-TAX CONVERSION.......
208464 AR 8..... [CONSECO INC 9.00 10-15-06 NC... .... | 04/17/2002 | NON-TAX CONVERSION...
208464 ASG...... CONSECO INC 8.752-9-04 NC....... . | 04/17/2002 [ NON-TAX CONVERSION...

......... 2,841,756
......... 5,670,000
......... 1,142,248
......... 1,833,679
......... 8,163,889

...... 3,460,389

208464 AY 3...... CONSECO INC 8.75 08-09-06 NC... ....|09/12/2002 | BEAR STEARNS & CO. INC............... cevrrn | e 978,125 111.......2,500,000 | ......... 1,631,688 |............362,500 |........ (813,934) | .ocvvvieennn0 [ 0 (621,822)] ........(621,822)
208464 AY 3...... CONSECO INC 8.75 08-09-06 NC... ....|09/20/2002 | BEAR STEARNS & CO. INC............... cevrrn | aeen.962,500 1 ..........2,500,000 | ......... 1,557,750 |............362,500 |........ (813,935) | .ovvvvvieeenn0 [ 0 i (637,447)]........(637,447) | ..
208464 AY 3...... CONSECO INC 8.75 08-09-06 NC... ....|09/24/2002 | LEHMAN BROTHERS INC.................. ceveern | 543,750 1 .........2,500,000 | .........1,690,875 | ............362,500 |........ (813,935) | vvvvvieeenn0 [ 0 (656,195)] ........(656,195) | ..
208464 AY 3...... CONSECO INC 8.75 08-09-06 NC....... ....| 11/13/2002 | BEAR STEARNS & CO. INC... ) ceeeen(10, 657) 10 657)

........ (249,242

....... (

210805 AM 9..... [CONT AIR 96A 6.94 4-15-15 AL0307 SF............. [01/15/2002 | SINKING FUND PAYMENT....
210805 AM 9..... [CONT AIR 96A 6.94 4-15-15 AL0307 SF............. 10/15/2002 [ SINKING FUND PAYMENT.................

0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
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210805 BE6...... CONT AIR 97-1B 7.461 4-1-13 AL51807............. 04/01/2002 | SINKING FUND PAYMENT.................
210805 BE6...... CONT AIR 97-1B 7.461 4-1-13 AL51807...... ... 110/01/2002 | SINKING FUND PAYMENT....
21987H AG 0..... [CHRYSLER BD 97A1 7.242 2-1-17 AL0410. 02/01/2002 [ SINKING FUND PAYMENT....
21987H AG 0..... [CHRYSLER BD 97A1 7.242 2-1-17 AL0410. 08/01/2002 [ SINKING FUND PAYMENT....
21987H AS 4..... [CBBC-ADM 98-1 6.50 12-15-17 AL111810..........[06/15/2002 | SINKING FUND PAYMENT....
21987H AS 4..... [CBBC-ADM 98-1 6.50 12-15-17 AL111810.......... [ 12/15/2002 | SINKING FUND PAYMENT
225314 ACT..... BANMX 99-A CCM ABS 7.50 10-1-06.. ... [ 12/02/2002 [ PAYDOWNS....
22540A G5 1..... CSFB 2001-S6 1A2 10 FLT 5-25-31..... ... [12/25/2002 | PAYDOWNS.....
22540V FF 4...... CSFB 2001-26 2A2 10 INV 11-25-31.... ... |12/25/2002 | PAYDOWNS....
22540V HJ4...... CSFB 2001-MH29 A SEQ 5.6 09-25-31 ... | 12/26/2002 | PAYDOWNS...........ccooneee.

22540W DY 3.... [FNT 2001-4 3A6 10 INV 9-25-31....... ... |01/01/2002 [ PRIOR YEAR ADJUSTMENT.
22540W DY 3.... [FNT 2001-4 3A6 10 INV 9-25-31...... ... | 12/25/2002 [ PAYDOWNS....
226602 AAS...... CRIIMI MAE 95-1 A SEQ 7.00* 01-01 ....|12/02/2002 | PAYDOWNS...................

232928 AAO...... DR STRUC FIN 6.66 8-15-10 AL62406 SF-.......... [02/15/2002 | SINKING FUND PAYMENT
232928 AAO...... DR STRUC FIN 6.66 8-15-10 AL62406 SF-..........[08/15/2002 | SINKING FUND PAYMENT
23323C CV 5..... [DLJMA 2001-S3 1A2 10 2.97 11-25-30..... ... [ 1212572002 | PAYDOWNS...................
23323C DE 2..... [DLJMA 2001-S3 3A2 10 INV 11-25-30..... ....|12/25/2002| PAYDOWNS...................
244098 AAT...... DEER PK REF 6.47 12-15-08 AL21006 SF..........[06/15/2002 | SINKING FUND PAYMEN
244098 AAT...... DEER PK REF 6.47 12-15-08 AL21006 SF.......... 12/15/2002 | SINKING FUND PAYMENT....
245655 AC 9..... ML 98 DELANO 1A3 CLO 6.487 122309C01....... | 07/26/2002 | LEHMAN BROTHERS INC.....
247361 XB9...... DELTA AIRETC G 9.48 6-18-06 AL 1004........... [06/18/2002 | SINKING FUND PAYMENT....
247367 AC9..... DELTA 9.375 9-11-07 AL 05-25-05 SF..... ... [03/11/2002 | SINKING FUND PAYMENT....
247367 AC9..... DELTA 9.375 9-11-07 AL 05-25-05 SF..... ... [09/11/2002 | SINKING FUND PAYMENT
24763L AEO...... DELTA FUND 95-2A5 HE SEQ 7.1 1-25-27.........| 12/26/2002 | PAYDOWNS...................

24763L GQ7..... [DELHE 2000-2 A3F NAS 7.98 6-15-27..... ... |12/16/2002 | PAYDOWNS....
252408 AAT...... DHYNO 98-1 A1 CBO 6.68 3-20-10.. ....|09/20/2002 | PAYDOWNS.....
26055H AA 9..... [DOW CHEMICAL 7.60 1-02-02......... ... 101/02/2002 | REDEEMED...................
277461 AL 3...... EASTMAN KODAK 9.375 3-15-03 NC...... ....|01/03/2002 | BEAR STEARNS & CO. INC...
300674 AB4...... EXCEL PARALUBES 7.125 11-1-11 A04-07........|05/01/2002 | SINKING FUND PAYMENT....
300674 AB4...... EXCEL PARALUBES 7.125 11-1-11 A04-07........[ 11/01/2002 | SINKING FUND PAYMENT
301951 AB5...... FFCA 96C1 A ABS 7.80 7-25-11 PP ....| 12/26/2002 | PAYDOWNS...........ccovnnee.
31331F AU 5..... [FEDERAL EXP ETC 97-A 7.50 1-15-18A12.........[ 07/15/2002 | SINKING FUND PAYMENT
31408P AL 1...... FEDERATED CBO Il A-1B 8.33 7-10-12...... ....|07/22/2002 | PAYDOWN........ccovcrirnnn
316817 AA3...... 57TH ST MTGE 7.125 6-01-17 AL 042908.......... [01/01/2002 | SINKING FUND PAYMENT
316817 AA3...... 57TH ST MTGE 7.125 6-01-17 AL 042908.......... [02/01/2002 | SINKING FUND PAYMENT....
316817 AA3...... 57TH ST MTGE 7.125 6-01-17 AL 042908.......... [03/01/2002 | SINKING FUND PAYMENT....
316817 AA3...... 57TH ST MTGE 7.125 6-01-17 AL 042908.......... [04/01/2002 | SINKING FUND PAYMENT....
316817 AA3...... 57TH ST MTGE 7.125 6-01-17 AL 042908.......... [05/01/2002 | SINKING FUND PAYMENT....
316817 AA3...... 57TH ST MTGE 7.125 6-01-17 AL 042908.......... [06/01/2002 | SINKING FUND PAYMENT....
316817 AA3...... 57TH ST MTGE 7.125 6-01-17 AL 042908.......... [07/01/2002 | SINKING FUND PAYMENT....
316817 AA3...... 57TH ST MTGE 7.125 6-01-17 AL 042908.......... [08/01/2002 | SINKING FUND PAYMENT....
316817 AA3...... 57TH ST MTGE 7.125 6-01-17 AL 042908.......... [09/01/2002 | SINKING FUND PAYMENT....
316817 AA3...... 57TH ST MTGE 7.125 6-01-17 AL 042908.......... [10/01/2002 | SINKING FUND PAYMENT....
316817 AA3...... 57TH ST MTGE 7.125 6-01-17 AL 042908.......... [11/01/2002 | SINKING FUND PAYMENT....
316817 AA3...... 57TH ST MTGE 7.125 6-01-17 AL 042908.......... [12/01/2002 | SINKING FUND PAYMENT....
319356 AE 1...... FIRST BRANDS 7.25 3-1-07 NC.............. ... |09/04/2002|J. P. MORGAN SECURITIES.
32051D HD 7.....[FHASI 2001-6 A9 IO INV 9-25-31..... ... [ 1212572002 | PAYDOWNS..........ccoovvnenee
33736XBZ1..... FUNBC 2001-C2 A2 SEQ 6.663 1-12-43.. ... |08/14/2002 | BANC OF AMERICA SEC LLC...
33736XEB 1..... FUNB 2001-C4 A2 SEQ 6.223 12-12- 33............|08/13/2002|J. P. MORGAN SECURITIES.

33764R AA5..... [FIRSTAR BANK 7.125 12-1-09 NC....... ... |08/22/2002 | LEHMAN BROTHERS INC.....
346091 AL 5...... FOREST OIL 10.50 1-15-06 CO5@100. ... [ 1272072002 | J. P. MORGAN SECURITIES.
35907W AD 1.... [FRONTIER 2001 1 A ABS 6.44 4-20-08.............. 11/20/2002 | PAYDOWNS.........cooovmiiiiiiiiciicieinns

. ...8"022 554
4630941

......... 249091 .
err....5,000,000

......... 614,392
313,273
v 208,921
......... 228,774
2,417,752
...78,013
........108,688
v 1,547,732
......... 238,086
.237,804
.586,819

...... 3,959
.(200,000) .
..... (4,582)|.

o 1142073 | 1142073 | oo 1,142,073 | .
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35907W AE 9.... [FRONTIER 2001-1 B ABS 7.75 4-20-08.............. 11/20/2002 [ PAYDOWNS........ocoimireieeerereeenns [ eoveeneenerncnnernnnnnens | cevinenne 1,223,247 | ......... 1,223,247 | ......... 1,223,247 | ......... 1,223,247 0 (O [N | B (SRR

36144T CP 0..... [GATX CAP CORP 7.50 9-15-03 MTN NC............[01/25/2002 | BEAR STEARNS & CO. INC............... .......1,000,000 | ............940,000 | ............ 947,967 |.. .0 0 ...22,033

36144T CP 0..... [GATX CAP CORP 7.50 9-15-03 MTN NC ....|01/28/2002 | BEAR STEARNS & CO. INC............... ...2,500,000 veernn2,370,520 .. .0 0 ...54,480

36157L YY 8...... GE CAP 94-1 A6 TAC 6.50% 1-25-24........ ... |02/26/2002 | PAYDOWNS........c.ccorvene. v 141,828 ] .l 135,402 ] 141,828 .0 0

36157L 5Q 7...... GE CAP 94-14 A3 SEQ 6.5* 4-25-24... .... | 12/26/2002 [ PAYDOWNS.... ...5,000,000 ..5,000,000 .0 0

36157R BY 0..... [GE CAP 97-12 A6 NAS 7.0 12-25-27..... ....|12/26/2002 | PAYDOWNS.... v 026,143 ] ............038,262 | ............ 626,143 .0 0

36157T WL 1..... [GE CAP 96-6 A13 NAS 7.00 4-25-26 ....|12/26/2002 | PAYDOWNS.... 1,205,810 | ... 1 173 405 1,205,810 .0 0

361582 AE 9...... GEICO CORP 7.50 4-15-05 NC........ ... | 11/18/2002 [ UBS WARBURG................. ...1,365,000 1,374,978 1,370,031 |.. .0 0

36185N LZ 1...... GMACM 2001-J5 A4 10 INV 11-25-31.. ... 101/01/2002 | PRIOR YEAR ADJUSTMENT.......cccovwe | ovrrvrrerrerererenes [eereneincenen 8,070 [ i (O [N | B ISR 0 .0 0

36185N RZ 5..... [GMACM 2002-J3 A4 IO INV 5-25-17....... ... | 121252002 [ PAYDOWNS.........cccvrrvrrrnnn. 11,352,020 .0 .0 0

368771 AA9...... GENL AMER RAILCAR 97-1 6.69 9-20-16.......... [01/20/2002 | SINKING FUND PAYMENT ...19,624 19,624 .0 0

368771 AAQ...... GENL AMER RAILCAR 97-16.69 9-20-16.......... [02/20/2002 | SINKING FUND PAYMENT.... ...19,734 19,734 .0 0

368771 AA9...... GENL AMER RAILCAR 97-16.69 9-20-16.......... [03/20/2002 | SINKING FUND PAYMENT.... ...24,065 24,305 .0 0

368771 AA9...... GENL AMER RAILCAR 97-16.69 9-20-16.......... 04/20/2002 | SINKING FUND PAYMENT.... ...24,197 24,238 .0 0

368771 AAQ...... GENL AMER RAILCAR 97-16.69 9-20-16.......... [05/20/2002 | SINKING FUND PAYMENT.... ...24,330 24,371 .0 0

368771 AA9...... GENL AMER RAILCAR 97-16.69 9-20-16.......... [06/20/2002 | SINKING FUND PAYMENT.... ...24,462 24,503 .0 0

368771 AAQ...... GENL AMER RAILCAR 97-16.69 9-20-16.......... [07/20/2002 | SINKING FUND PAYMENT.... ...24,594 24,636 .0 0

368771 AA9...... GENL AMER RAILCAR 97-16.69 9-20-16.......... [08/20/2002 | SINKING FUND PAYMENT............... ..24,727 ...24,769 .0 0

368839 GD 2..... [GEN AMER TRANS 6.67 11-14-03 MTN............. 10/11/2002 | JANNEY, MONTGOMERY SCOTT.... A, 500 000 1, 494 798 .0 0

36884C AA6..... [GEN AMER TRANS 8.42 1-1-15 AL0609 SF....... [07/01/2002 | SINKING FUND PAYMENT............... v 165,955 | ... 165,955 | ............ 165,955 .0 0

38141G AL 8..... [GOLDMAN SACHS 7.80 1-28-10 NC........... ... | 08/22/2002 | GOLDMAN SACHS & CO... ...1,500,000 1,516,885 .0 0

38141GAZ7..... [GOLDMAN SACHS 6.875 1-15-11 NC. ... | 04/12/2002 [ GOLDMAN SACHS & CO........ocovuemernee [ ervrvrvrvrcrcninns | r...3,041,610 | .........3,000,000 | ......... 2,975,460 2,977,162 .0 0

382388 AM 8..... [ GOODRICH B.F. 6.60 5-15-09 NC.... ... | 07/29/2002 [LEHMAN BROTHERS INC........cccocovvee [ervrvrvriierininns | 0. 1,339,875 | .........1,350,000 | ......... 1,250,438 1,265,508 .0 0

42307T AAG..... HEINZ CO. 6.625 07-15-11 NC......... ... [11/12/2002 [UBS WARBURG........crvvrceererrinrnces [ | 002,854,250 | .........2,500,000 | ......... 2,496,500 2,496,849 .0 0

42307T AD 0..... |HEINZ FINANCE 6.00 3-15-12NC... < | 1111212002 |UBS WARBURG.........ccoveeierririieens | oeevenercrenenenens | 200e..2,208,000 | .........2,000,000 | ......... 1,946,900 1,949,162 .0 .0

423328 BB 8...... HELLER FINANCIAL 7.00 5-15-02 NC..... ....|05/15/2002 | REDEEMED............ ..1,400,000 |.. .0 .0

427241 AB0...... HERITAGE MEDIA CORP 8.75 2-15-06 CO1....... 02/15/2002 | REDEEMED BY CALL .975,390 |.. .0 .0

432848 AF 6...... HILTON HOTELS 7.70 7-15-02* NC......... ....|07/15/2002 | REDEEMED............ .700,000 |.. .0 0

45254T DM 3.....|IMSA 2000-3 A6 10 INV 10-25-30......... +...]04/25/2002 | PAYDOWNS........ooveriirirreireicrrcreirenes | ervevnneerrenenenes | ovvenecneineenennn0 [ 000.13,704,661 [ ... 271,090 | i 0 .0 0

45254T JX 3...... IMSA 2001-8 A4 10 INV 5.956 01-25-32... ... 112/01/2002 | PAYDOWNS.... .0 .0 0

45254T LF 9...... IMSA-2002-2 A5 10 INV 4-25-33.............. ... [ 1210172002 [PAYDOWNS........oovverieniineieireirenerenns [ | o0 | 4,744,145 | 000238227 | e 0 .0 0

45660Q AD 0..... | INHEL 1998-A AF4 SEQ 6.31* 10-25-29.. ....|12/126/2002 [PAYDOWNS................... - ..1,800,066 .0 0

482584 AL 3...... K MART CORP 8.125 12-1-06 NC........... ... |01/17/2002 | BEAR STEARNS & CO. | ...1,500,000 v 1,078,869 .0 0

493553 BH 3..... KEYSTONE 98 P2 A4SEQ 6.84 12-25-18............[ 04/25/2002 [ PAYDOWNS........c.oocomnimriririerininnnes v DITTT6 | 614,683 | 597,776 .0 0

493553 BH 3..... KEYSTONE 98 P2 A4SEQ 6.84 12-25-18............[05/17/2002 [ BEAR STEARNS & CO. INC............... ..1,411,163 v 1,429,768 | .. .0 0

493553 BH 3..... KEYSTONE 98 P2 A4SEQ 6.84 12-25-18...........[ 05/28/2002 [PAYDOWN.........coccovimririnicrriercinene e 130,179 | 133,861 ] 130,179 | .. .0 0f. .

50075N AA 2..... [KRAFT FOODS INC 4.625 11-01-06 NC............. |05/16/2002 | GOLDMAN SACHS & CO... ...2,500,000 | ......... 2 496 250 .2,496,614 |.. .0 0. (41,814)].......... (41,814)] ..

