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Annual Statement for the year 2002 of the ClnC|nnat| EG]UItab|e 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) | onBondsin tive
CusIP Option Obtain Year on Received (Decrease) | by Foreign | Defaultasto | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation] Acquired | Interest

U.S. Government - Issuer Obligations

912827 4F 6... [ U.S. Treasury NOtE........cccveuumrrereerrereeirerireeeeserneesseennens ‘ ........ ‘ ....... 5.625 MN 05/15/2008 | ........cc0eonee. .113.4690] ... 1,191,425 | ........... 1,020,158 ...7,505 12/14/1999 | ....... 6.153
912827 W8 1. | U.S. Treasury Note [SSSOURURRURTS [UVROR OO 5.625 . | 02/15/2006 ..110.7500 ..110,750 |.... ...99,835 |.. 2,109 |.... 05/19/1998 ] ....... 5.731
0199999. | U.S. Government - ISSUET OBIIGAtONS. .......c.cceurrrirerriiiiieseie i sessssesseneseees . XXX 1,302,175 |..........1,119,993 | .. 9614 |..........64,688 | ..........3,213 | oo 0 | 0 XXX XXX..... XXX
RTINS T o LT oo —— 129, . XXX v 1,302,175 1,119,993 L9614 [.......64,688 |....3213 | o0 | 0 XXX XXX..... XXX