50075N AB 0..... [KRAFT FOODS INC 5.625 11-01-11 NC............. | 11/12/2002 [MERRILL LYNCH P F & S...... .10,000,000 | ......... 9,684,300 ..9,706,001 |.. .0 0f... 1,035,799 | ...... 1,035,799

501044 BJ 9...... KROGER CO 6.375 3-01-08 NC.............. ... | 09/05/2002 [ SALOMON SMITH BARNEY .......cccocone [rervrvvivrnrnrnnns | v 2,349,487 | .........2,185,000 | ......... 2,244,568 ..2,237,664 |.. .0 0

52729N AC 4..... [LEVEL 3 COMM 9.125 5-01-08 CO6@100...........[03/04/2002 | BEAR STEARNS & CO. INC... .2,019,250 | .........4,925,000 | ......... 4,907,004 | .........1,970,000 .0 0

52729N AE 0..... [LEVEL 3 COMM 0/10.50 12-01-08 CO06.... ... |04/23/2002 | MERRILL LYNCH P F &S...... ....775,000 | .........2,500,000 | ......... 1,493,325 | ............ 624,492 .0 0

52729N AE 0..... [LEVEL 3 COMM 0/10.50 12-01-08 CO06.... ... |07/18/2002 | MERRILL LYNCHP F &S.. ....700,000 | .........1,750,000 | ......... 1,049,405 |............332,500 |.. .0 0

534187 AF 6...... LINCOLN NATL 7.625 7-15-02* NC...... ... |07/15/2002 | REDEEMED................... ..2,350,000 |.. .0 0

55265K JF 7...... MASTR 2002-5 5A26 10 INV 09-25-32. ... 11212512002 | PAYDOWNS........oovovvmrnrninninenenenes | v | coveveneineineineen0 [0 5,475,428 | 347,142 | i 0f. .0 0

552673 AM 7..... [MCI COMM CORP 7.50 8-20-04 NC.... ... | 04/25/2002 | GOLDMAN SACHS & CO... v D,084,326 .. .0 0...(1,834,326) ..... (1,834,326) | ..

552673 AM 7..... [MCI COMM CORP 7.50 8-20-04 NC.... ... | 04/30/2002 | GOLDMAN SACHS & CO.......ocovevrervee [eervrvvrnrincnenes | worennn 416,000 1 .............800,000 | ............797,937 |...ccceone. 799,340 | .. .0 0.....(383,340) | ........ (383,340) ..

569794 AAS...... MARION MERRELL 9.11 8-1-05 AL 02-04.......... [08/01/2002 | SINKING FUND PAYMENT.... 622,906 |.. .0 0

582333 A* 1....... MCMILLIN COS 12.875 2-28-09.............. ... 02/28/2002 | CONSENT FEE........cocnirmernrnerereenns | vvvevnvcnninnenens [ vernenneen 175,000 | o0 [ i 175,000 [ e 0 .0 0

582333 AAS...... MCMILLIN CO 13.00 8-31-06 A0804 P03............ | 02/28/2002 | SINKING FUND PAYMENT........cccoeves | orrvrrvevervrrvrnnens [ e 1,303,425 | .........1,303,425 | .........1,068,809 | ......... 1,116,800 .0 0 v 186,

582333 AAS...... MCMILLIN CO 13.00 8-31-06 A0804 P03............ | 02/28/2002 | REDEEMED BY CALL............ , .0 0f...15362,864 |... 1,362,864

58501W AV 3.... [STEER Z1 A (JCP) 7.54 3-1-17 AL07-10............. 03/01/2002 | SINKING FUND PAYMENT........ccoocvenr | cerreereeneneencnennns | eererrnnnen 5,587 | i 45,587 | ... 48,582 | i 41,028 (U [P 0 fiinen(2,658) [ coevneen. (2,658)
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58501W AV 3.... [STEER Z1 A (JCP) 7.54 3-1-17 AL07-10............. 09/01/2002 | SINKING FUND PAYMENT.......cccocvvis | o 1305 [ 47,305 | 50,414
585510 CAG..... MELLON FINANCIAL 6.875 3-1-03 NC.... ... |06/17/2002 | SALOMON SMITH BARNEY .. I 003,500,000 | ... 3,214,295
585525 AB 4...... MELLON RFC 98-1 A2 SEQ 6.50% 2-25-28..........|09/25/2002 | PAYDOWNS...........cc.cco.uc.. 4,109,235 3,881,141
597511 AG 9..... [MIDLAND ENT 1ST MTG 6.25 10-1-08 NC......... 08/13/2002 | REDEEMED BY CALL ......4,000,000 |......... 3,972,440
601999 ZC 2...... MILLER BREWING 0.00 4-30-02............. ... |04/30/2002 | REDEEMED............ .......2,000,000 | ......... 1,593,564
60462E AG 9..... [MIRAGE RESORTS 6.75 2-1-08 NC........ ... |09/23/2002| SAMCO CAPITAL........... ...1,250,000
60706U AA 2..... [MOBIL CORP 7.29 1-2-14 AL 9-02-08 NC........... 01/02/2002 [ SINKING FUND PAYMENT.... v 110,056
617446 GM 5..... [MORGAN STANLEY DEAN 6.75 4-15-11 NC...... 04/15/2002 | MORGAN STANLEY & CO..... ...2,000,000
623788 AA4...... MT WASH CBO | 7.14 8-28-09..........cccoecovvinnnnee 06/10/2002 | ADJUST PRIOR YEAR TRADE........... [ oo | 5,963 i 5,981
63534P AC 1..... NATL CITY BANK 6.20 12-15-11 NC . [11/18/2002 | BANK OF AMERICA NT&SA...... .......5,000,000
65332V AH 6..... [NEXTEL COMM 0/9.75 10-31-07 C04@100. 11/22/2002 | BEAR STEARNS & CO. INC... ...3,000,000

............ (2,705)] ............3,567
e 143413 | 193,168 |...

65332V AJ2...... NEXTEL COMM 10.65 9-15-07 C04@100........... 11/25/2002 | LEHMAN BROTHERS INC..... ...1,500,000
65332V AM 5..... [NEXTEL COMM 0/9.95 2-15-08 CO6@100.......... 01/15/2002 | BANK OF AMERICA NT&SA.. cever..500,000
65332V AM 5..... [NEXTEL COMM 0/9.95 2-15-08 CO6@100.......... 01/15/2002 [MERRILLLYNCHP F &S...... .......1,600,000
65332V AM 5..... [NEXTEL COMM 0/9.95 2-15-08 CO6@100.......... 01/15/2002 | BANK OF AMERICA NT&SA.. ...2,000,000

...1,000,000
..382,047
v 167,976

...2,000,000

65332V AM 5..... [NEXTEL COMM 0/9.95 2-15-08 CO6@100.......... 01/15/2002 |MERRILL LYNCHP F & S..
656517 AC 3..... NORSE 1A A3 CBO 6.515 8-13-10 C03... ... [11/19/2002 [ PAYDOWNS...................
670768 AAS...... NYNEX CORP 9.55 5-1-10 AL 01-15-06.............. | 05/01/2002 | SINKING FUND PAYMEN
67087T AE1..... OAKWOOD 99-B MEZ M1 7.18 12-15-26............ [08/05/2002 | GREENWICH CAPITAL MARKET..
67461F CZ 8..... [OCCIDENTAL PET 7.18 1-2-02 MTN NC............ [01/02/2002 | REDEEMED...........cccccooeuvrrrrnnr.
680665 AC 0..... [OLIN CORP 8.00 6-15-02 NC................... ... |06/15/2002 | REDEEMED................
681936 AK6...... OMEGA HEALTHCARE 6.95 6-15-02 NC............[ 03/26/2002 | OMEGA HEALTHCARE.............cccc..c.
681936 B* 0....... OMEGA HEALTHCARE LIBOR + 300 6-30-05.... {01/23/2002 | PAYDOWN.................
690768 BA 3...... OWENS ILL 7.85 5-15-04 NC ....|03/06/2002 | DEBT TRADERS...............
69363V AB 3..... [PSINET INC 11.00 8-01-09 CO7@100. ....|02/27/2002 | BEAR STEARNS & CO. INC...
699216 AG 2..... [PARAMOUNT COMM 7.50 1-15-02 NC ... |01/15/2002 | REDEEMED...................
699216 AHO..... PARAMOUNT COMM 8.25 8-1-22 RE080102..... |08/01/2002 | REDEEMED BY CALL
70321G AB 5..... [PATHNET INC 12.25 4-15-08 C06@100............. 10/25/2002 | TENDER OFFER............
706448 BM 8..... [PEMEX FINANCE LTD 7.80 2-15-13 A0311........ [ 08/23/2002 | LEHMAN BROTHERS INC.
71528Q AC 0..... [PERSEUS 1A A2 SEQ CDO0 6.70 6-15-11............[ 04/08/2002 | LEHMAN BROTHERS INC.....
717223 AAO...... GSA PHASE 2 LEASE 6.76 110807 A06-04........ [05/08/2002 | SINKING FUND PAYMENT....
717223 AAO...... GSA PHASE 2 LEASE 6.76 110807 A06-04........ 11/08/2002 | SINKING FUND PAYMENT
TA434T A23...... PRU HOME 93-51 A12 TAC 6.50 12-25-23......... |04/25/2002 | PAYDOWNS...................
74436G AY 9..... [PRU SEC 15 2G SEQ 8.60 5-20-21.......... ....| 12/20/2002 | PAYDOWNS...................
74437C AB7..... [PSINET INC 10.00 2-15-05 C04@100. ... | 03/05/2002 | LEHMAN BROTHERS INC.
74437C AB7..... [PSINET INC 10.00 2-15-05 C04@100. ....|03/08/2002 | UBS WARBURG.................
74437C AB7..... [PSINET INC 10.00 2-15-05 C04@100. ....|03/22/2002 | LEHMAN BROTHERS INC.....
74437C AD 3..... [PSINET INC 11.50 11-1-08 C06@100..... ... |03/22/2002 | LEHMAN BROTHERS INC.....
744593 AC 8..... [STEER-IBM-Z2-A 6.415 6-01-18 AL 2-11. ... 106/01/2002 | SINKING FUND PAYMENT....
744593 AC 8..... [STEER-IBM-Z2-A 6.415 6-01-18 AL 2-11. ... |12/01/2002 | SINKING FUND PAYMENT....
T44593 AF 1...... STEER-H-Z3 6.91 8-1-18 AL 03-11...... ... [02/01/2002 | SINKING FUND PAYMENT.....
T44593 AF 1...... STEER-H-Z3 6.91 8-1-18 AL 03-11...... ... |08/01/2002 | SINKING FUND PAYMENT
74645W AA 3.... [PUTNAM CBO Il LTD 6.875 11-8-09 C00............ [ 11/08/2002 | PAYDOWNS..........ccovvriurnnee
74913E AH 3..... [QWEST CAPITAL FUNDING 7.25 2-15-11.......... [ 03/20/2002 | BANK OF AMERICA NT&SA..
74913E AH 3..... [QWEST CAPITAL FUNDING 7.25 2-15-11.......... [ 08/27/2002 | LEHMAN BROTHERS INC.....
74913E AH 3..... [QWEST CAPITAL FUNDING 7.25 2-15-11.......... [ 12/26/2002 | EXCHANGED....................
749361 AG6..... [RCN CORP 0/9.80 2-15-08 CO6@100...... ... | 04/15/2002 | GOLDMAN SACHS & CO...
750755 AAB...... RAILCAR 92-17.75 6-01-04*AL0603 SF.. ... [03/01/2002 | SINKING FUND PAYMENT....
750755 AAB...... RAILCAR 92-17.75 6-01-04*AL0603 SF.. ... [06/01/2002 | SINKING FUND PAYMENT....
750755 AAB...... RAILCAR 92-17.75 6-01-04*AL0603 SF.. ... [09/01/2002 | SINKING FUND PAYMENT....
750755 AAB...... RAILCAR 92-17.75 6-01-04*AL0603 SF............. 12/01/2002 | SINKING FUND PAYMENT........ccooooes | v,
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755920 AD 7..... ROCS-BLS98-17.12 1-15-18 AL9-26-10............. 01/15/2002 | SINKING FUND PAYMENT.................
755920 AD 7..... ROCS-BLS98-17.12 1-15-18 AL9-26-10............. | 07/15/2002 | SINKING FUND PAYMENT....
755920 AD 7..... ROCS-BLS98-17.12 1-15-18 AL9-26-10............. | 08/15/2002 | LEHMAN BROTHERS INC.....
755920 AF 2...... ROCS-NSC 98-17.90 5-15-17 AG-29-10.. ... |01/01/2002 [ PRIOR YEAR TRADE ADJUST..
755920 AF 2...... ROCS-NSC 98-17.90 5-15-17 AG-29-10.. ... | 06/15/2002 [ SINKING FUND PAYMENT....
755920 AF 2...... ROCS-NSC 98-17.90 5-15-17 A6-29-10...... ... [11/15/2002 [ SINKING FUND PAYMENT....
755920 AM 7..... [ROCS (CHRYSLER) 98-1 6.50 8-1-18 A11.......... [02/01/2002 | SINKING FUND PAYMENT....
755920 AM 7..... [ROCS (CHRYSLER) 98-1 6.50 8-1-18 A11.......... [08/01/2002 | SINKING FUND PAYMENT........
758940 AB6...... REGIONS FINANCIAL 7.75 9-15-24 P 04........... | 08/21/2002 | MORGAN KEEGAN & COMPANY.....
758940 AF 7...... REGIONS FINANCIAL 7.00 3-01-11 NC.. ... | 11/13/2002 | WACHOVIA BANK
760944 F45...... RFMSI 93-S43 A5 SEQ 5.95% 11-25-23.... ... |09/25/2002 | PAYDOWNS........
760944 727...... RFMSI 94-S1 A12 PAC 6.75* 1-25-24...... ... |07/25/2002 | PAYDOWNS....
760972 CZ0...... RFMSI 1997-S12 A18 NAS 6.75* 8-25-27 ... | 12/26/2002 [ PAYDOWNS....
760972 HK 8..... RFMSI 1997-S17 A5 NAS 7.0% 11-25-27.. ... | 12/26/2002 [ PAYDOWNS....
760972 MX 4..... [RFMSI 1998-S3 A3 TAC 6.75* 2-25-28.... ... | 12/26/2002 [ PAYDOWNS....
760972 NE5..... RFMSI 1998-S3 A10 SEQ 6.75 2-25-28... ....| 11/25/2002 | PAYDOWNS.....
760985 AT 8...... RAMP 2000-RS2 AI3 SEQ 8.06 7-25-23.............. [ 12/26/2002 | PAYDOWNS....
760985BD 2..... RAMP 2000-RS3 AI3 SEQ 7.76 11-25-24............ [ 12/26/2002 | PAYDOWNS....
76110F R2 1...... RALI 1999-QS7 M1 MEZ 6.75 6-25-29..... ... |12/26/2002 | PAYDOWNS....
76110G QM 6.... [RALI 2001-QS15 A2A 10 INV 9-25-31.. . 112/25/2002 | PAYDOWNS....

. 2 500 000 s .

...2 500,000 |......... 2,537,975 | ......... 2 534,039 |..
.....13,156,906 | ....... 10,879,924 | ....... 13,156,906
9,839,791 [ L 5,280,114 | .........5,539,791
03,408,890 | ......... 3,363,083 | .........3,408,890
4,510,788 | 4,530,877 | ........4,510,788
002,326,102 | ... 2,251,594 | .........2,326,102
.......3,000,000 | ......... 2,755,313 | .........3,000,000
2,423,618 | ... 2,422,683 | ........2,423,618

...3,501,848
..37,783
...4,117,961

.5,539,791
.3,408,890
4,510,788
.2,326,102
.3,000,000
2,423,618
.3,501,848

76110Y LEO...... RFMSI 1999-S14 1A7 TAC 6.5 6-25-29. ....|12/26/2002 | PAYDOWNS.... 4,436,464
76111J SU9...... RFMSI 2002-S7 A11 10 INV 5-25-32.... ... | 12/25/2002 | PAYDOWNS.... .0
76111J SX 3...... RFMSI 2002-S7 A14 10 INV 5-25-32.... . [12/25/2002 | PAYDOWNS........cooviiiiciiciiciieinns [ e | o0 | 10000 5,131,128 |1 204,675 | 0

76126C DE 9..... [CBBC-CCE 98-1 7.00 5-15-18 AL02-11 ... | 06/15/2002 | SINKING FUND PAYMENT
76126C DE 9..... [CBBC-CCE 98-1 7.00 5-15-18 AL02-11 ... | 09/09/2002 | SINKING FUND PAYMENT....
76126C DE 9..... [CBBC-CCE 98-1 7.00 5-15-18 AL02-11............. [09/09/2002 | LEHMAN BROTHERS INC.....
TT7324 AA2...... GSA ROSECLIFF 8.00 11-15-08 AL1105..... ... [05/15/2002 | SINKING FUND PAYMENT....
TT7324 AA2...... GSA ROSECLIFF 8.00 11-15-08 AL1105..... ... [11/15/2002 | SINKING FUND PAYMENT....

78425Q402...... SYMONS TR19.50 TRUST PFD 8-15-27 ..|03/06/2002 [ RBC DOMINION SECURITIES...

..... 3,405
..6,681,864
.168,708 | ..
v 174,655 .
......... 295,000

79548C BH 8..... [SBM7 2001-C1 A3 SEQ 6.428 12-18-35............. [ 11/08/2002 | SALOMON SMITH BARNEY.........cco. | cevvvivvivcvcninnncins | 202.....5,600,000 | .........5,000,000 | ......... 5,325,781 ..5,208,347 |..

803111 AK9...... SARA LEE CORP 6.25 9-15-11 NC.......... ....|11/19/2002|J. P. MORGAN SECURITIES.........ccce. | ovvviniviniicinns [ 1,671,240 | ..........1,500,000 | ......... 1,492,605 .1,493,264 |..

809877 AL T...... SCOTT PAPER 10.00 3-1-02 NC (DEF).............. [03/01/2002 |[REDEEMED...........cccccooevvivmmmmnnnnns [ coviviniiniiniiniicins | ... 7,000,000 | .........7,000,000 | ......... 8,028,790 ..7,000,000 |..........(33,659)| ...

809877 AS 2...... SCOTT PAPER 8.30 3-15-04 NC............. ... |09/04/2002 | LEHMAN BROTHERS INC........cccoooes | v [ 202,182,440 | .........2,000,000 | ......... 2,092,500 ..2,036,755 |.......... (14,988) v 145,
81169P AA 9..... [SEABULK INTL INC 12.50 6-30-07 CO1.............. [ 10/15/2002 | REDEEMED BY CALL........cccccoovvvvnen | e | 209,109,480 | .........8,849,826 | ......... 7,625,195 7,897,184 | ...... 1,702,305 | ..o | 011,212,296 | 1,212,296
81371F AAS..... KROGER CO 9.05 12-15-04 FSANC....... ... | 06/14/2002 | SALOMON SMITH BARNEY .. 5,143,904 4,943,854 |.........(28,166) | ... 384,188

825703 AM 3..... [SHYPCO LLC A-2B CBO 6.64 6-15-10 C03.
829809 AD 4..... [SITHE ENER 7.90 12-30-02 AL0902 SF...
829809 AD 4..... [SITHE ENER 7.90 12-30-02 AL0902 SF...
829809 AD 4..... [SITHE ENER 7.90 12-30-02 AL0902 SF...
832389 ABG...... SMITHS FD DRG 8.64 7-2-12 AL0208 SF...
84046P AE 4..... [SOUTH ST 99-1X A2 CB0 7.24 70111 C04..
84254Q AA7..... [SOUTHERN CAPITAL 5.70 6-30-22 AL 09.........
843597 AF 2...... SOUTHERN PAC RR ETC 8.02 7-2-12 A07. 01/02/2002 [ SINKING FUND PAYMENT....
843597 AF 2...... SOUTHERN PAC RR ETC 8.02 7-2-12 A07. 07/02/2002 [ SINKING FUND PAYMENT....
844741 AL 2...... SW AIR ETC A3 8.70 7-1-11 AL102207........ ... 101/01/2002 | SINKING FUND PAYMENT....
844741 AL 2...... SWAIR ETC A3 8.70 7-1-11 AL102207... ... |07/01/2002 | SINKING FUND PAYMENT....
852060 AF 9...... SPRINT CAP CORP 6.375 5-01-09 NC ....| 08/20/2002 | BEAR STEARNS & CO. INC...............
852060 AM 4..... [SPRINT CAP CORP 6.00 1-15-07 NC.. ... |06/20/2002 | LEHMAN BROTHERS INC.....
852060 AM 4..... [SPRINT CAP CORP 6.00 1-15-07 NC.. ....|07/31/2002 | LEHMAN BROTHERS INC.
863572 JP 9...... SASC 1996-A A1 SEQ CSTR 4-25-27.. ... |12/26/2002| PAYDOWNS...........ccovvinne.
863572 N8 2...... ALS 2000-2 2AX1 10 INV 5-25-30..... ... | 01/01/2002 [ PRIOR YEAR TRADE ADJUST..
863572 N8 2...... ALS 2000-2 2AX1 10 INV 5-25-30..........cccorvnncn. 12/25/2002 | PAYDOWNS.........ooiiiiiiiiciiniciinins | v,

... [ 12/20/2002 | PAYDOWNS..........coovvirinnes
....|01/01/2002 | PRIOR YEAR TRADE ADJUST..
... | 0673072002 | SINKING FUND PAYMENT....
....[12/30/2002 | REDEEMED...........cccccvvurnnee
....|01/02/2002 [ SINKING FUND PAYMENT
... 102/04/2002 | UBS WARBURG.................
.112/30/2002 | SINKING FUND PAYMENT....
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86357223 0...... SASC 2000-5 2A3 10 INV 11-25-30........covevvnncn. 12/25/2002 [ PAYDOWNS.......coeurimeieicicieierninns [ eevernernnnnnnnnnnens | v 0f... 12,477,808 0 0

863572 3S 0...... SASC 2001-3A 1A4 10 INV 10-25-04.... ....|12/01/2002 | PAYDOWNS.... 0 11,373,575 .0 0

863572 3W 1..... SASC 2001-3A 2A4 10 INV 1-25-06.. ... |12/25/2002 | PAYDOWNS.... .0 [.........7,461,685 .0 0

8635724V 2...... SASC 2001-2 3A7 10 INV 3-25-31.... we [ 1212572002 [ PAYDOWNS........comiveirirreirceeiererenns [ e | e 0 ...7,335,938 .0 0

863573 UH 2..... [SMART 93-6B BG SEQ 7.25 11-25-22. ... |02/25/2002 | PAYDOWNS..... 461,799 | ...........461,799 .0 0

86358R CA 3..... [SASC 2001-8A 3-A3 10 INV 6-25-06.... oo [12/25/2002 | PAYDOWNS.......ooveieeriieincicicireinens | e | e 0 ...9,020,872 .0 0

86358R GM 3.... [SASC 2001-11 1A510 INV 8-25-31.. .... | 12/25/2002 | PAYDOWNS.... .0 .0 0

86358R GU 5.... [SASC 2001-11 2A2 10 INV 8-25-31...... 1. | 121252002 [PAYDOWNS.......cooeimirmiiieeeincrnennns [ evmeneinnennennnnennens | v 0 .0 0

867914 AH 6..... [SUNTRUST BANKS 6.00 2-15-26 P 06............... [ 11/13/2002 | WACHOVIA BANK...... 4,878,135 .0 0

86822# AA9...... SUPERIOR NONWOVEN I1l 12.25 5-01-05......... 12/31/2002 | PRIVATE PLACEMENT.. 5,583,215 ( .0 0

86825# AB 4...... SUPERIOR NONWOVEN | 12.25 5-01-05........... 12/31/2002 | PRIVATE PLACEMENT.. 6,870,248 | ...ooovvvviinnnn0 017,300,000 | o0 | (929,752)] ... .0 0

86825#AC 2...... SUPERIOR NONWOVEN 11 12.25 5-01-05.......... 12/31/2002 | PRIVATE PLACEMENT.. ...870,825 | .........2,200,000 | ......... 2,156,000 |............870,825 |........ (779,175)] ... .0 0

87235P AC 2..... [TCW LINC 3 A1 99-1 CBO 7.54 72511CO05......... [09/27/2002 | UBS WARBURG........c.oecrvvvcevrrrrrenneen ....982,500 | .........1,000,000 | ......... 1,000,000 ..1,000,000 | .. .0 0

87235P AC 2..... [TCW LINC 3 A1 99-1 CBO 7.54 72511C05 12/09/2002 | UBS WARBURG.........ocvrevrerercrrieinene ....907,500 | .........1,000,000 | ......... 1,000,000 | .........1,000,000 .0 0

87235P AC 2..... [TCW LINC 3 A1 99-1 CBO 7.54 72511CO05......... [12/27/2002 | LEHMAN BROTHERS INC. weenr.. 1,880,000 ...2,000,000 | ......... 2,000,000 | ......... 2,000,000 | .. .0 0

87305N AT 5..... [TTX CO 8.00 3-15-05 NC......covvrrrrercrrcrrceernns 05/20/2002 | MORGAN STANLEY & CO.....ccvvvvvnns | e | e 10,679,300 10 000,000 | ....... 10,638,800 | ....... 10,561,574 |.. .0 0

88100D AC 9..... [ TERRA NOVA HOLDINGS 7.20 8-15-07 NC....... 05/24/2002 | NON-TAX CONVERSION... .3,042,350 ...3,000,000 3,042,350 ..2,859,480 |.. .0 0

88100D AC 9..... [ TERRA NOVA HOLDINGS 7.20 8-15-07 NC....... 05/24/2002 | CONSENT FEE.........cocovvninrennrnnnne [ eererenenenenenens | evveinrrnnenne 1,500 | 0 il 7,500 | s 0 .0 0

885622 AA8...... MMM ESOP TRUST 5.62 7-15-09 A112005........ 01/15/2002 [ SINKING FUND PAYMENT.... 269,962 .0 0

885622 AA8...... MMM ESOP TRUST 5.62 7-15-09 A112005........ 07/15/2002 [ SINKING FUND PAYMENT........ccoovvees [ cerverneeninenininnns | e 289,061 1 ............289,061 | ............266,173 | ............ 270,874 .0 0

885622 AA8...... MMM ESOP TRUST 5.62 7-15-09 A112005........ [ 11/07/2002 | FIRST ALBANY CORP....... ..4,630,731 |.. .0 0

891490 AH 7..... [TOSCO CORP 7.625 5-15-06 NC. ... 108/29/2002| MORGAN STANLEY & CO......ocrvvvrene [ wovrrvevrrvrvrercnens | venennn2,241,960 | .........2,000,000 | ......... 2,074,680 ..2,035,737 |.. .0 0

891490 AQ 7..... |TOSCO CORP 7.25 1-1-07 NC......... ... |07/24/2002 | LEHMAN BROTHERS INC.......cccovvvvee [ v 403,310,920 | .........3,000,000 | ......... 3,242,100 3,210,933 .0 0

899897 AAO...... TUPPERWARE FINL 7.25 10-1-06 NC. ....| 11/14/2002|R W PRESSPRICH & CO INC........coco. | covrvvevvvvvvrerens [ 4,394,160 | .........4,000,000 | ......... 3,956,295 3,969,561 .0 0

90332J AB 4...... USA NETWORK 6.75 11-15-05 NC...... ....| 11/08/2002 | ARBOR RESEARCH & TRADING...... oer:3,000, 2,781,129 .0 R0

905572 AC7..... UNION CARBIDE 6.754-1-03NC........ ....|02/01/2002 | BEAR STEARNS & CO. INC ...1,000,000 .998,321 .0 0.

907833 AE 7...... UNION PACIFIC 98A 6.70 22319 A11-09............[02/23/2002 | SINKING FUND PAYMENT.... ...96,073 92,729 .0 .0

907833 AE 7...... UNION PACIFIC 98A 6.70 22319 A11-09............ | 08/23/2002 | SINKING FUND PAYMENT........cccvunes | rrrremreinerneeneenenees [ v ...90,467 v 87,367 | . .0 0

907833 AE 7...... UNION PACIFIC 98A 6.70 22319 A11-09............|09/03/2002 | J. P. MORGAN SECURITIES. ...2,841,959 ..2 744,659 |.. .0 0

908584 DF 9...... UNION TANK CAR 6.5 4-15-08 AL1005.............. | 04/15/2002 | SINKING FUND PAYMENT.... 277,357 .0 0

909279 L* 0....... UNITED AIR 8.85 SER B 5-7-07 AL 4-05. ... [11/07/2002 | PAYDOWN......oocrvvrerrnrnee .0 0

909279 L#6....... UNITED AIR 8.42 SER A 5-7-04... ... |05/08/2002 | REDEEMED BY CALL .0 0

909279 L#6....... UNITED AIR 8.42 SER A 5-7-04... ... | 11/07/2002 | PAYDOWN................. .0 0

909279 L@ 8..... |[UNITED AIR 8.42 SER A 5-7-04... ... |05/08/2002 | REDEEMED BY CALL .0 0

909279 L@ 8..... [UNITED AIR 8.42 SER A 5-7-04... ... | 11/07/2002 | PAYDOWN................. .0 0

909279 M* 9...... UNITED AIR 8.42 SER A 5-7-04... ... |05/08/2002 | REDEEMED BY CALL .0 0

909279 M* 9...... UNITED AIR 8.42 SER A 5-7-04....... oo | 11/07/2002 | PAYDOWN......coovrivminrrcecencnnrinninnines .0 0

909279 M#5...... UNITED AIR 8.85 SER B 5-7-07 AL oo [11/07/2002 | PAYDOWN......ooovmiiececeneeeieiene .0 0

909279 M@ 7.... [UNITED AIR 8.85 SER B 5-7-07 AL 4- 05. oo [11/07/2002 | PAYDOWN. ....coovmrniececeneieeeiene .0 0

909283 AA1...... UTD AIRLINE 9.20 3-22-08 AL 092105.... ... | 03/22/2002 [ SINKING FUND PAYMENT .0 0

909283 AA1...... UTD AIRLINE 9.20 3-22-08 AL 092105.... ... | 09/23/2002 [ SINKING FUND PAYMENT.... .0 0

909283 AC7..... UTD AIRLINE 91A 9.30 32208 AL1005 SF.......... 03/22/2002 [ SINKING FUND PAYMENT.... .0 0

909283 AC7..... UTD AIRLINE 91A 9.30 32208 AL1005 SF.......... 09/22/2002 [ SINKING FUND PAYMENT.... .0 0

918204 AH 1..... VF CORP 7.60 4-1-04 RE 2-02................ ... |02/15/2002 | REDEEMED BY CALL.... .0 0

929227 DX 1..... WAMU 2001-S10 2A3 10 INV 10-25-16 ... |12/25/2002 | PAYDOWNS........... .0 0

929227 XY 7...... WAMU 2002-AR15 X 10 4.45 12-25-32... ... 112/25/2002 | PAYDOWN........ocvvvmnneen. .0 0

939322 AE 3...... WASHINGTON MUTUAL 8.25 4-1-10 NC........... |08/22/2002 | LEHMAN BROTHERS INC. .0 0

939335 RH 0..... [ WAMMS 2001-MS10 2A9 10 INV 9-25-31........... [12/25/2002 | PAYDOWNS..........cccc0nu. .0 0

939335 RR 8..... [ WAMMS 2001-MS10 3A7 10 INV 9-25-31........... [12/25/2002 | PAYDOWNS.... .0 0

941388 AD 2..... [WATERFORD GAMING 9.50 3-15-10 C09.......... 03/15/2002 | PARTIAL CALL....... .0 0

941388 AD 2..... [WATERFORD GAMING 9.50 3-15-10 C09.......... 09/16/2002 | REDEEMED BY CALL.......ccovvevererrnns [ eererenenencninins | eeneenen 103,702 ] o0i.0.97,000 | .........98,455 | 98,149 | i (T3) | s (U [P 0
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949748 AF 4...... WELLS FARGO BNK 6.45 2-01-11 NC................ 11/12/2002 | GOLDMAN SACHS & CO....c..ceevrrees [ corrrververvcevcnrnniens [ e 7,325,890 | ......... 6,500,000 | ......... 6,651,255 | ......... 6,636,942 |.......... (10,857) 0f .0 [ .........688,948 | .........688,948 | ......... 540,367
94977C AB 1..... WFMBS 2001-21 A2 10 INV 10-25-31...... ... |01/01/2002 [ PRIOR YEAR ADJUSTMENT. - . . . 0. .0 s 0.
94978K AK 2..... [WFMBS 2002-4 2A8 VADM 6.50 2-25-32............ [ 12/26/2002 | PAYDOWNS........cccovrvrmrmmrmmrnrennnenees [ ceveneneneneneinene | ceeneenen 197,963 | 197,963 | ... 199,463 | ... 197,963 | oo 0 .0 ..6,493
961548 AU 8..... WESTVACO CORP 7.10 11-15-09 NC..... .... | 08/26/2002 | BANK OF AMERICA NT&SA.. 3, ..8,954 O f i [ ...376,693 | ........376,693 | ......... 168,033
969455 AB 0...... WILLIAMS COMM 10.875 10-01-09 CO07............. [ 11/26/2002 |[ EXCHANGE............cccovvnn.. v 1,207,065 | .........9,425,000 | ......... 6,388,033 v 400,243 O [0 [ 405,335 | ........405,335 | ......... 188,924
989390 AD 1..... ZENITH NATL INS 9.00 5-1-02 NC...... ... | 05/01/2002 | REDEEMED. [ 2,500,000 | ......... 2,500,000 | ......... 2,738,175 [ ... 2,500,000 |.......... (17,408) O 0 [0 [0 112,500
UNIEA SEAEES. ...ttt enenes | e 457,861,366 | ..... 786,760,995 | ..... 490,288,422 | ..... 421,904,058 |...... 4,243,612 0 31,336,621
Canada
0

130910 AE 2...... CALL-NET ENT 0/8.94 8-15-08 CO6.................... 0471272002 | EXCHANGED...........cooevirieiccvciiciiciins [ | e 350,991 | ......... 1,500,000 |............ 963,735 |..ccocenne 210,550 |....... (164,450)
303901 AAQ...... FAIRFAX FINANCIAL 7.75 12-15-03 NC.. ..|05/14/2002 | SALOMON SMITH BARNEY.. 970,000 | e 1,041,730 103,938

0T'¢T4

903913 AA9...... ULTRAMAR CREDIT 8.625 7-1-02 NC.... ... |07/01/2002| REDEEMED....................... ... |.........2,500,000 | .........2,500,000 | ......... 2,757,570 | ........ veen(19,525) .. .0
(O OO 3,820,991 |.........5,000,000 | ......... 4,763,035 | .........3,679,520 |.......... (80,037) 0
Foreign

V8615# AA 0..... STOLT PARCEL 8.48 8-31-06 PP ALO4.............. 08/30/2002 [PAYDOWN........ocoeveriererereeeerierereeees | eeereereieeeeeenens | ceveres 1,000,000 | .........1,000,000 | ......... 1,000,000 0

03165P AE 9..... AMMC CDO | E1 SUB VAR PMT 1-15-12........... |01/15/2002| BOOK VALUE ADJUSTMENT.... .0

03165P AE 9..... AMMC CDO | E1 SUB VAR PMT 1-15-12........... | 12/31/2002| TRNSFR OTHER INV ASSETS.. .0

03165P AG 4.....|AMMC CDO | E2 SUB VAR PMT 1-15-12........... |01/15/2002| BOOK VALUE ADJUSTMENT.... .0

03165P AG 4.....|AMMC CDO | E2 SUB VAR PMT 1-15-12........... | 12/31/2002| TRNSFR OTHER INV ASSETS.. .0

76126C HS 4..... | AMMC RACERS SER 00-25-P VAR 5-15-13....... | 02/25/2002 | BOOK VALUE ADJUSTMENT.... .0

76126C HS 4..... | AMMC RACERS SER 00-25-P VAR 5-15-13....... 05/25/2002 [BOOK VALUE ADJUSTMENT.... 222,501 .0

76126C HS 4..... | AMMC RACERS SER 00-25-P VAR 5-15-13....... 08/25/2002 [BOOK VALUE ADJUSTMENT.... reeeerenenn 51,402 .0

76126C HS 4..... | AMMC RACERS SER 00-25-P VAR 5-15-13....... | 11/25/2002 | BOOK VALUE ADJUSTMENT.......c.cccc. [ ceerevermeeereeecees [ oo 113,700 | o0 113,700 | 113,700 | .. .0

817074 AAS...... SENECA 1A A CBO FLR 5-31-29E.......... .... | 06/21/2002 | LEHMAN BROTHERS INC..... ... 3,860,670 |......... 193,188 | ... .0 e

[T Lo I [T R 16,231,963 | ......... 7,105,814 |..... (2,077,212)] ... OO0 ].........889,330 | .........889,330 | ......... 204,397