States, Territories & Possessions (Direct and Gu
Georgia

047681 GR 6. | Atlanta & Fulton Cnty GA ‘ ‘ ....... 6.625 | JD.... [12/01/2011 | 12/01/2008 |100.000 513,101 500,000 |....cccoovrnn. 513,101 519,385 L 1PE|02/24/1999] ....... 6.184
047861 HG 7. | Atlanta GA Water & SEWET.......cocivviiiisissiisiienissnsssssssssnsens | senesnes | sveaned 6.600 | JJ..... |01/01/2005 | ....ccoovvvvvvrene | o 209,892 200,000 |..110.0740 220,148 228,432 |.. v s 1/10/01/1998] ....... 4.042
GIBOTGIA. vt eees ettt 722,993 700,000 [... XXX.oooo] corerrinrenns 733,249 [ ... 747 817 0 [ XXX ... XXX..... XXX.....
lllinois
[167610 WT 7. | Chicago IIl Pk Dist. NC S95 257,111 ] 250,000 [ ..o 257,111 ] 271,950 | 15,000 [.orceeea(3,573) [ oo [corisrneressnennees [..1PE]07/02/1998] ....... 4450
\ [ Minais............ S — \ 257,111 | 250,000 |...XXX......] 257,111 | 271,950 | 15,000 |... 0 [ XXX .. XXX [ XXX |
Pennsylvania
[725209 AJ 9... Pittsburgh PA 5.000 [MS... [09/01/2005] ....ccorrvveerss | cerverennnee [ 255,308 | 250,000 [ ..o [ 255,308 | 262,530 | 12,500 ...
\ [ PENNSYIVANIA. ... ereeeseeeeeseeeeess et sess sttt ennenes M 255,308 | 250,000 |...XXX......] 255,308 | 262,530 |..
Tennessee
162410 AK 0.. | Chattanooga Health Housing........ 5.500 | JD.... ‘ 2/01/2007 | ....oevvernne, ‘ ............ 258,908 250,000 258,908 265,515 05/21/1998] ....... 4.735
[T7 1592030 UL 2.. | Metro Gov't Nashville TN Electric. 5.500 | MN... | 05/15/2012 ] ...oovonrernrnns | srerrirnens 213,490 200,000 213,490 217470 |.. 03/26/1999 | ....... 4.659
o LY Y — 472,398 450,000 |.... 472,398 |....cooennd 482,985 |...........2,552 | 000024750 | oo Q71D [0 | 0 XXX XXX..... [ .. XXX.....
00 Texas
667027 GR 1. [ Northside TX..... ‘ 5.500 |FA.... [ 02/15/2013] .. 211,739 200,000 |.. 211,739 213,310 |.. .1PE|03/09/2001] ....... 4819
915137 DT 7.. | University Of Texas 5.250 | FA.... | 08/15/2006 | .. 256,619 250,000 256,619 263,435 |.. LAPE|07/14/1998] ....... 4.500
I — 468,358 450,000 |.... 468,358 |.....ccouunu 476,745 0 [ XXX ... XXX..... [...XXX.....
Utah
[91754R BJ 5.. [ Utah State Board Regents Revenue | [....5.250 [AO.... 255,604 | 250,000 [ ..o [ 255,604 | 262,013 | 13,125 [ (1570) [ e [ [..1PEJ07/13/1998] ....... 4.552]
\ [UBBN. ettt 255,604 | 250,000 |...XXX......] 255,604 | 262,013 | 13,125 |... 0 [ XXX .. XXX [ XXX.o. |
Washington
[387874 SS 0.. [ Grant Cnty PUBIIC UHIiY.........oovveeerrrrrceenenieesssereeessnnnes | [...5.250 [UJ..... 259,757 | 250,000 [ ..o [ 259,757 | 265,028 | 13,125 [ (1,39 [ e [ [..1PE]11/19/1998] ....... 4.551]
\ [ WESHINGION. ... eeceesrecesseseeees s seeeess st e ses st 259,757 | 250,000 |...XXX......] 259,757 | 265,028 | 13,125 |... 0 [ XXX .. XXX [ XXX.o. |
Wisconsin
[977056 SS 0.. [Wisconsin State..........cocvveerrrrreeessnsrreriannnnees [.......5.000 [MN... 204,189 | 200,000 [...ovocrorrrees [ 204,189 | 210,852 | 10,000 ...
\ [WISCONSIN.....oveeooeeeesseeeeess s seeesseseeses e sss s ess st 204,189 | 200,000 |...XXX......] 204,189 | 210,852 | 10,000 |...
United States
3133MQ 6V 1.| Federal Home Loan Bank..........ccccovversienrisnnsienessinninns | [..... 075 [MN... 199,978 200,000 [..100.2190 200,438 199,875 21,268 [
[ — 199,978 200,000 |...XXX...... 200,438 199,875 .0
Total States and US........cocomrrniinninisniinnssinnns 3,095,696 3,000,000 |...XXX...... 3,179,795 .163,961
1199999, | States, Territories & Pc ions - Issuer Obligations 3,095,696 3,000,000 |...XXX...... 3,179,795 163,961
States, Territories & Possessions (Direct and Guaranteed) - Defined Multi-Class Residential Mortgage-Backed Securities
United States
38373V MF 4. | GNMA REMIC 2002-60 | [ 316,868 311,180 [ 316,868 316,917
US.e, T — 316,868 311,180 [...XXX...... 316,868 316,917 |..
LS S T T VLT — 316,868 311,180 [...XXX...... 316,868 316,917 |..
1399999. | States, Territories & P« ions - Defined Multi-Class Residential Mortgage-Backed Securities . . 316,868 311,180 | .. XXX...... 316,868 316,917 |..
1799999. | Total - States, Territories & P« ions (Direct and Guaranteed)...........ccovcurrenerrnirisrssseiseriseeessre s 3,412,564 3,311,180 | .. XXX..... [ coocuec 3,423,280 |......... 3,496,712
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations
United States
312925 W7 1. | Federal Home Loan Mortgage..........c..evereueeeemeeeneeeeneeens | oveeens | cevees 5.125 FA .| 08/20/2012 | 08/20/2004 [100.000 298,438 300,000 |..102.1880 306,564 298,263 10/22/2002| ....... 5.532
3133MK ED 5 | Federal Home Loan BanK..........coccorierrnienninssnsiesessnsssniens | oevennes | sveanes 4.875 11/15/2006 | . 263,103 250,000 |..107.7500 269,375 264,185 | .. 08/27/2002] ....... 3.447
Us.... .. 561,541 550,000 |...XXX...... 575,939 562,448 |.......... 7,152 [ .iiie6,094 [ (O07) [0 0 XXX XXX..... [..XXX.....
L S N VL T — 561,541 550,000 |...XXX...... 575,939 562,448 |.......... 7,152 [ .iiie6,094 [ (O07) [0 [0 XXX XXX..... [..XXX.....
2599999. | Special Revenue & Assessment Obligations - Issuer Obligations.. 561,541 550,000 |...XXX...... 575,939 562,448 | ......... 7152 | .cce.e..6,094 | ..oovererees(907) | o0 | 0 XXX XXX..... XXX
3199999. | Total - Special Revenue & Special Assessment Obligations............cccc...... 561,541 550,000 |...XXX...... 575,939 562,448 | ......... 7152 | .ece.e..6,094 | ..ooovererees(907) | o0 | 0 XXX XXX..... XXX
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Annual Statement for the year 2002 of the ClnC|nnat| EG]UItab|e 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 | 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
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
United States
00206H H7 2.. | AT&T Capital Corp .. | 05/15/2005 227913 225,000 [ .oeeoorrrernnes 227913 228,344 08/13/2002 ] ....... 6.092
006848 AP 0.. | Adelphia Communications COrp.............c..cccceuereuerneruennens ... |03/01/2007 | .. ...37.5000] ... 02/23/2001 | ....... 9.356
016745 AD 3.. | Allbritton CommuniCations................coceeeeereeerscreenceeeecenens e | TIB0I2007 | oo | e | e ..103.5000] ... . 02/27/2001 | ....... 9.762
031905 AA 0.. | Amoco Corp..... ... | 08/01/2007 | .. 364,171 ..113.1950 373,544 367,125 |.. 07/23/2002 | ....... 4.045
08172M ES 1. | Beneficial Corporation..................ccc.ereeereeerseeeenereeeneeeens ... |02/12/2007 | .. 309,144 |..............300,000 |....cccooeonece 309,144 317,550 |.. 01/06/1998 | ....... 6.245
097014 AF 1.. | Boeing Capital Corp ... | 02/15/2007 | .. 397,814 390,000 |..105.6620 398,128 |.. 10/23/2002 ....... 5.270
126117 AF 7.. | CNA Financial Corp ... | 11/15/2006 | .. 303,530 300,000 | ....99.8030 306,294 |.. 02/11/1999 | ....... 6.505
137114 AA 2.. | Canadaigua Brands Inc...........ccccccoucverncnnens . 1 103/01/2009 | ... [ v ..104.7500 11/30/2001] ....... 8.533
16117P AE 0..| Charter Communications HOldINgS...........c..ccocveemerunmnrinns [ covvnes [ cevenne 8.625 | AO....| 04/01/2009 | .......cocvvevens | corrrrecs ...44.5000 ... 03/21/2001 | .....10.230
165167 AS 6.. | Chesapeake Energy Corp ....| 04/01/2011 | .. . ..101.0000] ... . 01/17/2002 | ....... 8.537
200339 AQ 2.. | Comerica Bank.... ....| 10/01/2008 | .. 249,663 750,000 ..108.5510 249,478 | .. 10/01/1998| ....... 6.119
210805 CE 5.. | Continental Airlines....... ....| 04/15/2007 | .. 231,599 |...cc0e.236,954 | oo 230,883 |.. 01/16/2002 | ....... 7.227
227573 AG 7..| XTO Energy (Cross Timbers).............ccoccueerevmereuenseeuennens ... | 11/01/2009 | .. \ ..104.0000] ... 02/06/2002 | ....... 8.030
254394 AB 5.. | Dimon Inc........... ... |06/01/2006 | .. I ..101.2500] ... 11/05/2001] ....... 8.445
257039 AB 3.. | Doman Industries ... |03/15/2004 | .. \ ...12.5000] ... 04/30/1999 | .....10.906
25766C AH 7. | Donaldson Lufkin & Jenrette..... eeee | 1000172007 | oo | o 219,782 202,000 | .. 07/23/2002 | ....... 4.863
3133ML CN 3. | Federal Home Loan Bank............ccc.coocveeomcreenereincriiriecennns ... | 08/11/2005 | 08/11/2003 {100.000 200,310 200,000 |..101.5310 01/17/2002 | ....... 4.052
317887 AB 3.. | Finlay Fine Jewelry COorp.........ccc.ouruemmcreenerreerncreeneceeenns .| 05/01/2008 | ... | o ...94.0000] ... 01/03/2001 | ....... 8.968
339130 AT 3.. | Fleming Companies.. 07/31/2007 | .. ....65.0000] ... 04/19/2002 | .....11.657
345370 AP 5.. | Ford Motor Company. eeee | 0410172008 | ..o | s | oo 100,000 |..103.0450 | ... 10/09/2002 .....10.534
345397 TR 4.. | Ford Motor Credit.. ... | 02/01/20086 | .. 184,346 180,000 |..100.1750|... 06/14/2001 | ....... 6.096
345397 TY 9.. | Ford Motor Credit.................. eeee | 1072512011 | oo | s | oo 34,824 | ... 40,000 | ...97.1680 | ... . 10/10/2002 ....... 9.665
362311 AE 2.. | GTE California.... ... | 05/01/2008 | .. 209,909 200,000 |..113.8290 211,062 |.. 04/09/2002 | ....... 5.988
370425 SB 7.. | General Motors Credit COMp..........cc.oureurreenereeerereiereenens .102/01/2007 | .. 225,996 225,000 |..101.7960 226,094 | .. 07/16/2002 | ....... 6.091
440327 AE 4.. | Horace Mann EdUCALOTS............cooceueerveeerreicreinceieceis 01/15/2008 | ......cveoccvees [ e 305,127 300,000 |..108.4980 02/01/1999 | ....... 6.092
44181E NK 0. | Household Finance............cc.coueeeenereerncreeneriennns woe | 1512007 | oo | e 225,000 225,000 |...ocoorreenace 11/14/2002| ....... 8.018
46284P AD 6. | Iron Inc................... ... |09/30/2009 | .. ..103.1250 ... 09/19/2002 | ....... 8.347
464592 AB 0.. | Isle Capri Casinos Inc ....| 04/15/2009 | .. ..102.7500 ... 06/21/2002 | ....... 8.732
481165 AC 2.. | Joy GIObal INC.......ooovveecriiceiieceisceeiseseseseseeeeseiins ... |03/15/2012 | .. ..104.2500 ... 06/26/2002 | ....... 8.463
482240 AG 3..| K&F Industries........ ....| 10/15/2007 | .. ..103.5000] ... 09/24/2001 | ....... 9.010
513075 AC 5.. | Lamar Media Corp. ... |09/15/2007 | .. ..104.5000] ... 06/13/2001 | ....... 8.114
521865 AE 5.. | LEAr COM......couuureuerrirerreeereeiseseisesesssesesssesssssesssesesesenns ... | 05/15/2009 | .. ..105.7500 ... 06/18/2002 | ....... 7.589
58445M AC 6. | Mediacom LLC Capital ....| 04/15/2008 | .. ...90.0000] ... 09/02/1999 | .....10.003
628782 AC 8.. |NBTY, Inc.......... ... |09/15/2007 | .. ..101.5000] ... 12/14/2000 .....11.267
656559 AW 1. [NOTEK INC.......o.rvoereeiceeircrisene s ... |09/01/2007 | .. ..102.5000] ... 08/17/2001 | ....... 9.114
700690 AH 3.. | Park Place Entertainment..............c.cccccoe..ue. ... | 02/15/2007 ..106.7500 ... 06/10/2002 | ....... 7.990
708160 AH 9.. | J.C. Penney Co........c.courvuemrcreerncrirneniannns ... | 05/01/2006 ...95.0000] ... 05/12/1999 | ....... 6.710
742718 BW 8. | Procter & Gamble Company. ... |06/15/2007 | .. .107.2210] ... 06/04/2002 | ....... 4.865
74913R AB 7. | Qwest Services......... ... |12/15/2010 | .. ..104.0000] ... 12/27/2002] .....13.959
758753 AB 3.. | Regal Cinemas Corp. ... 102/01/2012] .. ..106.5000] ... 09/01/2002 | ....... 9.094
781904 AB 3.. | Rural Cellular Corp.... .. | 05/15/2008 | .. ....60.0000 ... 11/07/2000 .....11.256
794089 AC 6.. | Salem Communications Corp ................ . ....| 10/01/2007 | .. .104.6250 ... 06/22/2001 | ....... 9.172
810186 AB 2.. | Scotts Co........ TSP OTPRRTRRTOROY IVRTON IO 8.625 | JJ..... | 01/15/2009 | .. ..105.5000] ... 06/21/2001 | ....... 8.366
812387 BA 5. | S€ars ROBDUCK & CO.......veeuureerreerneeeseeeesseeessesssssesssan | ereees | weeeee 9.375 | MN... | 11/01/2011] .. ..106.4150 10/30/2002 ....... 9.203
861589 AX 7.. | Stone Container COrp............cccvuureuererueerereeessesssssenesesseeees | evseeee | weeeee 9.750 | FA.... | 02/01/2011] .. ..107.0000 ... 07/23/2001 | ....... 9.219
87612 AB 2..| TArget COMP.......curveuurrerrreeereessceeisesessssesssesesssesssssessssenes | eeseeee | weeeee 7.500 | FA.... | 08/15/2010 | .. .118.7090 ... 05/30/2002 | ....... 5.812
87612E AG 1. | TArget COMP.......cureeereerrreeicreeseneisesessssessesesssessssessssenss | eseeee | weeene 5.400 | AO....| 10/01/2008 | .. ..108.0470] ... 07/23/2002 | ....... 4.656
879006 AC 8.. | Teekay Shipping.........c..reueuereerereeseeesiereseensssseesssseneses | weeseeee | weeen 8.875 | JJ..... | 07/15/2011] .. ..102.6250 ... 05/01/2002 | ....... 8.219
88319W AT 7. | Textron Financial Corp . . o [ 10/15/2003 | ..o | s | eerevnenn.286,342 | .............280,000 | oo 11/27/2001] ....... 4.474
895953 AD 9.. | Tricon Global Restaurants................cocceunreeenereenereineeies | ovveeee | e 8.875 | AO....| 04/15/2011 ..108.5000 07/10/2001 | ....... 8.674
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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) | 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
902494 AC 7.. | Tyson Foods INC.........ccoeemcreenenrienncns 01/15/2003 | ..o [ e 200,031 200,000 |..100.0580 200,116 202,996 09/23/1998 | ....... 5.681
913008 AE 8.. | United Stationers Inc ..|04/15/2008 | .. ..100.8750 | .....oeouvn: 45,394 04/23/2001 | ....... 8.600
969133 AJ 6... | Willamette Industries...... 07/01/2026 | .. ..111.9940 223,988 01/06/1999 | ....... 6.843
973413 AA 5.. | Windmere Durable Holdings 07/31/2008 | .. ...99.5000] ... 10/21/2002] .....11.052
98152D AH 4. | World Omni Auto... 07/20/2007 05/20/2002 | ....... 4.915
Rt nenenesesssnsessnssnsnns | cereeneess0DR;O0T | serreesser0,033,204 [0 XXKeriers | erevee....6,686,363 |...........0,687,275 |.........135,248 |........312,638 |.........(96,156) | ...c.cocceeee0 | o0 [ XXX XXX..... XXX.....
3999999. | Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations............cc.ccccoscreencreennes ..6,687,275 |........135248 |.......312,638 |.........(96,156) | .....occcoeoee0 | v 0 [ XXX XXX..... XXX.....
4599999. | Total - Industrial & Miscellaneous (Unaffiliated).............ccuieeererenscensiennriniiiissssceesssesecessnsnensensnsssnessssssssssessenens | eoneeennn0,029,307 | .co.....6,533,204 | .. XXX......]...........6,686,363 |...........6,687,275 |.........135,248 | ........312,638 |..........(96,156) ] ....c.co0e0ee0en.0 | oviiirirrn0 [ XXX [ ..o XXX..... XXX.....
Totals
5499999. | Total - ISSUET OBlIGAtONS...........cveesrieecieessereisserie et | crnessa 11,315,742 |......... 11,233,204 | ... XXX.ooo. [cocreeene 11,670,889 |......... 11,549,511 |........191,903 |........547,381 |......(115,527) | ...cccoccoeccce0 | o0 [ XXX e XXX..... XXX.....
5699999. | Total - Defined Multi-Class Residential Mortgage-Backed SECUHIES. ... 316,868 311,180 | ... XXX...... 316,868 316,917 | .o 1426 | oo A3 e (B | 0 | 0 XXX XXX..... XXX
6099999, | Grand TOtal - BONGS............ccuuurreecreiceeieceeeeeseeiseeeee et | cevesees 11,632,610 |......... 11,544,384 | . XXX......| cocveeeee 11,987,757 |......... 11,866,428 |........193,329 |........551,692 |......(115,576) | ......ccceecccce0 | o0 [ XXX XXX..... XXX.....
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Annual Statement for the year 2002 of the ClnC|nnat| EC]UItab|e Insurance Company