4599999. [ Total - Bonds - Industrial & MISCEIIANEOUS...................covevvereerereeerererceerereseteereeereveseseeereeeesesseeseseseesereneeserensseeneneneens | era 472,043,224 | ..... 801,400,569 | ..... 511,283,420 | ..... 432,689,392 | ...... 2,086,363 .0 ....15,835,399 | ....15,835,399 | ....31,789,365
6099997. | TOtal - BONAS = PAM 4.........o.oeevveveeeeeeeeeeeeeee ettt ree e et enene e e seneeiesenneesenssenassesennsesenensnsnenes | era 840,189,302 | ..1,235,355,386 | ..... 873,011,982 | ..... 790,301,522 |......... 497,119 | ... .0 ....26,369,342 | ....26,369,342 | ....49,380,114
6099998. [ Total - Bonds - Summary Item from Part 5... e | 186,707,791 | ..... 791,639,779 | ..... 199,110,380 | ..... 185,946,102 | ...(17,597,130){ ... O 0 | 761,685 |......... 761,685 | ....20,766,588
6099999, [ TOAI = BONGS..........cecvveveeeieeveeieeteveeeeeeteeeeete ettt eea ettt ceeteteseeeeteseseceetesesseesesaseseesesassneseesessssesessnsnsesesssaressessacs ..1,026,897,093 | ..2,026,995,165 | ..1,072,122,362 | ..... 976,247,624 | ...(17,100,011) 0 ...27,131,027 |...27,131,027 | ....70,146,702

Preferred Stocks - Public Utilities

United States

20911186 3...... CON EDISON SER J 6.125% PFD RED 8-02...... 08/01/2002 [REDEEMED..........ccoocvvimvcininrirciiciccis [ v 10,000.000 | ......... 1,000,000 [...ccovvnnnee 0.00 |......... 1,045,000 | ......... 1,000,000
59562020 4...... MIDAMERICAN ENERGY CO 7.80% PFD.......... |05/01/2002 | SINKING FUND PAYMENT.... o) 1,998.000 | ............ 199,800 |... 0.00
595620 20 4...... MIDAMERICAN ENERGY CO 7.80% PFD.......... | 05/01/2002| REDEEMED BY CALL........ 2,004.000 ....208,216 |... 0.00 J...........205,661 | ............ 202,782

United States. ..o E 1.408.016 |.. 0.00 1,404,957 |

5799999, | Total - Preferred SIOCKS - PUBIC UTIES ..o | oo 1,408,016 0.00 [ 1.455.706 | ........1.404.957

Preferred Stocks - Banks, Trust and Insurance Companies
United States

44921RAA2..... [IBJCAP COLLC 8.79 STEP UP.......cccoccvvnnen. [01/22/2002] GOLDMAN SACHS & CO.....cccccccvuuuce [ 10,000.000 {............ 811,104 | 0.00 |........ 1,000,000 |...........730,990 |.......262,343 | ......occoeee0 | o0 | (188,896)] ........ (188,896)
United SEates. .......ooiiiic e coe.811,104 . 0.00 |........ 1,000,000 |...........730,990 |.......262,343 | ......occooee.0 | o0 | (188,896) ........(188,896)
6299999. [ Total - Preferred Stocks - Banks, Trust & Insurance COMPANIES.............ccoiiiiiiiniiiiiiisscssi s | cossinians 811,104 0.00 [........ 1,000,000 |...........730,990 |.......262,343 | ......occooee.0 | o0 | (188,896)] ........ (188,896)

Preferred Stocks - Industrial and Miscellaneous

United States

11161P 20 5...... BROADWING COMM B 12.50 8-15-09 CO02........ 06/25/2002 | KADICK, INCORPORATED........cccceece. | cvvnree. 1,000.000 |............ 210,000 [..ccoveerrrene. 0.00 |......... 1,015,000 |............ 360,000 (803,830) ........ [COREKI0) ) P I 62,500
126304 401...... CSC HOLDINGS CL M 11.125% PFD RED4-8.... [ 12/20/2002 | BEAR STEARNS & CO. INC... .30,000.000 | .........2,775,000 |..................0.00 | ......... 1,798,750 | .........1,845,001 |..........46,251 | coooeveiveen O | 0 ,999 ... 929,999 |..
126304 401...... CSC HOLDINGS CL M 11.125% PFD RED4-8.... | 12/20/2002 | BANK OF AMERICA NT&SA.. .| .......20,000.000 { .........1,860,000 {..................0.00 | ......... 1,096,250 | .........1,117,357 e .

55321#128....... ML DER PROD 9.00% CUM PFD CC 5000......... 01/18/2002 | REDEEMED BY CALL........ 1,344.000 | ......... 6,720,000 |................0.00 | ......... 7,719,264 | ......... 6,720,000

UNIEA SEALES. ...ttt eneeae e teseesetesenesaetenensssesssensssesssnsssessssnsssessssnesessnsnness | voveens 11,565,000 |..................0.00 | ....... 11,629,264 | ....... 10,042,358
6399999. | Total - Preferred Stocks - Industrial & MiSCEIANEOUS.................vvevvvieeeiiieeieeieieeeeteeeeeee e eeee e eeeenesenenenens | v 11,565,000 |..................0.00 | ....... 11,629,264 | ....... 10,042,358
6599997. | Total - Preferred SIOCKS = PATt 4..............o.ovoveeeerereeeeeeeeeceeeeeeeeeeeeeeeeeeve e eveeeeeseerese e seseeneneseeseneeseenensenesenneenenee | everas 13,784,120 |................0.00 | ....... 14,084,970 | ....... 12,178,305

5599999, | Total - PTEfermed STOCKS oo T 13,784,120 | 0.00 [ 14,084,970 | ... 12,178,305

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
46581@ 10 8..... [IVANS INC....coovvecereererciccicnens ... [05/16/2002 | TENDER OFFER........cccccovvvrenrnmnnnns | cevrernn 4,989.000 |. ..63,610 |.......... (63,610)] ... .0 cevnnen09,846 69,846 .. ....0
677242277 2...... OHIO CASUALTY WTS $22.505 11- weveeenee. | 05/08/2002 | PRIVATE PLACEMENT... ..|....1,800,000.000 w0 6,750,000 .0 4,137,678) ,137,678)].. .0
67724227 2...... OHIO CASUALTY WTS $22.505 11-30-03.......... | 06/19/2002 | PRIVATE PLACEMENT.. ...250,000.000 O P 937,500 O 0 (452,700) ........ (452,700) .0
UNIEA SEALES. ...ttt snensensensenes | seeneeserdy 100,908 | crreresreeee XAKuseesee | serreenss 1,087,000 [1ririnnn 63,610 | ..o 7,623,890 O 0 (4,520,532)] .....(4,520,532) .0
6799999. [ Total - Common Stocks - Banks, Trust & Insurance COMPaNIES..........coirieriiiieriiiniricssisieieesssieesncesesnsesesnsnsseenseene | aeneeeesdy 100,908 [eoveeee XXX | 1o 7,687,500 |...............63,610 | ..... 7,623,890 0] 0 (4,520,532)] .....(4,520,532) 0
Common Stocks - Industrial and Miscellaneous
United States
001957 50 5...... AT&T CORP. NEW.......ooviirirrerreicicieccieiennes 11/18/2002 [ NONTAX SPINOFF.........ooovverererrerrens [ rerrerrerneend0.000 [ 15,831 [ [ 15,831 | 0 | 0 0 0
00209Z ZA 2...... AT&T BROADBAND ... | 11/18/2002 | NON-TAXABLE MERGER.. .0 .0 .0
006848 10 5...... ADELPHIA COMMUNICATIONS CORP CL A..... | 01/11/2002 [ NON-TAX SPINOFF....... B I 0.000 [.coirereeeB,720 [ | im0 | 0 | 0 .0 .0
170032 10 6...... CHIQUITA BRANDS INTERNATIONAL, INC...... 03/19/2002 [ NON-TAX EXCHANGE... ..|..17,235,424.000 456,932 .0 .0
170032 11 4...... CHIQUITA BRANDS INTNL WT 03-19-09........... 05/28/2002 [ PROVIDENT SEC & INV. B [ 5,000.000 |...cceeeene30,340 [ | e 24,250 [ 32,300 | e 0 .0 .0
170032 11 4...... CHIQUITA BRANDS INTNL WT 03-19-09........... |05/29/2002 | PROVIDENT SEC & INV.... s .0 .0 .0
170032 11 4...... CHIQUITA BRANDS INTNL WT 03-19-09........... |05/31/2002 | PROVIDENT SEC & INV.... .0 .0 .0
170032 11 4...... CHIQUITA BRANDS INTNL WT 03-19-09........... | 06/03/2002 | PROVIDENT SEC & INV. .0 .0 .0
170032 11 4...... CHIQUITA BRANDS INTNL WT 03-19-09........... | 06/11/2002 | PAINE WEBBER INC.. .0 .0 .0
170032 11 4...... CHIQUITA BRANDS INTNL WT 03-19-09........... | 06/13/2002 | PAINE WEBBER INC.. .0 .0 .0
170032 11 4...... CHIQUITA BRANDS INTNL WT 03-19-09........... | 06/18/2002 | PAINE WEBBER INC.. .0 .0 .0
170032 11 4...... CHIQUITA BRANDS INTNL WT 03-19-09........... | 06/19/2002 | PAINE WEBBER INC.. .0 .0 .0
170032 11 4...... CHIQUITA BRANDS INTNL WT 03-19-09........... | 06/20/2002 | PAINE WEBBER INC.. e . .0 .0 .0
170032 11 4...... CHIQUITA BRANDS INTNL WT 03-19-09........... | 06/25/2002 | PAINE WEBBER INC.........cccccvuvvees [ e 16,700.000 |...........102,205 ...coovvirrerrerirene ferriernnnn80,995 [ 102,705 | oo 0 .0 .0
591596 10 1...... METRICOM INC........coerirreireieicirciennnne . [10/15/2002 | WRITE OFF OF SECURITY ......cocovvvee | cornnne 15,000.000 | .voovevevrerrrnran0 [ [ 201,342,090 [ oo 60 [ (929) .0 .0
674098207...... OAKWOOD HOMES CORPORATION................ 11/25/2002| MORGAN KEEGAN & COMPANY....... .......17,500.000 17,351 .0 .0
868252 22 0...... SUPERIOR NONWOVENS WT $0.25 12-31-09.. [ 12/31/2002 | PRIVATE PLACEMENT..........cccconevenee 150.000 | .voevvveerrieneeens0 e [0 | il 0 .0 .0
893349 134...... TRANS WORLD AIRLINES WTS......ocovivinnnne 10/15/2002 | WRITE OFF OF SECURITY... .4.000 | ... s 1 .0 .0
United States. ..o U UUUUTUUPUOPTUPUOPUOPUUbONN I 12,472,271 [ XXX [ 181,720,797 | ....... 12,548,688 | ......... 473,355 .0 329,842 .0
6899999. [ Total - Common Stocks - Indu & MISCEIANEOUS. ...ttt | eoenoas 12,472,271 [ XXX [ o 181,720,797 | ....... 12,548,688 | ......... 473,355 0 329,842 0
Common Stocks - Parent, Subsidiaries and Affiliates
United States
00108* 10 1....... AFC COAL PROPERTIES.........covveeeererceerrernnns 12/31/2002[RETURN OF CAPITAL........ocreveverans | covereeneinennns 0.000 | ......... 4,000,000 [..oovevercenrrnernens | e 4,000,000 |......... 4,000,000 0 0
02553#10 3....... AMERICAN EMPIRE SURPLUS LINES INS CO. |12/26/2002 [ RETURN OF CAPITAL........coovvvrereres [ ovvrvrrniniis 0.000 | ....... 20,000,000 |... OO [ 20,000,000 | ....... 20,000,000 .0 .0
38985 109....... GREAT AMERICAN SECURITY INS CO............ 09/03/2002 | RETURN OF CAPITAL TO AFC. 4,000.000 | ....... 10,878,016 |... B 8,200,000 | ......... 8,200,000 .0 .0
38986@ 10 6..... [ GREAT AMERICAN SPIRIT INSURANCE CO.... [09/03/2002 | RETURN OF CAPITAL TO AFC. 24,000.000 | ....... 15,672,054 |... IO [ 12,050,000 | ....... 12,050,000 .0 .0
38987#103....... GREAT AMERICAN MGMT. SERVICES INC...... 02/19/2002 | RETURN OF CAPITAL......cccoevrvrvvneene [ crerrenennn.0.000 | oo 2,748,466 |... B [ 2,748,466 | ......... 2,748,466 .0 .0
69318#108....... PCC 38 CORPORATION........cocnuererirennnn. ... [12/31/2002| RETURN OF CAPITAL... R R .0 .0
7307110 1....... POINTE APARTMENTS, INC... . | 06/24/2002 [RETURN OF CAPITAL... .0 .0
7307110 1....... POINTE APARTMENTS, INC.......ccovvrrirririiinnee 10/21/2002| RETURN OF CAPITAL... . .0 .0
86169#10 2....... STONE MOUNTAIN PROFESSIONAL LIAB INC [09/11/2002| DISSOLUTION........ccooovvrvrnnrnnnnnnnnnnes | corrernnnnns 100.000 oo d7,899 i Jevvinnnnen 1,000 | 0 |, 1,000 | ... .0 .0
UNIEA SEALES. ...t nnensenssnssnesnesnesssssnsensennenenenenenenenes | cneeeD 404,884 [ i XKXiionn | 10...51,137,915 | .......51,136,915 | ..... (6,132,908) 0 0
Foreign
G8870#1009...... TIMBERGLEN LIMITED.... ... [07/23/2002] DISSOLUTION. ......coooovervvrnerneenneraneonee | eeneersnnn2,000.000 oo (181,845) [ oo Lo 98,745 [ o0 [ 98745 [ O [ 0 [ (280,590) | ........(280,590) [ .vevevveerrerrnnes .0
FOTBIGN. ...ttt , [l I (280,590) ........ (280,590)........ .0
6999999. [ Total - Common Stocks - Parent, Subsidiaries and Affiliates... [T S 51,236,660 | ......51,136,915 | ..... [(COETNIE)) I 1 Il 6,066,379 |...... 6,066,379 |........ .0
7099997. [ Total - ComMON SOCKS = PaIt 4.........ooeiiiieiieiiesiinsisni sttt snsenenenses | oerses 72,942,278 | ..o XXX | e 240,644,957 | ....... 63,749,213 | ...... PRI I Il 1,875,689 | ...... 1,875,689 | ........ .0
7099998. [ Total - Common Stocks - Summary ltem from Part 5..........coiiiiiiiisisinsss s snesnesnessssensensnes | osnsenes 2,086,370 [....coo... XXXoioeo [ e 1,843,845 | ......... 1,843,845 | .o (O [N (PSR I 242,525 | ......... 242,525 |........ .0
7099999, [ Total - COMMON SOCKS. ... ... cvrrrrtrserseeesiesresneseeseessesee s e s ens sttt ssssssssesenenensnsenses | oerses 75,028,648 |........... XXX.oooooo | cone 242,488,802 | ....... 65,593,058 | ...... 2,063,082 | ..o [0 [ 2,118214 | ...... 2,118,214 ... XXXooooos | e 0
7199999. [ Total - Preferred and Common Stocks......... e [ 88,812,768 |........... XXX.oooooo | cone 256,573,772 | ....... 77,771,363 | ...... 2,726,035 | ..o 0 [0 [ 2,801,188 | ...... 2,801,188 [.....XXX........ 16,235
7299999. [ Total - Bonds, Preferred and COMMON SEOCKS. ...........cvereeiereerirrirreieeceeieniirei ettt eeeeseneensenens ..1,115,709,861 ..1,328,696,134 | ..1,054,018,987 | ...(14,373,976) ....29,932,215 | ....29,932,215 | ....70,146,702 |......... 416,235
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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

912827 T8 5...... U.S. TREASURY NOTES 6.50 5-15-05........... [03/01/2002|PURCH G.A. INS CO-NY...... 11/08/2002[ MCDONALD......... ....694,202 683,110 | ......(11,002)[ .......c......0 | coviiiinnnl0 126,390 | .........26,390 |....... 41,261 |....... 12,181
912827 7B 2...... U.S. TREASURY NOTES 5.00 8-15-11........... {03/01/2002 | PURCH G.A. INS CO-NY...... 04/01/2002 | GOLDMAN SACHS .. ....805,200 805,163 | ..ooveeeenn(32) [ il 0 0 [ (32,413) | .. (32,413) | 4972 |........ 1,547
912827 7B 2...... U.S. TREASURY NOTES 5.00 8-15-11 ... | 03/01/2002 [PURCH G.A. INS CO-NY...... 04/01/2002| GOLDMAN SACHS ............. ........1,006,500 | ..........965,938 [........ 1,006,454 | ...cooocoee..(46) | o0 | 0 [0 (40,517) | ... (40,517) ] 6,215 |........ 1,934

0399999. [Total - Bonds - U.S. GOVEIMMENL........cuuiiiiiiisiisi sttt | nniees 2,440,000 | ........ 2,505,902 |........2,448,188 |........ 2,494,727 | ....(11170)[ .............0 o0 1. (46,540) | .......(46,540) | ....... 52,448 |...... 15,662

Bonds - All Other Government
Canada
748148 QU 0..... JQUEBEC PROVINCE 6.25 12-01-10 CNS....... 05/21/2002[J. P. MORGAN.........ccccenne. 11/07/2002 10,000,000 | ...... 10,191,500 |...... 10,649,600 |...... 10,183,392 | .........(8,108)| ......coocc....0 [ v .0 ] ......466,208 | .......466,208 |..... 595,034 |..... 304,795
748148 QU 0..... |QUEBEC PROVINCE 6.25 12-01-10 CN§....... 05/13/2002 | SALOMON SMITH.. ..|11/07/2002 10,000,000 { ...... 10,211,700 |...... 10,649,600 |...... 10,202,315 | .........(9,385)| ..o 0 o0 ] ... 447,285 | ... 447,285 | ... 595,034 |..... 285,959
CaNAA. ... 20,000,000 | ...... 20,403,200 |...... 21,299,200 |...... 20,385,707 ..1,190,088 |..... 590,754
1099999. | Total - Bonds - All Other GOVEMMENE. ...t iiirirsiesiessestes e er ettt snsnsnnnsene | coeees 20,000,000 | ...... 20,403,200 |...... 21,299,200 |...... 20,385,707 ..1,190,068 |..... 590,754
Bonds - Special Revenue and Special Assessment
California
156809 BV 6...... CERRITOS CA 7.75 11-01-13 A 04-30-10....... [03/01/2002] PURCH G.A. INS CO-NY......]06/18/2002] BB&T CAPITAL..........ccocenvce [cvvenens 1,515,000 | ....... 1,749,022 |........ 1,710,177 |........ 1,744,777 | ... (4,245) ] oo 0 | o 0 [ (34,599) | ... (34,599) [ ... 75014 [....... 39,138
LS oY U UTUOPUOPTOPUOPUOPUOPUObORN oo 1,515,000 | ........ 1,749,022 |....... 1,710,177 |........ 1,744,777 | ... (4,245)] oo 0 | o 0 [ (34,599) ... (34,599) [ ... 75014 1....... 39,138

District of Columbia

02860M AN 6.... JAMER NAT RED CROSS 7.35 11-15-12 C11.. J03/01/2002] PURCH G.A. INS CO-NY R 1,000,000 | ........ 1,100,000 |........ 1,150,000 |........ 1,095,496 | ......(4,504)] ........0 | .........0 | .....54,504 | ......54,504 |....... 57,575 |....... 21,642
DiISHICE OF COIUMDIA..........cvevvveceeeeveeecteteeeceeeteeete ettt ese et sseetesensceetesnseaesesenseeesesnsssesssensesesesnsesessssnsesesessnesensssnse | erernes 1,000,000 | ........ 1,100,000 |........ 1,150,000 |........ 1,095,496 | ......(4,504)] .........0 | ........0 | ....54,504 | ......54,504 ... 57,575 |....... 21,642
United States

1=

3133TP A8 2..... FHR 2236 SP 10 INV 10-15-24...........cccceo.cc.. 05/30/2002 [LEHMAN BROTHERS........... 06/15/2002 | PAYDOWNS..........cccvvvcvicnis | v 4,336,095 | ........... 159,102

3133TP A8 2..... FHR 2236 SP 10 INV 10-15-24. ... | 05/30/2002 [ LEHMAN BROTHERS........... [07/17/2002| SALOMON SMITH................ | ... 22,745,159 ...834,583 | ..