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9 Dividends 12 13 14 15
Rate per 10 11 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
207597 70 9... | Conneticut Light & POWET............cccoververererrcrrcrcncncinens | e 2,000.000 |....ccooereee.50.00 | v 45875 | o 91,750 [ 45875 | 91,750 | iiie0085,000 [ 1,620 [ ..o 6,480 .P2U..... 04/30/2001
29364M 60 5.. | Entergy Louisiana Inc........ o e 1,125,000 . 6,075 |... .P3U..... 06/05/2001
341099 40 6... | Florida Power Corporation. .....1,267.000 |... 5,803 |... .P2Z...... 10/19/1998
67741576 2...| Ohio Power Company........ .2,500.000 |... .P2u..... 12/16/2002
842434 30 0... | Southern California Gas.... .2,500.000 |... .P2u..... 09/17/2002
92239M 20 0.. | Vectren Utility HOIAINGS.........coveevvveeinenienreencncrnceecee s | evvreineeneeni5.00 | i 24570 [ [ |0 e o 2719 e, LP1A..... 10/12/2001
98389B 20 9.. | XCEL Energy Inc....... 1,480.000 .P3Z...... 06/12/1998
UnNited StAtES.....oei s XXX [ XXX
6199999. | Total - Preferred Stocks - Public Utilities (Unaffiliated)..........c.ccoooooviiciiiiiicciiccicccccnns XXX [ XXX
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
United States
126304 40 1...| CSC HOIAINGS INC.....coovvmrerecrrririrreiceneiciseiseseeseeeeeens | eeeineens 451.000 WPAL...... 11/17/2000
21988G 39 5.. | Corp Backed Trust. 5,000.000 .118,000 .118,000 .116,250 |... WP2L..... 12/16/2002
21988G 84 1.. | Corp-backed Trust..... 7,000.000 |...............25.00 |..........25.860 | ..cccoerurrrrnee 181,020 .181,020 .179,200 |... WP2L..... 06/19/2002
370442 75 8...| General Motors Corp..... 4,900.000 |....ccoeeeee25.00 | oo 24.980 | i, 122,402 122,402 121,550 |... WP2L..... 10/24/2002
441815 74 3...|Household International. .337,705 .337,705 .334,225 |.. WP2L..... 11/21/2002
534042 20 5... | Lincoln National Capital. . . WP2L..... 12/17/2002
589977 20 6... | Merrill Lynch.................. ,750. WPiIL.... 09/24/2002
59021K 20 5.. | Merrill Lynch Capital.. 3,900.000 WPiIL.... 09/23/2002
629384 20 7...|NSP Financing... 3,200.000 WPiIL.... 06/26/2001
694232 60 4... | Sempra Energy.. 1,100.000 WP2L..... 12/16/2002
74157K 60 6.. | Primedia INC.......c.ovvvvieririricccscscneeeeeeees | e 436.000 .P5L...... 08/22/2001
74460D 68 7.. | Public Storage Inc................. 1,800.000 WP2L..... 01/30/2002
80410G 20 9.. | Saturns CR Suisse First Boston 2,000.000 WP1Z...... 12/17/2002
879433 87 8... | Telephone & Data Systems... 4,100.000 WPiIL.... 02/28/2002
92930N 20 0.. [ WPSR Capital................... 6,000.000 .153,240 151,320 |... WP2L..... 09/12/2002
(98255 20 4.. [ XL Capital Ltd..... .........5,000.000 ....129,750 ....128,750 |... .P1U..... 09/24/2002
UNItEA SEALES. .. ..1,741,666 1,747,027 XXX [ XXX
6399999. [ Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated).. B . ..1,741,666 1,747,027 XXX XXX
6599999. [ Total - Preferred STOCKS. ... viiriiiiieieieieiei st snssnenensensensensssssssnessses | aeenneenenseesdy 1025D20 | eveeee XKKevrerrrens | ovvreinniannas 2,167,993 [ ....ccco.v. 2,226,758 XXX [ XK
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Annual Statement for the year 2002 of the ClnC|nnat| EG]UItab|e Insurance Company

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 3 4 5 6 7 Dividends 10 11 12 13
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
00105510 2........ AFLAC INCervrviiiicieicietseeseeseeeesetsisesssssessesnessinees | coevseeeeennennns 325.000 ...07/25/2002...
064057 10 2........ Bank Of NEW YOrK.........covveuiuieiieinrinieneeeesereineies | e 735.000 ...10/02/2002...
172062 10 1........ Cincinnati Financial Corporation.. 40,551.000 ...09/30/1986...
45806@ 109....... Insurance Services Office, INC.......ccvvrrircirrrniieece 1,488.000 ...01/21/1997....
57174810 2........ Marsh & McLennan Cos..........cvuereereeneenencnenneenencnens | e, 540.000 ...08/06/2002...
58551A 108........ Mellon Financial Comp.........cc.vuvrvmrmrrerireererrerrerrereeeeeeennes s 715.000 ...12/04/2002...
62987#10 3........ First Assurance Bancorp(NAMIC)............cvvevvereevriercrncenne ..1,039.000 ...01/12/1999...
665859 104........ Northern Trust COrp.........ccoceeenes .350.000 | .. ...08/01/2002...
UNItEd SEALES.... s ..
6799999. [ Total - Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)

Common Stocks -

Industrial and Miscellaneous (Unaffiliated)

United States

009158 106........ Air Products & ChemiCals..............c.eueveereerrerreererncecnennns ...12/04/2002...
026874 107........ American International Group.. ...09/24/2002...
031162 100........ Amgen InC.......ccceenee. ...04/18/2001...
05301510 3........ Automatic Data Processing. ...12/17/2002...
053611 109........ Avery Dennison Corp....... ...08/27/2002...
071813109........ Baxter Intl Inc.......... ...10/18/2000...
090613 100........ Biomet Inc............... ...10/02/2002...
166764 100........ ChevronTexaco Corp... ...01/30/2001...
278865 100........ Ecolab Inc................ N ..12/17/2002...
281760 108........ AG EAWAIDS......cooeieiciceeee s ...10/02/2002...
291011 104........ EMerson EIECHTIC. ..o ...07/01/2002...
30231G 10 2........ EXXON MODIl COMP..vuvrrirercireicecceeeceeescie s ...07/26/2002...
311900 10 4........ Fastenal Company..........ccccevrernnnneneeeesnesee e ...11/06/2002...
319963 104........ First Data Corp........c.veeurermeeerreceereieiseiseeseiseieeisesessennes ...10/02/2002...
337738108........ Fiserv Inc..... e ...08/01/2002...
375766 10 2........ Gllette CO..vuvereceicic e ...08/16/2002...
437076 10 2........ Home Depot INC......cuveeireice e ...10/02/2002...
458140 100........ Intel COrp.....ceverreereicinines ...11/30/2000...
45920010 1........ International Business Machine... ...04/12/2002...
478160 104........ Johnson & Johnson................. . ...11/04/2002...
548661 107........ Lowes Companies INC............coveeurninincecinrnnceeiesnes ...10/02/2002...
57772K 10 1........ Maxim Integrated Products............ccccorerenernnccenrnecnns ...12/17/2002...
585055 10 6........ MEArONIC INC....vvveveie e ...08/14/2002...
589331107........ METCK & CO..evvniicececieccce e ..12/17/2002...
594918 104........ Microsoft Corp..... ...10/18/2000...
681919106........ Omnicom Group Inc. . ...10/02/2002...
704326 107........ PaYChEX INC...cuiviieiciciices e ..12/17/2002...
713448108........ PEPSICO INC...cooveeiricicieie e ...08/14/2002...
717081 103........ Pfizer Inc...... ...12/04/2002...
748356 10 2........ Questar Corp.... o ...05/17/2002...
806857 108........ Schlumberger Ltd. ..o ...10/16/2000...
871829107........ Sysco Corp...... ...08/06/2002...
87612E 106........ Target Corp......... ...10/02/2002...
882508 10 4........ Texas Instruments... ...11/09/2001...
913017 109........ United Technologies ...08/06/2002...
931142103........ Wal Mart Stores....... N ...10/16/2000...
931422 109........ Walgreen COMPaNY.........cooueeeeeireririereeeineneseeee e seeees ...12/04/2002...
983024 100........ WYBHH. . ...04/10/2002...




Annual Statement for the year 2002 of the ClnC|nnat| qu.“table Insurance Company

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

7013

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 Declared but Received by Exchange Designation Date
cation Description Shares Value Value Unpaid During Year Adjustment Adjustment (a) Acquired
989207 105........ Zebra Technologies COorp.........c.cueueererreieniinieneineineinsinnes | cereereeeeennenns 175.000 ...10/18/2000...
(G90078 10 9........ TransoCeaN INC......c.cuvuiiieiricirieeicec s ...35.000 |.. ...10/02/2002...
Y2573F 10 2........ Flextronics International... ..1,600.000 | .. ...11/20/2002...
UNItEd SEALES.... e e 498,543 [ XXX 498,543 [ 609,006 [ 443 [ 2778 [ (10375) [0 KX XXX.......
6899999. | Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated).........ccoooooeoe | coie 498,543 [ . XXX [ 498543 [ .. ...609,006 [ 843 [l 2778 e (103175) | 0 | XXX [ XXX.......
Common Stocks - Parent, Subsidiaries and Affiliates
United States
17206# 10 2........ Cincinnati Equitable Life InS. CO......covvvvvererrirrirriiereies | eveeeereirennes 1,000.000 | ...ccovvnvene 6,752,091 | ...............6,752.091 [ ...c.cooecc. 6,752,091 | ..o KR TATET [ PO ESR 180,887 ...09/01/1990...
84335#106........ Southern Michigan Insurance Co. . ..458,454.000 | ......cco..v. 5,875,651 [ oo 12.816 [ 5,875,651 | .. 24,584,540 [ [ [ 211,273 ...08/10/1998...
UNIEA SEALES. .. v 12,627,742 . ....12,627,742 28,572,213 [0 [0 [ 392,160
6999999. [ Total - Common Stocks - Parent, Subsidiaries and Affiliates. ...12,627,742 |.. ....12,627,742 8572213 [0 [0 [ 392,160
7099999. [ Total - Common Stock..........c......... ....14,819,620 |.. ....14,819,620 9,631,322 |.. .246,062
Total - Preferred Stock from Section [ 2,162,527 |.. e 2,167,993 [ ..o 2,226,758 | .. ...15,361
7199999. [ Total - Preferred and CoOmmMON StOCK.........ververveeveerrercreiciciincsescescescessesiennenne | coneenneeens 16,982,147 | ..o XXX oo | v, 16,987,613 | ............. 11,858,080 |.......coc0eeee 27,255 | oo 7814 | 261,923
(@) For all common stocks bearing the NAIC designation "U"provide: the number of such issues............... 0, the total $ value (included in Column 6) of all such issues §............... 0.
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Annual Statement for the year 2002 of the ClnC|nnat| qu.“table 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
Bonds - States, Territories and Possessions
United States
3133MQ 6V 1.............. Federal Home Loan Bank..........c..ccooeunicnicinicnicncncncsicns | e 07/17/2002..... | Griffin,Kubik,Stephens, Th
38373VMF4.............. GNMA REMIC 2002-60... ....09/03/2002..... | Mesirow Financial, Inc..
[V
Total States and US........ccoviiiiiiicce B
1799999. | Total - BONAS - STAES, TEIMIIOMES & POSSESSIONS. .. ...t etteetetitrtiestettetstseseesteeesteeaearatans etetesaeseeseesseseesseseeese st esee et eeaeeseeeeeeeeseeoeeEeEeEaLEoEeEeE o0 LA LE£EeE 4L oL oe8£h£EeE £ 28 £heEeEeesLhcEeh et eeseeeE et et eesesnbeb et et s nsceees
Bonds - Special Revenue and Special Assessment
United States
312925 W7 1.............. |Federal Home Loan MOMGage..........ccrureerrunireniieeireseeececieieeeenens [ ceeene 10/22/2002..... | Mesirow Financial, Inc.. 298,263
3133MKED5............. Federal Home Loan Bank.... ....08/27/2002..... | Mesirow Financial, Inc.. 264,185
LU RSP 562,448
Total States and US........ooiiiiiiiiicccce B 562,448
3199999. | Total - Bonds - SPECial REVENUE & SPBCIAI ASSESSMENES. ... ... euttiitsteterteearatateetatstaes  etetseseseeseetseataeseessesse st esseeeasaeseseeeeeeeseeeteEeeaeseEeEeE 40 sE1eE£E et 40 1L 1e8LEeEeEeE L8 £heheEeELEeEeEeE et et eEeb et eeanrebsb et et e nsnbenanas 562,448
Bonds - Industrial and Miscellaneous
United States
00206H H7 2............... AT&T Capital COMP.....vuvrerericiriieereree et ssensessenees | ceeen 08/13/2002..... |MeSIrow FINANCIAl, INC.......cvuveiererrrierieierercieisei e seeseessesssessenns | coeieiseieineesesseeseessessessesseesesnsesnas 228,344
031905 AA0.... ... |Amoco Corp............. ....07/23/2002.... | Mesirow Financial, Inc.. 367,125
097014 AF 1.... ... | Boeing Capital Corp......... ....10/23/2002..... | Mesirow Financial, .398,128
165167 AS 6.... ... | Chesapeake Energy Corp........cocvrierennnineeeneenneeieisnesennenes | ceees 01/17/2002.... | Scotia McLeod......... ...44,325
210805 CE 5............... | Continental Airlines............. ....01/16/2002.... | Mesirow Financial, Inc.. 249,870
227573 AG7.... ..|XTO Energy (Cross Timbers).. ....02/06/2002.... | Scotia McLeod............. 42,000

25766C AH 7...

. . | Donaldson Lufkin & Jenrette....

. ....07/23/2002..... | Mesirow Financial, 221,230
3133ML CN 3..............| Federal Home Loan Bank.... ....01/17/2002.... | Mesirow Financial, 351,362
339130 AT 3.... ... | Fleming Companies..... ....04/19/2002.... | VARIOUS 38,888
345370 AP 5.... ... | Ford Motor Company... ....10/09/2002..... | Mesirow Financial, 96,000
345397 TY 9.... ... | Ford Motor Credit..... ....10/10/2002.... |W. R. Hough................ ..34,744
362311 AE 2.... ... |GTE California................. ....04/09/2002..... | Mesirow Financial, 263,815
370425SB7.... ... | General Motors Credit Corp. ....07/16/2002.... | Mesirow Financial, 226,094
44181ENK0... ... |Household Finance.. ....11/14/2002.... | Mesirow Financial, .225,000
46284P AD 6... e [Iron NG, ....09/19/2002.... | Alex Brown............... ...41,200
464592 AB 0.... ... | Isle Capri Casinos Inc.. ....06/21/2002.... | CIBS............. 40,400
481165 AC 2............... | Joy Global Inc.......... ....06/26/2002.... |Morgan Stanley............ 41,200
521865 AE 5.... ... |Lear Corp......cccururineenn. ....06/18/2002.... | Lehman Brothers Securitie... 41,400
700690 AH 3............... | Park Place Entertainment.... ....06/10/2002.... | CIBS............. 42,418
742718 BW 8... ... | Procter & Gamble Company ....06/04/2002.... |Morgan Stanley. ..49,828
T4913R AB7... ... |Qwest Services................... ...12/127/2002.... [Undefined.................... 156,250 ..
758753 AB 3.... ... |Regal Cinemas Corp.... ....09/01/2002.... | Meridian Capital Markets.. ..41,200 |..
812387 BAS.... ... | Sears Roebuck & Co... ....10/30/2002.... | Mesirow Financial, Inc.. .255,688
87612E AB 2...............| Target Corp.. ....05/30/2002.... |Morgan Stanley........ ...55,731
87612E AG 1... ... | Target Corp...... ....07/23/2002.... | Mesirow Financial, Inc..
879006 AC 8............... | Teekay Shipping.............. ....05/01/2002.... |Undefined................
973413 AAS.... ... | Windmere Durable Holdings ....10/21/2002.... | Wachovia..
98152D AHA4.............. World Omni Auto................ ....05/20/2002..... | First Union
United States........coooooiiiiriiiciccins

4599999. [ Total - Bonds - Industrial & Miscellaneous..