3133TRLN 3..... [FHR 2281 E SEQ 6.0 7-15-28... ... | 06/25/2002 [ LEHMAN BROTHERS........... [ 12/06/2002 | LEHMAN BROTHERS.......... | ........ 8,977,427 8,988,649 |...

31339D 4T 2...... FHR 2411 SR 10 INV 6-15-31... ... |04/04/2002 | WILLIAM BLAIR ... . | 04/15/2002 | PAYDOWNS............. N 3,589,574 ....485,003 |...

31339D 4T 2...... FHR 2411 SR 10 INV 6-15-31... ... |04/04/2002 | WILLIAM BLAIR . . [12/26/2002 [WILLIAM BLAIR .......ccoocvvves [ e 16,282,324 | .......2,199,979 |...

31339G XQ9.....[FHR 2377 SE 10 INV 11-15-31. ... | 09/30/2002  WILLIAM BLAIR . . | 0973072002 | PAYDOWN........... v e 640,415 |............. 72,191

31339G XQ9.....[FHR 2377 SE 10 INV 11-15-31..... ... | 09/30/2002 | WILLIAM BLAIR . . [10/23/2002 | WILLIAM BLAIR ... B 28,148,800 3,173,100 |........ 3,137,064 |......(108,228) .....cooce0nl0 | 0 ....236,824 | .......236,824 | ...
31339G XQ9.....[FHR 2377 SE 10 INV 11-15-31. ....|10/03/2002 | WILLIAM BLAIR ..... . [10/23/2002 [WILLIAM BLAIR ......cccovvvves [ e 12,795,206 1,445,154 |....... 1,533,621 |........ 1,394,861

31339M NH 7.... [FHR 2407 SC INV 1-15-32.... . |01/24/2002 | BANC OF AMERICA... ..| 0471572002 [PAYDOWNS..........ccovvvvvins [ o 1,999,999

1,835,933 |....... 1,999,999 |........ 1,999,661

31339M UR 7.... [FHR 2399 AS INV 1-15-32............ ... |04108/2002| UBS WARBURG..... ..|09/16/2002 [ PAYDOWNS.. ...2,500,001 2,227,406 |...

31339M 6M 5.... [FHR 2388 SR 5.95 10 INV 6-15-31... ....| 04/08/2002 | WILLIAM BLAIR . . | 0471572002 [PAYDOWNS..........cccovvovvvrns [ e 7,488,984 ...I5T,677 |...
31339M 6M 5.... [FHR 2388 SR 5.95 10 INV 6-15-31... ... | 04/08/2002 | WILLIAM BLAIR .... . [11/18/2002 [WILLIAM BLAIR .......ccoovvvves [ e 25,944,765 2,624,890 |...
31359V DB 6..... [FNR 1999-2 SC INV 2-25-29..... .104/02/2002 | BANC OF AMERICA... ..| 04/25/2002 [ PAYDOWNS.. ....4,587,456 4,681,846 |...

. |04/02/2002| CS FIRST BOSTON....

31392B J9 8...... FNR 2002-9 MS 10 INV 3-25-32... .
. | 04/02/2002 [ CS FIRST BOSTON....

31392B J9 8...... FNR 2002-9 MS 10 INV 3-25-32...

. [04/12/2002 | PAYDOWNS.........occoovivinis | e 3,422,859

. ....381,875
. [09/23/2002 | UBS WARBURG..........cccouoes | v 36,331,757

4,053,388 | ...

31392CBL7..... FNR 2002-20 SC 10 INV 2-25-32.. ... |04/10/2002| CS FIRST BOSTON............. [05/01/2002 | PAYDOWNS.........ccccoovvvvurcs | orinnee 6,047,281 ...631,332

31392CBL7..... FNR 2002-20 SC 10 INV 2-25-32.. ... |04/10/2002| CS FIRST BOSTON............. [12/23/2002 | WILLIAM BLAIR .......ccccccece. v 18,952,719 1,978,651 |...
31392C P24..... FNR 2002-34 SC 10 INV 12-18-31 ....|04/16/2002 | WILLIAM BLAIR .. . |06/18/2002 [PAYDOWNS..........cccovvvvrvvns [ e 4,244,066 ...498,757 | ...
31392C P24..... FNR 2002-34 SC 10 INV 12-18-31 ....|04/16/2002 | WILLIAM BLAIR . . [11/22/2002 [ GREENWICH..........cccoovvvees | e 26,407,304 .3,103,353 |...
31392D DD 1.....[FNR 2002-38 DS 10 INV 4-25-32.. ... |05/07/2002 | UBS WARBURG. ..|06/1972002 [PAYDOWNS..........ccovvvevvns [ e 3,466,239 ...375,587 |...
31392D DD 1.....[FNR 2002-38 DS 10 INV 4-25-32.. ... |05/07/2002 | UBS WARBURG. ..[11/26/2002 [WILLIAM BLAIR .......ccoccovves [ e 21,533,763 2,333,303 |...
31392D VZ 2..... [FNR 2002-47 NS 10 INV 4-25-32.. ... |08/27/2002 | UBS WARBURG. ..|08/27/2002 [UBS WARBURG.........ccccove. | e 24,670,427 2,341,772 |...
31392K G5 9..... [FHR 2451 SD 6.15 10 INV 3-15-32... ....|05/07/2002 | WILLIAM BLAIR . . {06/15/2002 [PAYDOWNS..........ccovvvvvvns [ covrnes 2,801,633 ....303,539 |...
31392K G5 9..... [FHR 2451 SD 6.15 10 INV 3-15-32... ....|05/07/2002 | WILLIAM BLAIR .... . |09/30/2002 | CS FIRST BOSTON............. |...... 34,198,367 3,705,179 |...
31392K V9 4...... FHR 2444 SR 10 INV 05-15-32..... ... | 08/02/2002 | BANC OF AMERICA... ..|09/01/2002 [ PAYDOWNS......... N 4,481,396 ..469,214 | ...
31392K V9 4...... FHR 2444 SR 10 INV 05-15-32..... ... | 08/02/2002 | BANC OF AMERICA... ..[11/18/2002 [WILLIAM BLAIR .......coovvvves [ 35,238,060 .3,689,520 |...
313921 N6 1...... FNR 2001-61 SE 10 INV 11-18-31 ... | 04/10/2002 | WILLIAM BLAIR ..... . | 04/18/2002 [ PAYDOWNS......... N 3,948,523 ....402,603 |...
313921 N6 1...... FNR 2001-61 SE 10 INV 11-18-31.... ... |04/10/2002 | WILLIAM BLAIR . . {09/27/2002 [WILLIAM BLAIR .......ccoovvvves [ e 30,660,236 3,126,194 |...
313921 N6 1...... FNR 2001-61 SE 10 INV 11-18-31.... ... |04/16/2002 | WILLIAM BLAIR . . | 04/18/2002 [ PAYDOWNS......... N 2,591,868 ...257,998 |...
313921 N6 1...... FNR 2001-61 SE 10 INV 11-18-31.... .104/16/2002 | WILLIAM BLAIR ..... . 10972772002 [WILLIAM BLAIR .......ccoovvvves [ e 20,125,974 2,003,367 |...