6099997. [ Total - Bonds - Part 3.........cccooviiiiiiccs

6099998. [ Total - Bonds - Summary ltem from Part 5. B .

[T I T =TT T
Preferred Stocks - Public Utilities
United States
67741576 2................ Ohio POWET COMPANY.......c.iiiiueeriririrerceeieieerenereeeesireseeeeeseeesesesseeees | eenes 12/16/2002..... |Mesirow Financial, INC...........coviiururirrinieirerrnceeeies e | eeeeseeeeesse e 2,500.000
842434 300................ Southern California Gas... ....09/17/2002..... | Mesirow Financial, Inc.. ..2,500.000 |.. ...51,250

UNIEA SEAEES......vcvieceeeeeee ettt ettt ettt et et et et eaeteteseesssssesas  esestssssaseseseseseseeeee e se ettt e s et et eaeeeaesee et et et et e s e R et et et oAt sttt ettt et et e s eeeAe ettt et et et et et et et esee et et et et et etetererenesennaee

114.625
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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
6199999. | Total - Preferred STOCKS = PUDIC UHIHIES. ... c..or.irreririerrererenrrseeseessmeersemssersssessesansseesase  coeesesessmsasesesssessaessessaesseesaeeseesaeeseeseeseesseesaeeseesaesseesseesaesseesaesseesaeeseessesseesseesaesessaesseessessenssesssnssessansessres | I 114,625 | oo 50.00 [ oo, 0

Preferred Stocks - Industrial and Miscellaneous

United States

21988G 395............... Corp Backed TrUSE..........cueurereeieiicieeee e | e 12/16/2002..... |Mesirow Financial, INC...........coviiururrrinieirerrnceeeiesse e | eeeeeeecee e 5,000.000

21988G 84 1....

. | Corp-backed Trust... ....06/19/2002.... | Mesirow Financial, Inc.. ..7,000.000 |..

370442 758..... .... | General Motors Corp... ....10/24/2002.... | Mesirow Financial, Inc.. ..4,900.000 |..
44181574 3..... .... |Household International... ....11/21/2002.... | Mesirow Financial, Inc.. 13,700.000 |..
534042 20 5..... ... | Lincoln National Capital... ....12/17/2002.... | Mesirow Financial, Inc.. ..3,100.000
589977 206..... .... |Merrill Lynch................ ....09/24/2002.... | Mesirow Financial, Inc.. 3,750.000
59021K 20 5. ... | Merrill Lynch Capital. ....09/23/2002.... | Mesirow Financial, Inc.. ..3,900.000 |..
694232 604..... .... | Sempra Energy........ ....12/16/2002.... | Mesirow Financial, Inc..... ..1,100.000 |..
74460D 68 7.... ... | Public Storage Inc................... ....01/30/2002.... | Donaldson Lufkin Jennette... ..1,800.000 |..
80410G 20 9.... ... | Saturns CR Suisse First Boston.. ....12/17/2002.... | Mesirow Financial, Inc..... ..2,000.000 |..
879433 878..... ... | Telephone & Data Systems..... ....02/28/2002.... | Mesirow Financial, Inc.. 4,100.000
92930N 20 0.... ... |WPSR Capital.. ....09/12/2002.... | Mesirow Financial, Inc.. 6,000.000
(98255 204............... XL Capital Ltd... ....09/24/2002..... | Mesirow Financial, Inc.. ..5,000.000 |..
[ LY ..
6399999. | Total - Preferred Stocks - Industrial & Miscellaneous.
6599997. | Total - Preferred Stocks - Part 3..........ccccoviivicnne.

6599998. | Total - Preferred Stocks - Summary Item from Part 5....

| e

6599999, | TOAI = PrEfEITEA STOCKS. .......c.cvivivieieieiiiieeeeteeetetee ettt ee st tets  etetetesesessassseseseseseseseseas sttt esesesesesesesessseat s et et esesesesesens s s e st esesesesesesessssasesasasesesesesesesennssssssasesesesesensnenn
Common Stocks - Banks, Trust and Insurance Companies
United States
00105510 2................ AFLAC INC...ovvieceeeeeeete ettt venns | oraeee 07/25/2002.... [VARIOUS.........cooteiiieeeieeeeetete et
064057 10 2..... ... | Bank Of New York....... ....10/02/2002.... | VARIOUS..
57174810 2..... .... |Marsh & McLennan Cos.. ....08/06/2002.... | VARIOUS.....
58551A 10 8.... ... |Mellon Financial Corp...... ....12/04/2002.... | Oppenheimer.
665859 10 4................ Northern Trust Corp..... ....08/01/2002.... | VARIOUS.....
UNIEA SEAES. ...ttt ettt teies ovenenanesne ..
6799999. [ Total - COMMON SEOCKS = BANKS, TTUSE & INS. COS........c.c.veiveveteeieiieieeteteete ettt etetetetee et tetete et eteteteseseseeeesesesesesesesesesesessat et et esesesesesesensse st ss st esesesesesesessssssasasesesesesesesesennsssssssesesesesenenenn
Common Stocks - Industrial and Miscellaneous
United States
009158 10 6................ Air Products & ChemiCals.............cccccoeveeecveveveeeeiceieeeeececveeveseneens | e 12/04/2002.... | PAINE WEBBER
026874 107..... ... | American International Group.. ....09/24/2002.... | VARIOUS.........
038222 10 5..... ... | Applied Materials Inc....... ....04/17/2002..... [ Stock Split.
05301510 3..... ... | Automatic Data Processing. ....12/17/2002.... | VARIOUS..
053611 109..... ... | Avery Dennison Corp....... ....08/27/2002.... | VARIOUS..
090613 100..... ... |Biomet Inc.............. ....10/02/2002.... | VARIOUS..
27886510 0..... .... | Ecolab Inc.... ... 12/17/2002.... | VARIOUS..
281760 10 8..... .... | AG Edwards..... N 10/02/2002.... | VARIOUS..
291011 104..... ... |Emerson Electric.. ....07/01/2002.... | VARIOUS..... |
30231G 10 2.... ... | Exxon Mobil Corp..... ....07/26/2002.... | Salomon Bros... e [
311900 10 4..... ... | Fastenal Company... ....11/06/2002.... | VARIOUS..... e e
319963 10 4..... ... | First Data Corp.... ....10/02/2002.... | VARIOUS............. e e
337738 108..... .... | Fiserv Inc.. ....08/01/2002.... |Robt. W.BaIId & CO.......coeveieeeeiereiiiceeieie e [ et sie e
375766 10 2..... .... | Gillette Co........ ....08/16/2002.... | J. P. Morgan Securities
437076 10 2..... .... |Home Depot Inc.................. ....10/02/2002.... | Bank New York............
45920010 1..... .... | International Business Machine... ....04/12/2002.... | Bear Stern & Co...
478160 104..... ....|Johnson & Johnson................ ....11/04/2002.... | First Boston..........
548661 107..... ... | Lowes Companies Inc..... ....10/02/2002.... | Bank New York.
57772K 10 1.... ... |[Maxim Integrated Products.. ... 12/17/2002.... | VARIOUS.........
585055 10 6..... .... |Medtronic Inc.................. ....08/14/2002.... |Bear Stern & CO.....cciiiieieicceicieee et | et
58933110 7......ocn...... METCK & 0.ttt et | caeaas 12/17/2002..... | COWEN SECUILIES.........veveeececeererieieeeeetetei et ee e tese s s saens | cteteseseeseses et esesaeaenas




Annual Statement for the year 2002 of the ClnC|nnat| qu.“table Insurance Company

SCHEDULE D - PART 3

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

¢'114

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
681919 106................ OMNICOM GroUP INC.......covuiieiiieieeieireeeieee s [ e 10/02/2002..... |VARIOUS.......oovviiceeeieeeeee ettt essseae e sennneaes | ceteiesiesees e seseseeaenas 185.000
704326 107..... .... | Paychex Inc......... ... 12/17/2002..... | Gradison... OO DU 220.000 | .
713448 108..... ... | Pepsico Inc... ....08/14/2002.... | VARIOUS.. e e 280.000 |..
71708110 3..... .... | Pfizer Inc...... ....12/04/2002.... |VARIOUS.................... e 585.000 |..
748356 10 2..... ... | Questar Corp... ....05/17/2002.... [ Smith Barney Shearson... .210.000
87612E 106.... ... | Target Corp.......... ....10/02/2002.... | Bank New York............ et aetns 5.000
913017 109..... ... | United Technologies I 08/06/2002..... |Fifth Third Securities .175.000 |..
93142210 9..... ..|Walgreen Company. I 12/04/2002.... |VARIOUS.................... .400.000 |..
983024 10 0..... e |Wyeth..e ....04/10/2002.... | Davis Mendel Regenstein ...60.000
(90078 10 9.... ... | Transocean Inc............ ....10/02/2002.... | Bank New York. 35.000
Y2573F 10 2.............. Flextronics International... ....11/20/2002.... | VARIOUS..... .. ..
UNIEA SEAEES......vcvieceeeeee ettt ettt et et et eteseteteseseessesesas  esestsssseseseseseseseeeee e ettt s et et et eaeeeaesee bt s et et et Re s et et LAt sttt sttt et e s et ee e sttt et et et etetesesentat et ettt etetererenesennaee ..