38373R K7 3..... [GNR 2001-55 SF INV 11-23-31.... ... |01/15/2002 |[BANC OF AMERICA... ..|02/2172002 [PAYDOWNS...........ccooovvvvics | e 526,700 ....592,809
38373R K7 3..... [GNR 2001-55 SF INV 11-23-31.... ...|01/15/2002 | BANC OF AMERICA... ..|12/05/2002 [ RAYMOND JAMES .. 1,959,010 | ........2,204,893 |...
38373W 7E 2..... [GNR 2002-43 S 10 INV 1-20-30.......ccccvvevrnee. 05/22/2002 | GREENWICH............cc.ccouc.. 07/20/2002 | PAYDOWNS..........ccvvvvvinis | v 8,381,920 | .......... 690,163
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38373W 7E 2..... [GNR 2002-43 S [0 INV 1-20-30.....c0cvvvvrrrnen. 05/22/2002 | GREENWICH..........ccocovvnneen. 12/20/2002 | WILLIAM BLAIR ......cccocovvnee [ v 21,618,080 | ........ 1,780,026 |........ 1,206,487 |........ 1,227,685 |...(1,242,504) 0 ... (21,198)] ........ (21,198)].....736,368 | ............... 0
38373X FW 1.... [GNR 2002-42 AC SEQ 6.0 12-20-29. ..107/24/2002 | SALOMON SMITH.. .111/22/2002| UBS WARBURG........cccoovenis | connnns 5,000,000 {........ 5,025,000 |........ 5,109,375 |........ 5,024,006 | ............ 994 ... (U 85,369 | ........ 85,369 |..... 100,833 |....... 23,333
LU .|....456,644,347 | ...... 69,434,036 |...... 58,575,397 |...... 60,585,218 |...(8,848,812) | ... ...0 |..(2,009,827)] ...(2,009,827)[ 12,776,345 |....... 63,731
TOtAl STAES BN US| erens 459,159,347 | ...... 72,283,058 |...... 61,435,574 |...... 63,425,491 | ...(8,857,561) .0 [..(1,989,922)] ...(1,989,922)[ 12,908,934 | ..... 124,511
3199999. [ Total - Bonds - Special REVENUE & ASSESSIMENL.........cuururiurireirearraresiestestr e srssassresse e see et ensnssnsensenesnesse | erse 459,159,347 | ...... 72,283,058 |...... 61,435,574 |...... 63,425,491 | ...(8,857,561) 0 [..(1,989,922)| ...(1,989,922)[ 12,908,934 | ..... 124,511
Bonds - Public Utilities
United States
605051 AB 7...... MISSION ENERGY CO 8.125 6-15-02 NC....... 03/01/2002 | PURCH G.A. INS CO-NY...... 06/15/2002 | REDEEMED.........ccocvvvvrerees | cornenne 1,000,000 | ........ 1,000,000 [........ 1,000,000 [........ 1,000,000 [ .covvovvvrennc0 [0 [0 [0 [ 0f.... 40,625 |....... 17,153
63618E AU 5..... [NATL FUEL GAS 6.214 8-12-27 P02@100...... 03/01/2002| PURCH G.A. INS CO-NY...... 06/28/2002 ....506,250 | .......... 501,200 | .......... 506,216 ..(5,016)]....... 20,886 |....... 10,357
United States........cocovvninensreisisnninns ........1,006,250 |........ 1,501,200 |........ 1,506,216 ..(5016)....... 61,511 ... 27,510
3899999. [ Total - BONAS = PUDIC UIIIHIES. ... ... cverer ettt | oensenes 1,500,000 | ........ 1,506,250 |........ 1,501,200 |........ 1,506,216 | ..o (34) | o0 | e 0 [ (5,016) [ ... (5,016) [ ... 61,511 [....... 27,510
Bonds - Industrial and Miscellaneous
United States
00077B S8 7...... AMAC 2002-6 A6 10 INV 8-25-32.........ccconnce. 07/17/2002 | LEHMAN BROTHERS.......... 09/01/2002 | PAYDOWNS..........oovvererrenne | corenne 5,361,037 | ........... 500,855 | ..evevvevrrrrrnnnen0 [0 |0 |0 |0 [ [ 0
00077B S8 7...... AMAC 2002-6 A6 10 INV 8-25-32..... ... | 07/17/2002 [LEHMAN BROTHERS.......... [ 12/20/2002 | WILLIAM BLAIR........ccccocones | cornee 15,138,963 | ........1,414,358 v 1,388,134 |......(527,080) | ..cvovvverend0 | i [ (746,481)] ...... (746,481)
00077B ZN 6..... [AMAC 2001-8 3A2 VADM 6.5 1-25-32............. | 01/04/2002 [ LEHMAN BROTHERS.......... [ 12/30/2002 | GOLDMAN SACHS ........c... | vevrue. 8,000,000 | ........ 7,905,000 |........8,210,000 |........ 7 920,163 |....... 15,163 | oo | 0 [ 289,837 | ....... 289,837
00077B ZW 6.... [AMAC 2001-8 4A5 VADM 6.5 1-25-32............. 01/04/2002 | LEHMAN BROTHERS.......... | 12/30/2002 | GOLDMAN SACHS .. 4,912,500 |........5,164,063 |........ 4,927,320 |...
011679 AC 1..... ALASKA COMM 9.375 5-15-09 CO7@100....... |03/01/2002 | PURCH G.A. INS CO-NY...... 04/29/2002|J. P. MORGAN....... ....501,250
011679 AC 1..... ALASKA COMM 9.375 5-15-09 CO7@100....... 03/01/2002 | PURCH G.A. INS CO-NY...... 04/29/2002|J. P. MORGAN....... ....501,250
020012 AAS...... ALLSTATE FINANCIAL 7.125 9-26-05 NC....... 01/23/2002| CS FIRST BOSTON............. 05/13/2002CS FIRST BOSTON.. w5507, werrr.5,951,084
064057 AP 7...... BANK OF NEW YORK 8.50 12-15-04 NC........ 03/01/2002 | PURCH G.A. INS CO-NY...... 08/21/2002[J. P. MORGAN.......ocvvvrcrere | corenne 1,000,000 | ........ 1,108,750 |........ 1,120,710 |........ 1 091 149
07384Y BE 5..... [BSABS 2001-AC2 2INV IO INV 11-25-31.........| 04/24/2002 [ BEAR STEARNS..... .. |05/21/2002 | BEAR STEARNS... v | e 96,300,761 | ........ 3,701,359 |........ 3,951,541 |........ 3,720,124 |...
125581 AAG...... CIT GROUP HLDGS 7.375 4-02-07 NC........... |03/26/2002 | SALOMON SMITH.. ..109/10/2002 | SALOMON SMITH.... B [ 1,500,000 | ........ 1,497,030 |........ 1,601,910 |........ 1,497,251
191216 AH 3..... COCA-COLA CO 5.75 03-15-11 NC..... ... |01/16/2002 | BANK OF AMERICA............. 07/24/2002 | BANC OF AMERICA............. | coceee. 5,000,000 | ........ 5,074,150 |........ 5,244,500 |........ 5,070,830 | ..
208464 AG 2..... [CONSECO INC 6.40 2-10-03 NC..... ... |03/01/2002| PURCH G.A. INS CO-NY...... 03/27/2002 | BEAR STEARNS ......ccoovvvee | corenne 1,500,000 1,282,500 |........1,110,000 |........1,298,274 {...
22540V FM 9..... [CSFB 2001-26 3A3 10 INV 11-25-31.... . 101/16/2002 | WILLIAM BLAIR 02/01/2002 | PAYDOWNS........cooovvvevenenne | coreenne 3,867,567 1226,953 | i (U [ 0
22540V FM 9..... [CSFB 2001-26 3A3 10 INV 11-25-31............... 01/16/2002 | WILLIAM BLAIR 03/15/2002 [LEHMAN BROTHERS.......... | ...... 46,102,390 2,705,345 2,958,237 |........ 2,496,594
337368 AB 0...... FUBOA 2001-1 C1 A2 SEQ 6.136 031533...... 03/01/2002 [PURCH G.A. INS CO-N 08/26/2002 | GREENWICH..........ccooocvicvs | v 1,000,000 | ........ 1,018,750 |........ 1,074,922 |........ 1,017,989
36158Y DD 8..... [GECMC 2001-3 A2 SEQ 6.07 06-10-38........... 04/16/2002 (J. P. MORGAN.........ccocuune. 09/03/2002 [BANC OF AMERICA.............| coveeee 2,500,000 | ........ 2,475,586 |........ 2,713,281 |........ 2,476,240
36158Y DD 8..... [GECMC 2001-3 A2 SEQ 6.07 06-10-38........... 04/16/2002 [LEHMAN BROTHERS........... |09/03/2002 | BANC OF AMERICA.............| wcco.ce. 2,250,000 2,229,258 |........ 2,441,953 |........ 2,229,814
361856 BY 2...... GMACM 2002-HE2 A4 SEQ HE 6-25-27..........|03/15/2002 | LEHMAN BROTHERS.......... [03/18/2002 | BEAR STEARNS ..... .2,999,667 3,005,859 |........ 2,999,667
369622 CM 5..... | GE CAPITAL 8.75 5-21-07 NC...... ... |07/29/2002 | PURCH G.A. INS CO-NY...... 09/03/2002 | BANK OF AMERICA. ....7130,478 ....143,975
38141G AA 2..... [GOLDMAN SACHS GP 6.65 05-15-09..... ....|01/03/2002 | GOLDMAN SACHS ............. 02/04/2002 | GOLDMAN SACHS .. 5,076,550 5,152,450
38141GBU 7.....[GOLDMAN SACHS GP 6.60 1-15-12 NC......... | 02/04/2002 | GOLDMAN SACHS ... . | 04/11/2002 | GOLDMAN SACHS .. 5,064,250 |........ 4,980,800 |........ 5, 063 373
50075N AA 2..... [KRAFT FOODS INC 4.625 11-01-06 NC......... 01/03/2002 | UBS WARBURG 05/16/2002 | GOLDMAN SACHS .. 5,519,146 |........ 5,547,848 |........ 5,528,104
699216 AHO..... PARAMOUNT COMM 8.25 8-1-22 RE080102..{03/01/2002 | PURCH G.A. INS CO-NY......| 08/01/2002 | REDEEMED ......... ..518125 | .......... 517,335 | .......... 517,350
TA434T ZL 4...... PHMS 1993-60 A8 INV 12-25-23...... . 101/02/2002 [BANC OF AMERICA....... ..|02/20/2002 | WILLIAM BLAIR.... 5,727,965 |........ 5,940,977 |........ 5,693,178
74913E AH 3..... |QWEST CAPITAL FUNDING 7.25 2- 06/28/2002 [PURCH G.A. INS CO-NY...... 12/26/2002 | EXCHANGED....... ....270,000 | .......... 320,000 | .......... 234,969
761695 AA3...... REYNOLDS & REYNOLDS 7.00 12-15-06 NC. {03/01/2002 | PURCH G.A. INS CO-NY...... 06/20/2002 | DAIN RAUSCHER N v 1,037,500 ... 1,054,410 |........ 1,035,421
786514 BC 2..... SAFEWAY INC 6.50 03-01-11 NC.....c.cccvvrnvn. 01/14/2002 CS FIRST BOSTON.... 08/29/2002 | UBS WARBURG.........ocvevres | cornnne 5,542,000 | ........ 5,707,373 |....... 5,965,741 |........ 5,698,683
803111 AK9...... SARA LEE CORP 6.25 9-15-11 NC.. ....|01/11/2002]J. P. MORGAN . 105/20/2002 [J. P. MORGAN.......ccovvvvrrerne | corenne 5,000,000 | ........ 5,133,250 |........ 5,049,650 |........ 5,129,499
803111 AK9...... SARA LEE CORP 6.25 9-15-11 NC...... ....|01/11/2002]J. P. MORGAN 11/19/2002(J. P. MORGAN......cvvvverrcres [ v 2,000,000 2,053,300 |........ 2,228,320 |........ 2,049,685
81169P AA 9..... [SEABULK INTL INC 12.50 6-30-07 CO1.......... |03/01/2002 [ PURCH G.A. INS CO-N 06/03/2002 | DEUTSCHE MORGAN. ....710,000
81169P AA 9..... [SEABULK INTL INC 12.50 6-30-07 CO1.......... |03/01/2002 [ PURCH G.A. INS CO-NY...... 10/15/2002 | REDEEMED .......c.cccovvvvnene | e 133,880 [ oo 95,055
81169P AA 9..... [SEABULK INTL INC 12.50 6-30-07 CO1.......... |03/31/2002 | CAPITALIZED 10/15/2002 | REDEEMED ... 20,966
81169P AA 9..... [SEABULK INTL INC 12.50 6-30-07 CO1.......... |07/08/2002 | CAPITALIZED 10/15/2002 | REDEEMED .......c.oocovvvvnene | vererrennn22,521 [ e 22,521
81371F AAS..... KROGER CO 9.05 12-15-04 FSA NC... ... 103/01/2002 | PURCH G.A. INS CO-NY...... 06/14/2002 | SALOMON SMITH.... 370,013
86358R XZ 5..... | SASC 2002-AL1 A3 SEQ 3.45 2-25-32............ | 04/25/2002 [ LEHMAN BROTHERS.......... |05/28/2002 | PAYDOWNS............. 103,580
86358R XZ 5..... | SASC 2002-AL1 A3 SEQ 3.45 2-25-32........... | 04/25/2002 [ LEHMAN BROTHERS.......... |09/05/2002 | LEHMAN BROTHERS.. 2,033,488
86358R XZ 5..... [SASC 2002-AL1 A3 SEQ 3.45 2-25-32............ 01/18/2002 [LEHMAN BROTHERS........... |09/25/2002 | PAYDOWN........cccocovrmvrnens | vrerenene 30,230 | v 26,830
86822# AA9...... SUPERIOR NONWOVEN 1l 12.25 5-01-05..... | 01/18/2002 | PRIVATE PLACEMENT........ 12/31/2002 | PRIVATE PLACEMENT......... | .............25,000 | ............. 25,000
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86822# AA9...... SUPERIOR NONWOVEN 1l 12.25 5-01-05..... | 01/25/2002 | PRIVATE PLACEMENT........ 12/31/2002 | PRIVATE PLACEMENT........ | .............50,000 | .............50,000 | ............20,058 | ............20,058 | ....... (49,150) 0
86822# AA9...... SUPERIOR NONWOVEN 1l 12.25 5-01-05..... | 02/01/2002 | PRIVATE PLACEMENT........ 12/31/2002 | PRIVATE PLACEMENT........ | ...........350,000 | ...........350,000 | ..........140,402 | ..........140,402 |...... (344,053) .0
86822# AA9...... SUPERIOR NONWOVEN 1l 12.25 5-01-05..... | 02/08/2002 | PRIVATE PLACEMENT........ 12/31/2002 | PRIVATE PLACEMENT........ | ...........300,000 | ...........300,000 | ..........120,345 | ..........120,345 |...... (294,903) .0
86822# AA9...... SUPERIOR NONWOVEN 1l 12.25 5-01-05..... | 02/15/2002 | PRIVATE PLACEMENT........ 12/31/2002 | PRIVATE PLACEMENT........ | ...........150,000 | ...........150,000 | ............60,172 | ............60,172 |...... (147,451) .0
86822# AA9...... SUPERIOR NONWOVEN 1l 12.25 5-01-05..... | 02/22/2002 | PRIVATE PLACEMENT........ 12/31/2002 | PRIVATE PLACEMENT........ | ...........200,000 | ...........200,000 | ............80,230 | ............80,230 |...... (196,602) .0
86822# AA9...... SUPERIOR NONWOVEN 1l 12.25 5-01-05..... | 02/28/2002 | PRIVATE PLACEMENT........ 12/31/2002 | PRIVATE PLACEMENT........ | .............50,000 | .............50,000 | ............20,058 | ............20,058 | ....... (49,150) .0
86822# AA9...... SUPERIOR NONWOVEN 1l 12.25 5-01-05..... | 03/15/2002 | PRIVATE PLACEMENT........ 12/31/2002 | PRIVATE PLACEMENT........ | .............50,000 | .............50,000 | ............20,058 | ............20,058 | ....... (49,150) .0
86822# AA9...... SUPERIOR NONWOVEN 1l 12.25 5-01-05..... | 03/25/2002 | PRIVATE PLACEMENT........ 12/31/2002 | PRIVATE PLACEMENT........ | ...........150,000 | ...........150,000 | ............60,172 | ............60,172 |...... (147,451) .0
86822# AA9...... SUPERIOR NONWOVEN 1l 12.25 5-01-05..... | 03/28/2002 | PRIVATE PLACEMENT........ 12/31/2002 | PRIVATE PLACEMENT........ | ...........125,000 | ...........125,000 | ............50,144 | ............50,144 |...... (122,876) .0
86822# AA9...... SUPERIOR NONWOVEN 1l 12.25 5-01-05..... | 04/01/2002 | PRIVATE PLACEMENT........ 12/31/2002 | PRIVATE PLACEMENT........ | ...........125,000 | ...........125,000 | ............50,144 | ............50,144 |...... (122,876) .0
86822# AA9...... SUPERIOR NONWOVEN 1l 12.25 5-01-05..... | 04/05/2002 | PRIVATE PLACEMENT........ 12/31/2002 | PRIVATE PLACEMENT........ | ...........100,000 | ...........100,000 | ............40,115 | ...........40,115 | ....... (98,301) .0
86822# AA9...... SUPERIOR NONWOVEN 1l 12.25 5-01-05..... | 04/12/2002 | PRIVATE PLACEMENT........ 12/31/2002 | PRIVATE PLACEMENT........ | .............50,000 | .............50,000 | ............20,058 | ............20,058 | ....... (49,150) .0
86822# AA9...... SUPERIOR NONWOVEN 1l 12.25 5-01-05..... | 04/19/2002 | PRIVATE PLACEMENT........ 12/31/2002 | PRIVATE PLACEMENT........ | .............50,000 | .............50,000 | ............20,058 | ............20,058 | ....... (49,150) .0
86822# AA9...... SUPERIOR NONWOVEN 1l 12.25 5-01-05..... | 04/26/2002 | PRIVATE PLACEMENT........ 12/31/2002 | PRIVATE PLACEMENT........ | ...........100,000 | ...........100,000 | ............40,115 | ...........40,115 | ....... (98,301) .0
86822# AA9...... SUPERIOR NONWOVEN 1l 12.25 5-01-05..... | 05/03/2002 | PRIVATE PLACEMENT........ 12/31/2002 | PRIVATE PLACEMENT........ | ...........300,000 | ...........300,000 | ..........120,345 | ..........120,345 |...... (294,903) .0
86822# AA9...... SUPERIOR NONWOVEN 1l 12.25 5-01-05..... | 05/17/2002 | PRIVATE PLACEMENT........ 12/31/2002 | PRIVATE PLACEMENT........ | .............50,000 | .............50,000 | ............20,058 | ............20,058 | ....... (49,150)] ... .0
86822# AA9...... SUPERIOR NONWOVEN 1l 12.25 5-01-05..... | 05/31/2002 | PRIVATE PLACEMENT........ 12/31/2002 | PRIVATE PLACEMENT........ | ...........150,000 | ...........150,000 | ............60,172 | ............60,172 |...... (147,451) ... .0
86822# AA9...... SUPERIOR NONWOVEN 1l 12.25 5-01-05..... | 06/07/2002 | PRIVATE PLACEMENT........ 12/31/2002 | PRIVATE PLACEMENT........ | .............50,000 | .............50,000 | ............20,058 | ............20,058 | ....... (49,150) .0
86822# AA9...... SUPERIOR NONWOVEN 1l 12.25 5-01-05..... | 06/14/2002 | PRIVATE PLACEMENT........ 12/31/2002 | PRIVATE PLACEMENT........ | ...........100,000 | ...........100,000 | ............40,115 | ...........40,115 | ....... (98,301) .0
86825# AD 0...... SUPERIOR NONWOVENS IV 12.25 05-01-05. | 06/21/2002 | PRIVATE PLACEMENT........ 12/31/2002 | PRIVATE PLACEMENT........ | ...........100,000 | ...........100,000 | ....c.... 41477 | oo 41177 | oo (58,823) .0
86825# AD 0...... SUPERIOR NONWOVENS IV 12.25 05-01-05. | 06/28/2002 | PRIVATE PLACEMENT........ 12/31/2002 | PRIVATE PLACEMENT........ | ...........100,000 | ...........100,000 | ........ 41477 | oo 41177 | oo (58,823) .0
86825# AD 0...... SUPERIOR NONWOVENS IV 12.25 05-01-05. | 07/12/2002 | PRIVATE PLACEMENT........ 12/31/2002 | PRIVATE PLACEMENT........ | .............50,000 | .............50,000 | ............20,588 | ............20,588 | ....... (29,412) .0
86825# AD 0...... SUPERIOR NONWOVENS IV 12.25 05-01-05. | 07/26/2002 | PRIVATE PLACEMENT......... 12/31/2002 | PRIVATE PLACEMENT........ | .............50,000 | .............50,000 | ............20,588 | ............20,588 | ....... (29,412) .0
86825# AD 0...... SUPERIOR NONWOVENS IV 12.25 05-01-05. | 08/02/2002 | PRIVATE PLACEMENT......... 12/31/2002 | PRIVATE PLACEMENT........ | ...........250,000 | ...........250,000 | ..........102,941 | .........102,941 |...... (147,060) .0
86825# AD 0...... SUPERIOR NONWOVENS IV 12.25 05-01-05. | 08/23/2002 | PRIVATE PLACEMENT........ 12/31/2002 | PRIVATE PLACEMENT........ | ...........100,000 | ...........100,000 | ........ 41477 | oo 41177 | oo (58,823) .0
86825# AD 0...... SUPERIOR NONWOVENS IV 12.25 05-01-05. | 09/13/2002 | PRIVATE PLACEMENT........ 12/31/2002 | PRIVATE PLACEMENT........ | .............50,000 | .............50,000 | ............20,588 | ............20,588 | ....... (29,412) .0
86825# AD 0...... SUPERIOR NONWOVENS IV 12.25 05-01-05. | 09/20/2002 | PRIVATE PLACEMENT........ 12/31/2002 | PRIVATE PLACEMENT........ | ...........100,000 | ...........100,000 | ...........41,176 | ...........41,176 | ....... (58,823) .0
86825# AD 0...... SUPERIOR NONWOVENS IV 12.25 05-01-05. | 10/04/2002 | PRIVATE PLACEMENT........ 12/31/2002 | PRIVATE PLACEMENT........ | .............50,000 | .............50,000 | ............20,588 | ............20,588 | ....... (29,412) .0
86825# AE 8...... SUPERIOR NONWOVEN IV REV 12.25 5-05.. | 10/11/2002 | PRIVATE PLACEMENT........ 12/31/2002 | PRIVATE PLACEMENT........ | ...........100,000 | ...........100,000 | ............70,000 | ............70,000 | ....... (30,000) .0
86825# AE 8...... SUPERIOR NONWOVEN IV REV 12.25 5-05.. | 11/15/2002 | PRIVATE PLACEMENT........ 12/31/2002 | PRIVATE PLACEMENT........ | ...........100,000 | ...........100,000 | ............70,000 | ............70,000 | ....... (30,000) .0
925524 AJ 9...... VIACOM INC 7.70 07-30-10 NC.......ocvvvvrrneen. 07/09/2002 | SALOMON SMITH.......... ..[11/07/2002 | J. P. MORGAN........cocvvvrvrier | e 2 500,000 | ... 002,936,300 |........2,724,808 | ......... 7,442) .0
929227 KD 7..... WAMU 2002-S1 1A7 10 FLT 1-25-32... ..{01/17/2002 [LEHMAN BROTHERS.......... | 12/20/2002 | LEHMAN BROTHERS.......... | ...... 16,147,122 | ........ A ,048,307 ..(1,185 278) .0
929227 KD 7..... WAMU 2002-S1 1A7 10 FLT 1-25-32 01/17/2002 | LEHMAN BROTHERS.......... |02/25/2002 | PAYDOWNS..........covcovcnienee | vevne. 16,852,877 | ........ 1,094,128 | ..ocvovvivineenen0 | iviinnn0 [ .0
961548 AM 6..... [WESTVACO 8.30 8-1-22 AL1011C03@103.7.. | 03/26/2002 | FIRST ALBANY....... .. | 11/15/2002 | REDEEMED .........ccovvrvrnrne [ v 5,000,000 5,195,000 |........5,207,500 |........5,192,419 | ......... (2, 581) .0
969455 AB 0...... WILLIAMS COMM 10.875 10-01-09 CO07......... 10/16/2002 | BEAR STEARNS .. | 11/26/2002 | EXCHANGE..........ccoovvirere [ i 3,500,000 ..428,750 | ........448,247 | ......... 428,750 |...... (821,672) ... .0
969455 AB 0...... WILLIAMS COMM 10.875 10-01-09 CO07......... 10/18/2002 | CR RESEARCH.. . [11/26/2002 [EXCHANGE..........ccoovverinee | e 2,250,000 ...292,500 | ..........288,159 | ..........292,500 |...... (528,218) ... .0
969455 AB 0...... WILLIAMS COMM 10.875 10-01-09 CO07......... 10/17/2002 | CR RESEARCH.. . [11/26/2002 [EXCHANGE..........ccoovverenee | o 9,000,000 .1,215,000 (2,112 872) .0
969455 AH 7..... WILLIAMS COMM 11.875 08-01-10CO08.......... | 10/21/2002 | CR RESEARCH.. . [11/25/2002 | EXCHANGE.. .r..4,500,000 ....540,000 ,000 | .o, .0
969455 AH 7..... WILLIAMS COMM 11.875 08-01-10CO08.......... [10/18/2002 | CR RESEARCH.. . [11/25/2002 | EXCHANGE........ccocoovvcvinns | v, 500,000 \ , ,000 [ 0 .0
OIS OO I 308,540,432 {..... 102,411,970 |....100,023,629 {...... 98,133,961 |...(8,710,872) | ... ..0]..1,889,670 |..... 1,889,670 | ..6,553,627
4599999. | Total - Bonds - Industrial & Miscellaneous o e 308,540,432 {..... 102,411,970 |....100,023,629 {...... 98,133,961 |...(8,710,872) | ... ..0]..1,889,670 |..... 1,889,670 | ..6,553,627
[0 T AT =TT o OTUUUTUTUTUPPUOUIN I 791,639,779 {..... 199,110,380 | ....186,707,791 185,946,102 |.(17,597,130) 0f... 761,685 | ....... 761,685 | 20,766,588
Common Stocks - Industrial and Miscellaneous
United States
170032 80 9...... CHIQUITA BRANDS INTERNATIONAL.......... 03/19/2002 [ EXCHANGE 06/13/2002 [ PAINE WEBBER............c.... | ... 28,823.000 | ........... 432,345
170032 80 9...... CHIQUITA BRANDS INTERNATIONAL.......... |03/19/2002 | EXCHANGE .. |06/11/2002 | PAINE WEBBER...........ccce. | ceouee 10,000.000 ....150,000
170032 80 9...... CHIQUITA BRANDS INTERNATIONAL.......... |03/19/2002 | EXCHANGE .. |06/04/2002 | PAINE WEBBER...........ccce. | ceoue. 10,000.000 ....150,000
170032 80 9...... CHIQUITA BRANDS INTERNATIONAL.......... |03/19/2002 | EXCHANGE .. |06/03/2002 | PAINE WEBBER...........ccce. | eouee 12,600.000 ....189,000
170032 80 9...... CHIQUITA BRANDS INTERNATIONAL.......... |03/19/2002 | EXCHANGE .. |05/31/2002 | PROVIDENT SEC .......cccoueee | cevnee 21,500.000 ....322,500
170032 80 9...... CHIQUITA BRANDS INTERNATIONAL.......... |03/19/2002 | EXCHANGE .. |05/30/2002 | PAINE WEBBER...........ccce. | eonee 20,000.000 ....300,000
1700328009...... CHIQUITA BRANDS INTERNATIONAL.......... |03/19/2002 | EXCHANGE. .. 105/29/2002 | VARIOUS.......... [ 20,000.000 | ...........300,000 | .. ..
[T UUUUUUUUUUUPPUPUUOUIN oo PO j ,843,845 |....... 2 086,370 |........ 1 ,843,845
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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