6899999. | Total - Common Stocks - Industrial & Miscellaneous.

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

7099998. | Total - Common Stocks - Summary Item from Part 5.

7099999. | Total - Common Stocks.............ccvoveveveeerrennnn

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

7299999. [ Total - Bonds, Preferred and COMMON STOCKS............c.ciiiiiiiiiiiitetetetieit et et ettt itte atetetetes et et et et et et et et eeese e st s et et et et eseseaeaes e s bt et et et et et et et et eae et sttt et et e s e e s e s e s st et et e s e s et et esesenn s st ssasasesesessanannn
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

¢13

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase Foreign Interest
Book/Adjusted (Decrease) Exchange Realized Total on Bonds Dividends on
CuUsIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks
Identifi- Disposal of Shares Par Actual at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Value Cost Date Adjustment | Adjustment Disposal Disposal Disposal Year During Year
Bonds - U.S. Government
36203C CX 8..... [ GNMA Pool #344886..... ... [09/16/2002 [ VARIOUS..... ....241,649 .236,334
36224T AC 4..... [GNMA Pool #337603. ... | 09/16/2002 [ VARIOUS................ ...114,931 .109,781
91282752 1...... U.S. Treasury Note.... .... | 10/22/2002 | Mesirow Financial, Inc. ....116,000 ..100,000
912827 V8 2...... U.S. Treasury Note..........c..c..... 08/27/2002 | Mesirow Financial, Inc. oo | 273,047 | ............250,000
0399999. [ Total - Bonds - U.S. GOVEIMMENL. ... ittt ettt sttt si st nscese st sesnsnseeeeesssennsseesessssnsnsesnsesesennnes | consnseeenas 745627 |............ 696,115
Bonds - States, Territories and Possessions
Kentucky
4915134J3....... Kentucky State Ppty & BldgS........ccoccovevvrirennee. [ 10722/2002 [ Mesirow Financial, InC.........ccocoocrereans | I 264,375 [ ..o 250,000 [........... 258,360 [............ 257,545
LTV U UOUPUUUUUUPUUOON ISvvvTOS 264,375 [ ..o 250,000 [............ 258,360 [........... 257,545
Massachusetts
575895 XR 3..... Massachusetts Port... v [ 224,994 | ............200,000 | ... ...206,758 205,787
[T VY= 22499 ... 200,000 [............ 206,758 205,787
New Jersey
646038 US 6..... New Jersey St Community Developmt................ [08/01/2002] CALLED @ 101.0000000.........cccovevvve. | I 202,000 [........... 200,000 [........... 229,600 |............ 202,000
LU UOUOUUOUUUUUUPUOOTY SOOI 202,000 [............ 200,000 [............ 229,600 [............ 202,000
New York
649666 PJ 7...... New YOrk NY Ser ..o [07723/2002 [ Mesirow Financial, InC.........ccccoocererenns | I 2258% |............ 200,000 [........... 216,774 [ ............ 212,827
[ UUOUUOUUTUUUPPUDUOUIOY (SOOI 2258% |............ 200,000 [............ 216,774 [ ............ 212,827
Texas
442330 K2 1...... Houston TX Public Improvement......................... 10/22/2002 | Mesirow Financial, InC............cccccuvunene 109,487 100,000
442436 SR 3..... Houston TX Water & Sewer...... ... |07/23/2002 | Mesirow Financial, Inc..... ....277,908 .
5481005J 1....... Lower Colorado River Authority. 07/23/2002 | Mesirow Financial, Inc. v 280,313
L 667,708
United States
38373V MF 4..... [GNMA REMIC 2002-60..........covvrererririiniinnnanns [ 1272072002 PRINCIPAL RECEIPT.....cocoviivineiirinne [oresmesereseessreseennns | eerseeseeens 10,696 |..coovennes
US. i
Total States and US........cocooiiiiiiiicccne . ......... 1,460,696
1799999. | Total - Bonds - States, Terrtories & POSSESSIONS. ... ..e.uiurreurieieiieeteeaiaeaaeceeeseeesnessesissseeessssessessansneesesesarsnesesssssansnsesases | ceesseaes 1,595,667 | ......... 1,460,696
Bonds - Public Utilities
United States
637432 CQ6..... National Rural Utilities ... | 10/22/2002 [ Mesirow Financial, Inc. ....208,000
[ T Y wee | enee......208,000
3899999. [ Total - BONS = PUDIIC UHIHIES. ... ....evoev ettt 208,000
Bonds - Industrial and Miscellaneous
United States
077447 AC4..... Belden & Blake Corp.. ... | 05/03/2002 [ VARIOUS.....
12560Q BC 2..... [CIT Group Inc............ ....|10/01/2002 [ MATURITY..
210805 CE 5..... Continental Airlines ... |10/15/2002 | VARIOUS..... .19, .
247701 AB1...... Delta Mills, Inc............... ....|10/10/2002 | VARIOUS................ ...38,218 |..
3133MJ LC 2..... Federal Home Loan Bank.. ....|02/20/2002 | Mesirow Financial, Inc. .150,000 |..
3133ML CN 3.... | Federal Home Loan Bank......... ....| 11/12/2002 | Mesirow Financial, Inc..... 150,283
3136F0 WS 7.... [Federal National Mortgage Assoc. ....|02/15/2002 | CALLED @ 100.0000000 350,000
3136FO YD 8..... Federal National Mortgage Assoc. ....|02/20/2002 | Mesirow Financial, Inc..... .200,149
362311 AE 2...... GTE California............ccccoeereenee. ... |12/17/2002 | Mesirow Financial, Inc. ...52,493
389190 AAT...... Gray Communications... ....| 01/22/2002 [ VARIOUS................ ..47,083 |..
393505 AP 7...... Green Tree Financial. ... 106/03/2002 | Bank New YOrk.........ccccevurrinercurininenes .214,029
428040BH 1..... Hertz Corp......ccvvunee. ....|10/09/2002 [ Mesirow Financial, InC.............cccoeunee. ..99,115
436255 AC 7..... Hollywood Park Inc ... |04/15/2002 | BNP Capital..........cocerrvrrrrrrerereerennnne 44,619
552953 AC 5..... MGM Mirage Inc........ ... [ 11/15/2002 [ Scotia McLeod.........c.ovvvvvrrrerrcreerennees 46,536
720721 AC 3..... Pierce Leahy Command. ... | 06/04/2002 [ Raymond James & Associate.............. e |- 37,913
726540 AE7...... Plains RESOUICES. ........cvueveecececececreererneerennnne 08/02/2002 | Called........ccvvreereieeinreieiereeeireenees | eeeveeneinsnsincnennns | vevenenn. 46,538 | ..........45,000 | .............. 46,588 | ............. 45,841
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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 at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Date Adjustment | Adjustment Disposal Disposal Disposal Year During Year
741439 AE S...... Price Communications Wireless.............cccccco.... 08/16/2002 [ Called..........ccoveunieeiniieiniicnicnieniens |

79377TW AAB.... [Saks INC..euvrereiciccicine .
812404 AF 8...... Sears Roebuck Acceptance Corp.. ....| 10/17/2002 | Mesirow Financial, Inc.....
89708P AC 6..... | Tropical Sportswear Intl Corp.... .... | 11/06/2002 | VARIOUS...........covumnee.
912912 AP 7...... US West Capital Funding...... .... | 12/27/2002 | Exchange for New Issue.
98412J BW 3..... [ Xerox Corp......ccoveeenne ... |01/16/2002 | Mesirow Financial, Inc.....
United States........coooooiiciiniiiicinns
4599999. [ Total - Bonds - Industrial & Miscellaneous
6099997. | Total - Bonds - Part 4.........cocveinnincnnnas
6099998. | Total - Bonds - Summary Item from Part 5...
[0 LTI ALY I =T o
Preferred Stocks - Public Utilities
United States
268316 20 5...... EDF London Capital.........cccevrereereeerrieeeriinene 11/21/2002 | Mesirow Financial, InC..........cccccovcveven | o 3,400.000
693639 205...... PSO Capital............... ....| 01/24/2002 | Mesirow Financial, Inc..... .| eennnn5,000.000
92239M 20 0...... Vectren Utility Holdings.. . | 03/11/2002 [ Mesirow Financial, Inc.
United States.........cocoovecirriiiicnns
6199999. [ Total - Preferred Stocks - Public Utilit
Preferred Stocks - Industrial and Miscellaneous
United States

. | 05/13/2002 | Meridian Capital Markets.

......... 257,611 |..
.......2,582,190

..2,582,190
..5,004,912

(23320
_— o L oo 11280 [
......... 5,558,362 ,

416315208...... Hartford Capital...........oceeverrereencenrrnrereeeennes 01/15/2002 [ Mesirow Financial, INC...........cocvcveerees [ corvennne 2,400.000 [..............680,239 [....cccceeen.25.00 | ..vvrrrrrn80,360 | .oovirrrn80,360 o360 [ [ | v
524908 30 8...... Lehman Brothers Holdings. ... |01/04/2002 | CALLED @ 25.0000000.. | +eerr.5,000.000 | ...

578592 20 6...... Maytag Corp.......c.coeee. ....|01/24/2002 | Mesirow Financial, Inc..... ] eeernn2,300.000 |- . .
637432600...... National Rural Utilities ... | 06/12/2002 | Mesirow Financial, Inc..... | e 3,800.000 | 93,857 | 25.00 | 95,000 | 95,000 | e (190) | | | (1,143)
69360R 20 8...... PSCO Capital Trust... . 110/07/2002 | Mesirow Financial, Inc..... | eennnn5,000.000 ...(10,253)

87316S 20 3...... TXU Europe Capital... 01/07/2002 [ Mesirow Financial, Inc.

4,900.000 | . 131073 | 25. 132,055 | 132085 | 343 | .. ] e (982)

[ Y UOUUTTOTUTUPUPUT [PPSO I N[O T ...(12,505)
6399999. [ Total - Preferred Stocks - Industrial & MiSCEIANEOUS.........c.oviiiieriririiiiceriiiieeci e cesienenesensesnsnsessesesesnsnsnnes | ernenneeeesD83,000 [ erverenee. 150.00 [ ... 596,165 | ... .. ...(12,505)
6599997. [ Total - Preferred Stocks - Part 4.........coiiiiiisisissscscssisnssssessssnssnssessnssssssssessssesessnssnssnnsnssnssesesssssensensensernennees | eneenensn 949,329 | ivvivnnnnnn229.00 | 0r.962,295 |, 962,295 |.. .9, .. 0. .0 ]..........(12,966) (12,
6599998. | Total - Preferred Stocks - Summary Item from Part 5.. ooee3,634,368 | .. I PR (154,118) . ] .
6599999. [ Total - Preferred SHOCKS. ......viiiriiiiiinissisisc s snsesseseessnssessssnesnssnensnsensensensssssessesseeses | cenenes oy @201 | covenrennnnnn229.00 [ ........4,596,643 [ ......... 4,596,663 639 |0 i 0 (167,084)

Common Stocks - Banks, Trust and Insurance Companies
United States
00105510 2...... AFLAC INC.vvvrrnieieieees et 12/04/2002 [ PAINE WEBBER...........ccoocvvereirennnnn.
064057 10 2...... Bank Of New York................ ... | 05/08/2002 | Fifth Third Securities...
33716210 1...... First Tennessee National Corp.. .... | 08/27/2002 [ VARIOUS................
58551A 108...... Mellon Financial Corp.... ... | 10/02/2002 | Bank New York....
659424 10 5...... North Fork Bancorporation. ... [03/12/2002 [ Instinet................
665859 10 4...... Northern Trust Corp....... ....|10/02/2002 | Bank New York
84473010 1...... Southtrust Corp...... ... |08/27/2002 | Merrill Lynch....
949746 10 1...... Wells Fargo & Co... ....|08/02/2002 | VARIOUS.....
United States. ..o oo ]
6799999. [ Total - Common Stocks - Banks, Trust & INSUrance COMPANIES........c.eueuriiiirrietitieii et se e snsnnseeeenas
Common Stocks - Industrial and Miscellaneous
United States
000886 10 1...... ADC Telecommunications............c.coceeueueeeererecnae 02/12/2002 [ Prudential Bache............cccccvvneevcoccns | cevrninns
00846U 10 1...... Agilent Technologies...... ... | 05/14/2002 [ Lehman Brothers Securitie..
02553E 106...... American Eagle Outfitters...... ... |08/14/2002 | VARIOUS..........cccocrvunc.n.
026874 107...... American International Group ... | 11/20/2002 | VARIOUS........
031162 100...... AMGEN INC...ovvciines .... | 10/02/2002 | Bank New York.... -
032654 10 5...... ANalog DEVICES.......cueverireiriieieirrseeie e 09/04/2002 [Bear Stern & Co......c.ceveverceeecernnenens | ceveereninns
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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 at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Adjustment | Adjustment Disposal Disposal Disposal During Year
038222 10 5...... Applied Materials INC..........cccrverinirrrniiceens 08/01/2002 [ InStinet..........covevevrirreeieieereeeceeinne
071813109...... Baxter Intl Inc. ... [10/02/2002 | Bank New York....
090613 100...... Biomet InC.......cccvvunenne ... |06/01/2002 | First Boston.....
111620 10 0...... Broadwing(Cincinnati Bell). ....|03/05/2002 | VARIOUS............
14040H 10 5...... Capital One Financial.... ....|07/23/2002 | Fifth Third Securities...
14149Y 10 8...... Cardinal Health Inc.... ... |06/12/2002 | First Boston............. o
17275R 10 2...... Cisco Systems... ....|08/01/2002 | Bank New YOrK.........ccocoveeurerrinccenennns
172908 10 5...... Cintas Corp.... ... | 04/10/2002 | Merrill Lynch....
172967 10 1...... Citigroup InC.......cvvvnvnee ... |07/24/2002 | VARIOUS.....
20586240 2...... Comverse Technology Inc. ....|03/15/2002 | Merrill Lynch....
268648 10 2...... EMC Corp.....cccocvvrvnnen. ... | 07/23/2002 | Bank New York
278865 10 0...... Ecolab Inc...... ... | 12/04/2002 [ Oppenheimer.......
28336L 10 9...... El Paso Energy.. .... |05/17/2002 | Bernstein, Sanford... ]
291011 104...... Emerson Electric.... ....[10/02/2002 [ Bank New YOrK.........cocccvieernivcirininieas
30231G 10 2...... Exxon Mobil Corp.................. ... 110/02/2002 | Bank New YOrK.........cocvverrenrmnererrennenn:
31340030 1...... Federal Home Loan Mortgage... .| 04/23/12002 [ VARIOUS........cooooiireririeieeeeieee
337738108...... Fiserv Inc....... ... [10/02/2002 | Bank New YOrK..........cocovevvnrerrernennee
345838 106...... Forest Labs InC...........c......... ....|12/17/2002 | VARIOUS............
350991 1A 3...... Fifth Third Prime Money Market ... |04/30/2002 | Fifth Third Securities.......
369604 10 3...... General Electric Co............... ... | 08/16/2002 | Credit Suisse First Bosto.
401698 10 5...... Guidant Corp......... ... | 06/13/2002 | Fifth Third Securities....... o
41282210 8...... Harley Davidson Inc... ....| 10/22/2002 | Bank New YOrk.........ccovurvreniercinirinens
437076 10 2...... Home Depot Inc..... ....| 05/08/2002 | VARIOUS........
452308 10 9...... Ilinois Tool Works................. ....| 12/04/2002 | VARIOUS........
458118 106...... Integrated Device Technology... ... | 05/14/2002 [ Bear Stern & Co... N
458140 100...... Intel COrp....cccuverrieereieirricines ....110/02/2002 | Bank New YOrK.........cocevverrvrrmnirerennenn:
45920010 1...... International Business Machine. ... [10/02/2002 | Bank New YOrK.........ccocccoveeuricrnieenns
46631310 3...... Jabil Circuit INC.......ccocvrvvrnee ... |07/23/2002 | Fifth Third Securities...
500255 104...... Kohls Corp................. ....| 10/04/2002 | First Boston.............
548661 107...... Lowes Companies Inc....... ....| 05/08/2002 | Merrill Lynch....
57772K 10 1...... Maxim Integrated Products ... | 10/02/2002 | Bank New York....
584699 10 2...... Medimmune Inc.. ... | 05/01/2002 [ Fifth Third Securities...
585055 10 6...... Medtronic Inc..... ....|01/10/2002 | Robt. W.Baird & Co.....
594918 104...... Microsoft Corp ....| 10/02/2002 | Bank New York....
65490220 4...... Nokia Corp......... ... | 03/04/2002 | First Boston.........
68389X 10 5...... Oracle Corporation. ....|08/01/2002 | Prudential Bache..
69344F 106...... PMC Sierra. .... | 03/04/2002 | Instinet.............
71708110 3...... Pfizer InC.....c.ccovvnenee .... | 10/02/2002 | Bank New York.... -
741447 108...... Price T Rowe Group Inc. .... | 07/26/2002 [ Morgan Stanley..........cccccveveeerrnninenes
748356 10 2...... Questar Corp................. ... | 10/02/2002 | Bank New YOrK..........cocveevcencnrerennes
808513 105...... Schwab Charles Corp ... [07/23/2002 | Bank New YOrk..........ccccovevvrerrerrcrnennes
82617010 2...... Siebel Systems Inc.... ... 108/01/2002 | Goldmanm Sachs & Co...
860831 106...... Stilwill Financial Inc ....|07/25/2002 | Robt. W.Baird & Co.....
87612E 106...... Target Corp........... ... |05/08/2002 | Merrill Lynch............
879664 10 0...... Tellabs Inc......... ....|03/18/2002 | Prudential Bache..
882508 10 4...... Texas Instruments..... ... | 10/02/2002 | Bank New York....
902124 106...... Tyco International LTD.. ... | 04/24/2002 [ Bernstein, Sanford.......
931142103...... Wal Mart Stores......... ....|03/21/2002 | Lehman Brothers Securitie..
UNItEd SHALES. ...
6899999. [ Total - Common Stocks - Industrial & Miscellaneous...
7099997. [ Total - Common Stocks - Part 4..........ccccoooiiiiinnnnn.
7099998. | Total - Common Stocks - Summary Item from Part 5.
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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 Actual at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Cost Date Adjustment | Adjustment Disposal Disposal Disposal Year During Year