6899999. [ Total - Common Stocks - Industrial & MISCEIANEOUS............cuiv it ensensensens | eneeeens PO 1,843,845 |........ 2,086,370 |........ 1,843,845 0

7099998. [ Total - COMMON SOCKS. ... .. evrtrseestiecesieanssnssnesee sttt sttt sttt ensenseneenens | eoeeneens PO 1,843,845 |........ 2,086,370 |........ 1,843,845 .0

7199999. [ Total - Preferred and COMMON SEOCKS. ... vcurrrrrireiistestrssessisee e se e en s snssnessesnssneenes | eneeneens PO 1,843,845 |........ 2,086,370 |........ 1,843,845 .0

7299999. [ Total - Bonds, Preferred and COMMON STOCKS..............ov.ovecereieieierieereceecesceneesei ettt en s ensssesesseeseesessassansensssensenees | ocenenns XXX.oovoee e 200,954,225 |....188,794,161 |....187,789,947 |.(17,597,130) 0 [..1,004,210 ..... 1,004,210 | 20,766,588 |..1,735,794




smasaemarifs oy zave. GREAT AMERICAN 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
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
Common Stocks
U.S. Property and Casualty Insurer
02553# 10 3.....| American Empire Surplus Lines Insurance Co..... | ........ 35351..... 8.3D0LA i [NO e [ 0. 137,749,575
38982@ 10 0... | Great American Alliance Insurance Company......| ........ 26832..... 8.3.biiA......... w0 [ 19,967,149
38983@ 10 9... | Great American Assurance Insurance Company. | ........ 26344..... 8.3.biiA......... (VN - 11,790,881
38986# 10 4..... | Great American Contemporary Insurance Co 8.3D0LA i INO e | e (V1N I 9,101,514
38984@ 10 8... | Great American E & S Insurance Company....... 8.3.biiA........ (VN - 21,175,991 |........10,000.000 |..
38990# 10 8..... | Great American Fidelity Insurance Company. 8.3.bu0iA i | YES e | 2000 218,506 ... 20,909,973 | ......... 2,500.000 |..
38985# 10 5..... | Great American Insurance Co. of New York........ 8.3.biiA......... 0f... 45,439,254 |...... 200,000.000 {..
38986* 10 8..... | Great American Protection Insurance Company.. | ........ 38580..... 8.3.biiA......... (VN - 20,786,545 |........ 24,000.000
59530* 10 5..... | Mid-Continent Casualty Company...........cccoccvens [ ovvnncs 23418..... 8.3.0u01A it [NO e [ 0. 111,420,303 |...... 375,000.000
89385# 10 4..... | Transport Insurance Company...........c.coeeeveereeee [ ovvnncs 33014..... 8.3.biiA........ 0f... 23,886,676 |...2,350,000.000 |..
98159# 10 9...... | Worldwide Insurance Company..........coccveeceeceinns | covvenns 26050..... 8.3.b.ii.A. . 40,967,550 |........ 75,617,643 |........ 10,000.000
1099999. | Total - Common Stocks - U.S. Property and Casualty INSUIEr...........ooiiiiiiiieiineiceiscesiec s | e 41,186,056 |...... 497,845,505 |......... XXX
Non-Insurer Which Controls Insurer
389915 10 9.....[ Great American Financial Resources, Inc............ 83D NO e | e 0. 422,122,340 |.35,059,995.000
63655* 10 6..... National Interstate Corporation............c.ccceeee. 8.3.b.ii.B. 0 [ 10,349,576 |........ 51,000.000
1399999. | Total - Common Stocks - Non-Insurer Which Controls Insurer...........cccocooccninnnne. 0. 432,471,916 |......... XXX
Other Affiliates
00108* 10 1..... AFC Coal Properties...........ceveeereenereeerrnreneenens 8.3.0.01.B.ceee [NO e [0 [, 22,882,380 | ..coouvnee 100.000
026089 10 2.....| American Financial Enterprises, Inc.................... 8.3.bii.B.......... 0 1.10,307,532.000
026875 ZZ 0.... | American Insurance Agency, Inc........ 8.3.bii.B.......... LU [ 1,000.000 |..
02940Z AA 9....| American Signature Underwriters, Inc. 8.3.b.i.B.......... .0 .......1,000.000 |..
02972#10 6..... | American Special Risk, Inc............ 8.3.b.ii.B.......... O [ 100.000
053673 21 0.... | Aviation Specialty Managers, InC.........c.cccccveneee 8.3.bii.B.......... (V1 I
11483* 10 3..... Brothers Property Corporation............ccccoceurenae 8.3.0.0i.C.cei e INO e |0 [10000.25,956,713 |
22729* 10 4..... | Crop Managers Insurance Agency, Inc.. 8.3.b.i.B..........
160132 ZA 7.... | Charleston Harbor Marina, Inc........... 8.3.biii.B..........
248111 2Z 2.... | Dempsey & Siders Agency, Inc.. 8.3.bii.B..........
30244#10 9..... | FCIA Management Company, InC..........cccoveeenne 8.3.bii.B..........
36145# 10 6..... | GAl Warranty Company..........coocveeveereeernennnen. 8.3.0.01.Cris N0 [0 | 1,972,675 | .ovovenee
389882 ZA 9....| GAl Warranty Company of Canada 8.3.b.i.B.......... . 0] s .
36306* 10 5..... | Gains Group, Inc. (The)................. 8.3.b.ii.B.......... 0 ..1,000.000 |..
37900Z 10 5.... | Global Premier Finance Company.. .- 8.3.bii.B.......... 0]......1,000.000 {..
38981@ 10 1... | Great American Agency of Texas, InC................. 8.3.bii.B.......... (/1N I 1,000.000
389847 10 2.... [ Great American Claims Services, Inc.................. 8.3.biii.B.......... 0 e 1,000.000
389839 72 0.... [ Great American Custom Insurance Services, Inc. |... 8.3.biii.B.......... 0 .
389839 74 6.... [ Great American Custom Insurance Services IL... |... 8.3.biii.B.......... 0
389869 97 3.... | Great American Insurance Agency, Inc. ............. 8.3.bii.B.......... 0
38987@ 10 5... | Great American Lloyd's, INC.........ccooeuevrierunininnne 8.3.b.i.B.......... 0
38987# 10 3..... | Great American Management Services, Inc......... 8.3.b.i.B..........
38988@ 10 4... | Great American Re InC...........ccovueerenne 8.3.bii.B..........
39869* 10 8..... | Grizzly Golf Center, Inc... 8.3.b.ii.C..........
49309@ 10 3... [Key Largo Group, INC.......covvrurenierennicicnieieens 8.3.b.ii.B. .
69318# 10 8.....|PCC 38 Corporation.............ccoeeeveeereereereereennnns . 8.3.b.ii.C..........
C7078# 10 5.... [PLLS Canada Insurance Brokers Class A........... 8.3.0.ii.C..........
C7078# 11 3.... [PLLS Canada Insurance Brokers Class A2 8.3.b.ii.C. .
73071* 10 1..... Pointe Apartments, INC.........ccoevvcrrnirnncenn 8.3.bii.B..........
74010Z 10 5.... [Premier Dealer Services, Inc.............. . [8.3.bii.B. ..
1599999. | Total - Common Stocks - Other Affilates. ... ..o ensneeneessnes | ceenenesnsnensneesed |oonnnens 53,713,262
1699999. | Total - COMMON SEOCKS. ... e iereterir ittt | crses 41,186,056 |...... 984,030,683
1799999. | Total - Preferred and COMMON STOCK.............c.oveuiriiiiieiciieiee ettt | e 41,186,056 |...... 984,030,683

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: $.....930,533,521.
2. Total amount of intangible assets nonadmitted §.......... 0.

SCHEDULE D - PART 6 - SECTION 2
3 g

1 2 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
Common Stocks
02553@ 10 5... | American Empire Insurance Company............cccceveeenenee American Empire Surplus Lines Insurance Co....... .0 [ 1,000.000
025530 ZA 7.... | American Empire Underwriters, Inc................... .. | American Empire Surplus Lines Insurance Co.....
31613# 10 0..... | Fidelity Excess and Surplus Insurance Company.. ..| American Empire Surplus Lines Insurance Co.....

27951#108...

02931#106.....
03612*104.....
365000 10 8.....
38989#10 1.....
3898710 7.....
68024@ 107...
54886# 10 2.....
563116 10 2.....
913010207....

.... | Brothers Pennsylvanian Corporation.................
.... | Brothers Port Richey Corporation..
.... | Brothers Property Management Corporation..
.... | Brothers Railyard Corporation
. | GAl Warranty Company of Florida..
Eden Park Insurance Brokers, Inc
.... | Great American Custom Ins. Services CA, Inc..
.... | Great American Custom Ins. Services MA, Inc..
Professional Risk Brokers, Inc.......
.... | Professional Risk Brokers of Connecticut, Inc...
.... | Professional Risk Brokers of Ohio, Inc......
.... | Smith, Evans and Schmitt, Inc.......
American Retirement Life Insurance Company..
Annuity Investors Life Insurance Company....
Great American Life Assur Co. of Puerto Rico...
Great American Life Assurance Company.....
Great American Life Insurance Company......
Great American Life Insurance Co of New York
Loyal American Life Insurance Company..........
Manhattan National Life Insurance Company
United Teacher Associates Insurance Company.............

..| Brothers Property Corporation
.. | Brothers Property Corporation..
.. | Brothers Property Corporation..
. | Brothers Property Corporation..
.. | GAl Warranty Company........
.. | Great American Custom Insurance Services,
. | Great American Custom Insurance Services,
.. | Great American Custom Insurance Services,
. | Great American Custom Insurance Services,
.. | Great American Custom Insurance Services,
.. | Great American Custom Insurance Services,
. | Great American Custom Insurance Services,
.. | Great American Financial Resources, Inc
.. | Great American Financial Resources,
.. | Great American Financial Resources,
.. | Great American Financial Resources,
.. | Great American Financial Resources,
.. | Great American Financial Resources,
.. | Great American Financial Resources,
.. | Great American Financial Resources,
Great American Financial Resources, Inc

El4

Inc....
Inc....
Inc....
Inc....
Inc....
Inc....
Inc....

SRR -R-R-R-R-NoR-RoR-N-NoN-NofoRoRR-N-R-N-R-

+.-1,650,000.000
B 800.000

........ 16,515.600
...... 660,616.300
...... 165,155.900
...... 165,981.700
330,311.800
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SCHEDULE D - PART 6 - SECTION 2
3 g

1 2 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
59530# 10 1..... Mid-Continent Insurance Company...........c.cceveeeerunnnce. Mid-Continent Casualty Company
Oklahoma Surety Company...........cccoeeveenneeereneneenens Mid-Continent Casualty Company

67920@ 10 4...

.... |American Highways Insurance Agency (OH).
. |Hudson Indemnity, Ltd.........ccooorirrnicnnnee

American Highways Insurance Agency (CA).

National Interstate Insurance Agency, Inc...........c........ . .
National Interstate Insurance Company............c.cccvuucee.

.... | National Interstate Insurance Company of Hawaii, Inc....
.... |North Coast Management, INC.........c.cococueriniireniceninnnn
. | Safety, Claims & Litigation Services, Inc

..|National Interstate Corporation
.. | National Interstate Corporation
. | National Interstate Corporation
National Interstate Corporation
National Interstate Corporation
National Interstate Corporation
National Interstate Corporation
. | National Interstate Corporation

45772 101..... Instech Corporation............ccoeeeererieeeeeineicrnereeeseeens Transport Insurance Company.
74410* 10 9..... | Worldwide Direct Auto Insurance Company.................... Worldwide Insurance Company............ccc.......
74410# 10 5..... | Worldwide Casualty Insurance Company... . | Worldwide Insurance Company....

0299999. [ Total - COMMON SEOCK. .......cuiiiiiiiiiiei it

0399999. [ Total - Preferred and COMMON STOCK...............c.oviuieiieiieiieieiecece ettt

El4.1
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SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year

1 2 3 4 Interest 7 9 1 Interest 15 16 17
5 6 13 14
Amount Due and
Increase Accrued Dec. 31
CUsIP (Decrease) of Current Year Gross Paid for NAIC | Effective
Identifi- Date Name of Rate | How [ Maturity by Par on Bonds not in Amount Accrued | Desig- Rate
cation Description Acquired Vendor of Paid Date Adjustment Value Default Received Interest nation | of Interest
Exempt Money Market Mutual Funds
United States
825252 30 7.. | AIM Short-Term Investments Trust Treasury Portfolio [12/31/2002] The Bank of New York.......c...ccoovvcosiivernns. [...1.240 Mmtly.. [12/31/2003] ......98,482,000 [ ..cooccoovvrrrennn. 98,482,000 | .......98,482,000 |.....ccccoovrirrnnnes 0 ... 998,730 |0 | oo [ 1.240
.............................................................................................................................................................................................................................. 98,482,000 ceveennneneneenen0 [ 000000.998,730 [0 L XXX XXX.....
7799999. [ Exempt Money Market Mutual FUNAS. ........ouiiiiiiiiieiii s sessessnsnsensenensenssssssssnssnsenssnssssssssssssessssensessessensensennensensensesenes | conern 90,482,000 [ coviviiiiiinnnns 98,482,000 | .......98,482,000 |.....ccccovrrirrinnes 0 ... 998,730 |..ovovrcinnen. XXX XXX.....
Class One Money Market Mutual Funds
United States
825251 84 6.. | AIM Short-Term Investments Co. Prime Portfolio. ..]12/11/2002] The Bank of New York... ...1.200 [Mtly.. [12/31/2003 83,704,600
........................................................................................................................................... 83,704,600
7899999. [ Class One Money Market Mutual Funds... 83,704,600
8099999. [ Grand Total - ShOrt-TEMM INVESIMENES............c.iuiiiieiieieii ettt ettt nees 182,186,600

(@) Includes §

0 other than accrual of discount and amortization of premium.
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E16, E17, E18, E19, E20, E21,

DB-Pt. A-Sn.
NONE

DB-Pt. A-Sn.
NONE

DB-Pt. A-Sn.
NONE

DB-Pt. B-Sn.
NONE

DB-Pt. B-Sn.
NONE

DB-Pt. B-Sn.
NONE

DB-Pt. C-Sn.
NONE

DB-Pt. C-Sn.
NONE

DB-Pt. C-Sn.

NONE

DB-Pt. D-Sn.

NONE

DB-Pt. D-Sn.

NONE

DB-Pt. D-Sn.

NONE

DB-Pt. E-Sn.
NONE

1
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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. et | et 2,309,893,975 | ..o 2,394,479,056 [ ....coovvvvecererereeecrcierinines 84,585,081
2. Preferred StOCKS. ... ssisiennens [ e 24,448,915 | oo 27,311,145 | oo 2,864,230
3 TOhAIS. et | e 2,334,340,890 [ ..o 2,421,790,201 [ .o 87,449,311

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

Generally, market values for publicly traded investment grade bonds were obtained from Interactive Data Services, Inc., a national and municipal security pricing service or

EJV Partners, L.P., a national and taxable municipal security pricing service. Market values for privately placed investment grade bonds were obtained from broker quotes

or determined by comparison to similar investments in the public market by security analysts of American Money Management Corporation, manager of the Company's investment

portfolio. Market values for preferred stocks and non-investment grade bonds were obtained from the Securities Valuation Office of the National Association of Insurance Commissioners.
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SCHEDULE E - PART 1 - CASH
2 3

4 5
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Interest During Year Current Year Balance
Open Depositories
The Bank of New YOrk..........cccoooiviiiiicreiicciiene New York, New YOrK........cccocoevevverevncnvereeerereicieenens [ eeiierenenn0.230 [ v 11,336 [0 | 1,070,201

Bank of America.........
Bank of America..
Bank of America.........
Bank One, Indianapolis...
Bank One, Texas........
Chase Bank...................
First Union National Bank...
Fleet National Bank........
LaSalle Bank N.A.........ccevevvnene.
The Northern Trust Company / O'Hare..
Nations Bank............ccccceeveviiireennen
Northrim Bank.
Certificate of Deposit 2.23% 10-23-03..
PNC BanK.........ccoovvvviviiceecccee
The Provident Bank....
The Provident Bank....
Collateral Account.
Royal Bank of Canada...............
Royal Trust Corporation of Canada
Union Bank of California................
Wells Fargo Bank...........cccccoceenee

....Miami, Florida.........
... St. Louis, Missour
. Wichita, Kansas......

. Pasadena, California...
Los Angeles, California...

Indianapolis, Indiana...

... Dallas, Texas........ccoe...
.... Palisades Park, New Jersey...
... Philadelphia, Pennsylvania.....
.... Windsor, Connecticut......
.... Chicago, lllinis...........
... Schaumburg, lllinois
... Miami, Florida.........
. Anchorage, Alaska..
Philadelphia, Pennsylvania.
. Cincinnati, Ohio..............
. Cincinnati, Ohio...

.. 45911
223,444
...... 4,788
...75,280
832,228
..... (460,298)
1,512,451
...... 692,824

634,882

...... 498,076
50,919,484)
...... 253,626

....808.261
10.797.296

0199999. Total - Open Depositories.

oo (27.142,308)

0399999. Total Cash on Deposit......

......... (27,142,308)

0499999. Cash in Company's Office.

............. 1,910

0599999, TOtal CaSN oo »

............ (27,740,398)

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

T January. o | o (34,448 558) [ 4. Apri.oo i (34.987,272) [7. 30y | i (40,582,635 [ 10. October......oo | oo (@2472,173)
2. February.. o | oo (20,714,249) | 5. May.. | ..(26,913,148)|8. August...... . ..(36,519,044)| 11. November e (32,375,620)
3. MarCh..oocccsece | evvsersen (38,521,431) [ 6. Jun€....oovcccrccc | o (25,354,200) [9. September..........c.. | voovoecccs (19,037,727)[12. December........cc.. | voovoecccs (27,140,398)
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Annual Statement for the year 2002 of the GREAT AMERICAN INSURANCE 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
Alabama
AL00001. U.S. TREASURY NOTES 5.75 8-15-03.......ocoeerereeeeetereeete et seeeve e AMSOUTH BANK,AL RSD BY INS CODE, SECTION 27-3-11.......cccccevoeverereeererne.
AL00002. . |U.S. TREASURY NOTES 4.875 2-15-12.. . |AMSOUTH BANK,AL RSD BY INS CODE, SECTION 27-3-11..
ALO9D9D.  AIBDAMA. .........cecvveeeeeeeeeeeeeeeeeeeee ettt ee et eeete et e e tetesereetetetereeaeseseseetetesenesaesesseeeeteseesseetesseetesesesseesass | esesesesessssesesesesesossseesesesitnrestettseteetetatteseee et et et eeeeeet et et atese ettt et areeeetetseraeeesesanaseeeesesaen
Alaska
AK00001. NORTHRIM BANK,AK VSD FOR THE BENEFIT OF NORTHRIM BANKIN ...........
AK00002. REGARDS TO THE COMPANY'S PAYABLE IF DESIRED SERVICES IN ALASKA]....
Y R T N
Arizona
AZ00001.{............... B [U.S. TREASURY NOTES 4.875 2-15-12..c.oooooeeeeveeeeeeeeeeeeee oo snsnresnines [BNY WESTERN TRUST,AZ RSD FOR WC BY INS CODE, SECTION 23-967........ [ coovoovoeeeeeeeceeceecea 2,325,000 [ ..oovoveeevie 2,496,447 | oo 2,524,810
AL L 2o YOO (oo 2,325,000 [ ..oovoreeve 2,496,447 | oo 2,524,810
Arkansas
AR00001. REGIONS BANK,AR RSD BY INS CODE, SECTIONS 23-63-206(1)(A),(1)(B).........
AR00002. AND (1){€) ettt
R L Y Y
California
CA00001. BNY WESTERN TRUST,CA RSD FOR WC BY INS CODE, ARTICLE 1, ...............
CA00002.|. .| SECTIONS 11690 TO 11719.....cuiiiereee et
CA00003.|. BNY WESTERN TRUST,CA RSD FOR WC BY INS CODE, ARTICLE 1,
CAO00004. |. ... | SECTIONS 11690 TO 11719 ..ot
CA00005. |. . |BNY WESTERN TRUST,CA RSD FOR WC BY INS CODE, ARTICLE 1,
CA00006. SECTIONS 11690 TO 11719.....ecuiiceeeeeeeceeecte ettt
CA00007. BNY WESTERN TRUST,CA RSD FOR WC BY INS CODE, ARTICLE 1, ...............
CA00008.|. .| SECTIONS 11690 TO 11719.....viiieieeceeceeeecte e
CA00009. |. BNY WESTERN TRUST,CA RSD FOR WC BY INS CODE, ARTICLE 1,
CA00010. SECTIONS 11690 TO 11719.....cuiiceeeeeeeeeeeecte ettt
CAO00011. BNY WESTERN TRUST,CA RSD FOR WC BY INS CODE, ARTICLE 1,
CA00012.|. ... | SECTIONS 11690 TO 11719 ..ot
CA00013.|. . |BNY WESTERN TRUST,CA RSD FOR WC BY INS CODE, ARTICLE 1,
CA00014.|. ... | SECTIONS 11690 TO 11719 ..ot
CA00015.|. . |BNY WESTERN TRUST,CA RSD FOR WC BY INS CODE, ARTICLE 1,
CA00016.|. ... | SECTIONS 11690 TO 11719 ..ot
CA00017.|. . |[BNY WESTERN TRUST,CA RSD FOR WC BY INS CODE, ARTICLE 1,
CA00018.|. ... | SECTIONS 11690 TO 11719......eiieeeeieeeeeeecee et
CA00019.|. . |BNY WESTERN TRUST,CA RSD FOR WC BY INS CODE, ARTICLE 1,
CA00020.|. ... | SECTIONS 11690 TO 11719 ..ot
CA00021.|. . |[BNY WESTERN TRUST,CA RSD FOR WC BY INS CODE, ARTICLE 1,
CA00022.|. .| SECTIONS 11690 TO 11719.....viiieeeeeeceeeecte e
CA00023. BNY WESTERN TRUST,CA RSD FOR WC BY INS CODE, ARTICLE 1,
CA00024. SECTIONS 11690 TO 11719.....eviiceeeeeeeeeeeecte ettt
CA00025.|. . |BNY WESTERN TRUST,CA RSD FOR WC BY INS CODE, ARTICLE 1,
CA00026. ... | SECTIONS 11690 TO 11719.....cuvovereerereeeeeeeerereeeeeeeeeeeeeeereeaa
CAD9999.  CAlIfOMMIA............o.veeveveseeeeeeeeeeeeeeeeeeeteteeeeee e et eeeteteveeeteteveseeteseseseetesesesseseseseseesesesssssesssseesesseseassasansesesesstansess | savsesesesessssssesesesssssesessassssssesessssssssesesassssssesesssassesesesasaesesseessssesssessssssssesesssssesesases
Delaware
DE00001.{............... B [U.S. TREASURY NOTES 4.875 2-15-12..c.oooeoeeeveeeeeeeeeeeeeeeeres e snresnrenninee [WILMINGTON TRUST COMPANY,DE RSD BY INS CODE, SECTION 513(C)........
DE99999.  DBIAWAIE. ...........veveeeeeeeeeeeeeeeeeeee et ee e teneeeeteteneeaeteneneseetesenesessseneseesesesessessssestessseassessssseeeesasran
Georgia
GA00001.].......... B . ..
[T e Lo T
Idaho
ID0000T.T.............. B [U.S. TREASURY NOTES 4.875 2-15-12.....ooooeeeveeeeeeeeeeeeeeeeesresess s [WELLS FARGO BANK,ID RSD BY INS CODE, SECTION 41-317......ooooveeeeerceercens [ eeererrcesreeseeseesesresrennns 195,000 | .ovovveeeeeeeceeee 209,379 [ oo 211,758
IO T e e [Pvooyumov 195,000 | .ovovveeeeeeeceeee 209,379 [ oo 211,758
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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
Indiana
IN000OT.]......... 0 .. |BANK ONE,INDIANAPOLIS MONEY MARKET FUND VAR RT DEMAND. ... | BANK ONE,INDIANAPOLIS,IN RSD BY INS CODE, SECTION 27-10-3-15. ...75,222
TN T T T o (oo £ Lo [V [
Louisiana
LA00001. HANCOCK BANK OF LOUISIANA,LA RSD BY INS CODE, SECTIONS .................
LA00002.|. 1021 TO 1025
LAD9999.  LOUISIANA.........c.cvveveeeeeereeeeeeeeeeeeete oottt eeeee et eveseetesesesaetesessseeesessaesessssesstesasssessesansssssessssessessnssassesase  sesesessssesesessssssesesesssssssesessssssssesesasnssssesesasasseessesesasesesesasassenssssetsassssssesassssssesessasnsen
Massachusetts
MAQ0001. INVESTORS BANK & TRUST COMPANY,MA RSD BY GEN LAWS, ......................
MA00002. CHAPTER 152, SECTIONS 61 AND B2.........coeveveieeeierceeeieteieeeee et
MA00003. FLEET BANK,MA RSD BY GEN LAWS, CHAPTER 152 SECTIONS 61 AND 62......{ ccceceooeereiiereeceeeeean 500,000 | .ocoerereeieieeeeeeeeea 494,183 | v 572,155
MA00004. | . INVESTORS BANK & TRUST COMPANY,MA RSD BY GEN LAWS, ............. ...12,000,000 12,796,122 ..13,098,720
MA00005. CHAPTER 152, SECTIONS 61 AND 62..........oooovveererrceererereerereecereeeeeenenenier |eeerereeeeieenereeieieieenereeeeieeneneeeeeedQ Jeoereeieieeeneeieieieeeeeeieceieeneneeiee0 |t 0
MAG9999.  IMASSACRUSELES..............ceevvveeeeceeeeteieeceeteteeeeeeetete ettt ettt eseseetetetesenesaeaetesenesassesesessassesesesssssesesssssees  esesssssssesesssssssesesessssssssesessssssesesesssssseesesssssseesesssssseesesessssnseesessnsnsnsesessssnscseessssnseses | corerseierereeerensnscrerereeses 020,000 | wovervevorereeveiorerieierereeed1,31LTT2 | oo
Nevada
NV00001.{.............B................ [U.S. TREASURY NOTES 5.50 2-15-08..........c.cccccooecsrereeerereveererceereeeerenecnenn... | THE BANK OF NEW YORK,NV RSD BY INS CODE, SECTION 680-A140.........cco. | coeveeerereererecererereaeae 100,000 | v 105,871 [
NN R N T T oo T Lo o [ - YA O,
New Mexico
NMO00001.].
NMO00002.
NM99999.
New York
NY00001. THE BANK OF NEW YORK,NY RSD BY INS CODE, SECTION 4104..........ccccoevevee | ovvrreeeeeeeeeceeieeeiae 2,275,000 | oocveverceeieeeeeeeee 2,277,389
NY00002. THE BANK OF NEW YORK,NY RSD BY INS CODE, SECTION 4104..........cocoooeree | eoorereereeeeeeeeeerr. 347,000 [ .ovverreereeeere 372,588
NY99999.
North Carolina
NC00001.
NC00002.
NC00003.].
NC00004.
NC99999.  INOITN CAIONNG.............eeeveveveeieeeeeeeeeeeeeeeeeeee ettt ettt te et eeeeeetetseeeeteseseeeetesesessesesessseseesessassesssssseesesassssesasanss  esesesssssssesesesssssesesesssesssesesasssssesesssssssesesasassssesesasassssssesasssenssnsessssesesesassssesesesssonse | eeetessssssesssossesessseseseses 1,130,000 | .oovvreeeecee 1,206,057
Oregon
OR00001. US BANK,OR RSD BY INS CODE, SECTIONS........cootoieeeeeececteteeeteeteeeieeeesaeaens | cvevereieresseesesesessesesenees 5,602,000 [ ..ooevereceeieeceeeen 6,015,095
0OR00002. 731.628(1), 731.628(2) AND 731.624(3)
ORO9999.  OFBUON.........eeeeveeeeeieeteveeeeeteteeeeteteteeeeeteteseseetetesestesesesssaesesessssesesessceesessssssessssssesssssssessssssseesasassssesssansssesassses  saesesesesssssesesesassssssesesessssssssesesssssssesessssssesesesssssesesesasassssesessssssssesessssesesesseseseseses
South Carolina
SC00001. BANK OF AMERICA,SC RSD BY INS CODE, SECTION 38-9-80..........ccccccorueeec.
SC00002. BANK OF AMERICA,SC RSD BY INS CODE, SECTIONS 38-9-80 AND 38-15-30...
SC99999.  SOULN CAONNG. ...ttt eeea e st eseeteteveseetesesessesesesseseesesessaseessseceesesssassssesasssssses  sassesesessssssssesesassssssssessassssssesessssssssesesassssssesesssasseessesasassesssessssesssessssssssesesssssesesasss
Texas
TX00001. [BANK OF AMERICA, TX RSD BY INS CODE, ARTICLE 8.05.......c.ccoooerreerreerrcerreaes
LR A T
Virginia
VA0000T.].............. B [U.S. TREASURY NOTES 4.875 2-15-12.....ooooeeeveeeeeeeeeeeeeeeeesresess s [SUNTRUST BANK,VA RSD BY INS CODE, SECTION 38.2-1045.........ccoeooeereeres [ eoererrcesreeseeseerceeeesrenes 240,000 [ .ooovveereieeee 257,697 | oo 260,625
T L e T YO oo P 240,000 [ .ooovveereieeee 257,697 | oo 260,625
Canada
CNO0000T.{...ccvevree [ QUEBEC PROVINCE 6.0 10-01-12.....c.ciiiieecieeeeeeeeeee s ROYAL TRUST CORPORATION OF CAN,CN RSD FOR THE FOREIGN ..............
CN00002. |. ... | INSURANCE COMPANIES ACT OF CANADA.........ccceoeveireereeeeeeean
CN00003. |. . |ROYAL TRUST CORPORATION OF CAN,CN RSD FOR THE FOREIGN ..
CN00004. |. ... | INSURANCE COMPANIES ACT OF CANADA.........cccoooveireeieeeeeean
CNO00005. |. . |ROYAL TRUST CORPORATION OF CAN,CN RSD FOR THE FOREIGN ..
CNO000086. | . .| INSURANCE COMPANIES ACT OF CANADA.........cccoceveeieeceeerenan
CN00007.{....co........ = S, ONTARIO HYDRO 5.375 6-2-03 CN$ ROYAL TRUST CORPORATION OF CAN,CN RSD FOR THE FOREIGN .............. | covevevereieeieieieeeeeeie 2,000,000 | .oooveverieieieeeieeieiee 2,000,875 | coeveveieeeeeee e 2,020,900
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1 2 3 5 6 7
Line Par or Book Statement Fair

Number Description of Deposit Where Deposited and Purpose of Deposit Value Value (a) Value

CNOOODB. [ ..o | e INSURANCE COMPANIES ACT OF CANADA.........coviiiiiieineineireieeeseceesneennens

CN00009. |. . |MANITOBA PROVINCE 5.25 3-02-09 CN$.. ROYAL TRUST CORPORATION OF CAN,CN RSD FOR THE FOREIGN ..

CNOOOTO. [ oo | e ... | INSURANCE COMPANIES ACT OF CANADA.........ccoovrerrimreeeerecrneinnineens

CNO00011.|. . | CANADIAN GOVT 5.25 6-01-12 CNS... . |ROYAL TRUST CORPORATION OF CAN,CN RSD FOR THE FOREIGN ..

CNOOOT2. [ oo | e ... | INSURANCE COMPANIES ACT OF CANADA.........ccovvrimrimreeerrecrnrineinens

CN00013.|. . |BRITISH COLUMBIA 5.75 01-09-12 CNS$. . |ROYAL TRUST CORPORATION OF CAN,CN RSD FOR THE FOREIGN .. N

CNOOOTA. [ .o | e ... | INSURANCE COMPANIES ACT OF CANADA.........ccovviermirineireireireeessecssenennnens

CN00015. |. CANADIAN GOVT 5.25 6-01-12 CN$ . |PROVINCE OF QUEBEC,CN RSD BY AN ACT RESPECTING INSURANCE OF TH

CNOOOTE. [ oo | e . | PROVINCE OF QUEBERC.........ccioiiiieicineiniensineineineinei et ssensnes
CN00017. BRITISH COLUMBIA 7.75 6-16-03 CNS........coorirrircieiineereeneieeisesseessesssissesessees PROVINCE OF QUEBEC,CN RSD BY AN ACT RESPECTING INSURANCE OF TH
ONDOOT8. [t |ttt PROVINCE OF QUEBEC.........oiiiiiiisiississisiessissississe et
OND9999.  CaNAOA. . eeeeetertrte ettt ettt es s e e st EE o4 EE 4 EE4EE4Ef£E o0 SE£E£E1EE e R £EeEeEEE£E LR LEeELE LR oEESEESEE LR SEE  fEfeEieEoeEoeEaeEoeEeeEoEEeEEeLEeLE oL L oL oL R oL eEE L oL E 4L L L4 EE4EE LR eE e e e e e e e ettt
Other
0T00001. WELLS FARGO & CO 6.125 11-1-03 NC.......cooeeereererreineieiereeeeeseeseeeesessensesenennns WELLS FARGO BANK,NY RSD FOR WC REINSURANCE BUREALU.....................
0T00002. U.S. TREASURY NOTES 4.875 2-15-12.......ooeerieeeeeicineineieieieeseesessessesssssesenenennns WELLS FARGO BANK,NY RSD FOR WC REINSURANCE BUREAU.....................
0T00003. |. . |SOUTH JERSEY GAS 6.74 07-15-11MTN... .. |WELLS FARGO BANK,NY RSD FOR WC REINSURANCE BUREAU.. .5,000 000 5,373 800
0T00004. |. . |DEERE & CO 8.95 6-15-19 C09@100.......... . |[WELLS FARGO BANK,NY RSD FOR WC REINSURANCE BUREAU.. .1,500,000 1,715,625
0T00005. |. . |COLUMBUS SO PWR 6.55 06-26-08 MTN.. .. |WELLS FARGO BANK,NY RSD FOR WC REINSURANCE BUREAU 5,000,000 5,596,800
OT00006. |. . |U.S. TREASURY NOTES 4.875 2-15-12.. . |CHASE MANHATTAN BANK,NY VSD PLEDGED FOR U.S. AIRCRAFT INSURANC .... 275,000 | .. .298,633
OT00007. | ..vevrerereeeieeeeeeneeeees | reereeeeeeere e v | BROUP ...ttt | ettt 0 {0 [ 0
0T00008. |. . |OHIO ST SCHS SER B 4.00 9-15-13....... . | THE PROVIDENT BANK,NC RSD BY INS CODE NC G.S. 58-36-25(B).. 3,000,000 3,063,359
0T00009. |. . |COLUMBUS SO PWR 6.55 06-26-08 MTN.. .. | THE PROVIDENT BANK,NC RSD BY INS CODE NC G.S. 58-36-25(B) . 3,000,000 3,358,080
0T00010. BANK OF NEW YORK 6.625 6-15-03 NC........c.oeoirrirrreneereiereierieeneeneeesssssnseseeeenens THE PROVIDENT BANK,OH VSD AS COLLATERAL FOR THE BENEFIT OF ........ | oo 3,400,000
0T00011. PROVIDENT BANK IN REGARDS TO THE COMPANY'S CLAIM DRAFT AND..... [ ccoiviieirireireincncncescs 0 {0 [ 0
0T00012. EXPENSE CHECK EXPOSURES........ccotiiiiiiiirinninnissinsissnssnsnsssssnessessessssenssnnens | eressensensesssssssnssnssnsnensensensensensenssQ |eonnsmionnnnnnsnenensnssnerseseeses0 oo 0
0T99999. 27,396,973 | .... ..28,612,681
XX99999. Total - All Special Deposits NOT Held for Benefit of all Policyholders, Claimants, & Creditors 0f the COMPEANY.... ..ottt ettt sttt n it en s erena 209,368,560 [....cooiriiiiiirieiines 216,359,929
SPECIAL DEPOSITS WHICH ARE FOR THE BENEFIT OF ALL POLICYHOLDERS
Ohio
OH00001. | ...cocvrenee. [T U.S. TREASURY NOTES 4.875 2-15-12......cooeereeeeeeccineineieienessseseeeeseesessenesnennns THE PROVIDENT BANK,OH RSD BY INS CODE, SECTIONS 3929.08, 3929.10.... [ ..covvvvveviviniircicnnes 3,120,000 [ ..ovevrevreecercireicireiennes 3,350,070 [ .ovoevrrrercerceneicireiennae 3,388,132

OH00002.

AND 3929.11

OH99999.  ORI0......eieieiiesiisii s

7799999. Total - All Special Deposits Held for Benefit of all Policyholders, Claimants, & Creditors of the Company..

9909999, TOM .o oo

212 718 630

(@) Includes§.......... 0 cash and short-term investments as defined in SSAP No. 2 of the NAIC Accounting Practices and Procedures Manual.
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