7099999, [ Total - COMMON SEOCKS. ... retireeeseestestessessessessesssssesesens e ses s ne s sns sttt sttt enssns s ensenssnsensentsnsansans | cossessenees 464,467 | XKoo | i 694,907 [ ............ 694,907 0f.... (230,443)] ........ (230,443)

7199999, [ Total - Preferred and COMMON SEOCKS. ......cv.ceuriieireierierisier et ensensensenses | conessens 4,894,044 1......... XXXooooooo [ e 5,291,550 | ......... 5,291,570 O (397,527)] ........(397,527)

7299999. [ Total - Bonds, Preferred and COMMON STOCKS. ............v.ovuerrerrerireeieeecereeseeacenceaneerseeseeseeeeseeneeseescessessessesssassensensenseensensenee | ceeees 11,440,337 |....... XXX.......| ...... 11,899,747 | ....... 11,849,932 0f.... (409,599)] ........ (409,599)

WA=
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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 - Industrial and Miscellaneous
United States
16161N AG 5..... | Chase Manhattan Corp...........c..cccvvervrnrrerrnnnnns 04/09/2002 [ Mesirow Financial, Inc.......... 12/12/2002 [ CALLED @ 100.0000000...... [ ...cov..... 240,000 [ ........... 241,949 | .......... 240,000 | .......... 240,000 | oo (1,949) [ oo [ [ [ eevevcniennnn0 [ 016,500 e 5,500
339130 AL O...... Fleming Cos. Inc............... ....|02/08/2002 | Bear Stern & Co..........cc....... 04/19/2002 [ Called........coveveererererenees | v 36,000 |.......c..... 34740 | ............ 34773 [ e 4773 [ o33 | [ [ [0 | [ o
345397 8Q 7..... Ford Motor Credit Company.. ... |08/12/2002 | Raymond James & Associate | 12/03/2002 | Mesirow Financial, .350,000 .348,670 351,750 348,788 | oo 118 | | [ 000000022,963 | .l 2,963 .. 19,031 |
441812 FL3...... Household Finance Co.............. ... |09/13/2002 | Griffin,Kubik,Stephens, Th..... 11/14/2002 | Mesirow Financial, .225,000 238,462 241,875 .238,065
812404 AT 8...... Sears Roebuck Acceptance Corp.. ... [10/29/2002 | Raymond James & Associate | 12/17/2002 [ Mesirow Financial, .400,000 395,824 395,000 395,929 | o105 | e | | e (929) 1 (929) | ... 16,006 ...
812404 BJ9...... Sears Roebuck Acceptance...... ... |10/17/2002 | Mesirow Financial, Inc.......... 10/30/2002 | Mesirow Financial, .270,000 .244 458 .247,050 284511 | B3 [ | | 2,539 [ 2,539 [ 955
90333W AAB.... [US Bank........cccovriinnes . |05/28/2002 | First Union............... .112/17/2002 { Mesirow Financial, InC......... | ccccoeenee. 50,000 | ......c..... 51,451 [ ..o, 54,250 | ........... 51,384
DB SHAEES. ...ttt 1,571,000 1,555,554 .1,564,698 1,553,450 [ .....2104)] oo O [ 0 ] 11,249 11,249 64114
4599999. | Total - Bonds - Industrial & Miscellaneous 1,571,000 | ........ 1,555,554 |........ 1,564,698 |........ 1,553,450 | ..o (104) [ oo O | o 0 [ 11,249 L 11,249 [ 64,114 ]
8099998, [ TOHAI = BONMMS. ...+ttt 1,571,000 | ........ 1,555,554 |........ 1,564,698 |........ 1,553,450 | ... (104)[ oo O ] o 0 ] 11,249 11,249 [ 64,114 ]
Preferred Stocks - Public Utilities
United States
209111 830...... Con Edison Co.......coceuvieinicinicriciricineices 08/14/2002 [ Mesirow Financial, Inc.......... 09/12/2002 [ Mesirow Financial, 6,200.000
268316 20 5...... EDF London Capital...... ... | 02/28/2002 | Mesirow Financial, Inc.......... | 11/21/2002 | Mesirow Financial, 5,600.000
693498 206...... Penn Power & Light Capital... ... |07/24/2002 | Mesirow Financial, Inc.......... [09/18/2002 [ VARIOUS................. 4,000.000
84573920 0...... Southwestern Public Service. . | 08/07/2002 [ Mesirow Financial, Inc.......... | 10/07/2002 | Mesirow Financial, 2,600.000
98719V 206...... Yorkshire Capital............... 08/05/2002 [ Mesirow Financial, Inc. . 110/07/2002 | Mesirow Financial, 3,200.000
[T OOy XXX..oooo s s
6199999. [ Total - Preferred Stocks = PUDIC UIIHIES. ... vuveieiiei ettt snrns | eencens PO 526,940 | .......... 537,659 | .......... 526,940
Preferred Stocks - Banks, Trust and Insurance Companies
United States
63853988 2...... National Westminister Bank................c.ccc.c.... 05/02/2002 | Mesirow Financial, 06/19/2002 [ Mesirow Financial, Inc.......... | ...... 13,900.000 361,538 358,609 361,538
90905Q 109...... Unionbancal Finance 07/29/2002 [ Mesirow Financial, .. 109/04/2002 | Mesirow Financial, N 4,100.000 ] ..........101,373 | ..........101,759 | .........101,373 | ...
OISO UUUUUPUUPUOPUUPUUPUOPUOUUObON v PO 462,911 ] .......... 460,368 | .......... 462,911
Foreign
G7496G 20 2..... [Renaissance Re Holdings..........cccccooiccrines [01/07/2002 ] Mesirow Financial, Inc.......... [02/28/2002 [ Mesirow Financial, Inc.......... ] ........5,100.000 [ ........... 124848 | ... 125,560 | .......... 124,848
FOMBIGN. ... ....124,848 ....125,560 ... 124,848
6299999. | Total - Preferred Stocks - Banks, Trust & Insurance Companies 587,759 585,928 587,759
Preferred Stocks - Industrial and Miscellaneous
United States
00206J 30 8....... AT&T Capital. ..o 10/07/2002 [ Mesirow Financial, Inc.......... 11/14/2002 | Mesirow Financial, Inc.......... | ...... 13,400.000 | ........... 334,880 | .......... 333,660 | .......... 334,880 [..ovevvrerrerrens [errerreirerenen | evererenenens |eveneene(1,220) | e (1,220) [ ... 9,344 |
05518820 5...... BAC Capital Trust.. ... |01/24/2002 | Mesirow Financial, Inc.......... |05/07/2002 | Mesirow Financial, Inc.......... | ........ 5,000.000 ....125,000 ....123,996 ....125,000 |...
21988G 84 1...... Corp-backed Trust......... ... | 01/15/2002 [ Mesirow Financial, Inc.......... [02/28/2002 | Mesirow Financial, Inc.. vener.7,550.000 ...192,010 ....190,497 ...192,010 ...
22080U 20 9...... Corts Trust Safeco Capital.... ... |05/23/2002 | Mesirow Financial, Inc.......... [07/29/2002 [ Mesirow Financial, Inc.. 2,450.000 | ...cccon.e 61,740 | ccooveenne 60,881 | .covveenne 61,740
22080X 20 3...... Corts Trust Provident Financing.... ... |08/07/2002 | Mesirow Financial, Inc.......... |09/24/2002 | Mesirow Financial, Inc.. 5,000.000 124,000 126,246 124,000
25720620 1...... Dominion CNG Capital Trust..... ... | 02/20/2002 [ Mesirow Financial, Inc.......... [05/02/2002 | Mesirow Financial, Inc.. 9,300.000 .233,895 231,098 .233,895
26439G 209...... Duke Energy Capital.......... ... | 07/17/2002 | Mesirow Financial, Inc.......... [07/29/2002 | Mesirow Financial, Inc.. 5,000.000 114,500 119,531 114,500
309593 20 0...... Farmers Group.......... ....|07/24/2002 | Mesirow Financial, Inc.......... [08/12/2002 [ Mesirow Financial, Inc.. 6,500.000 157,625 158,920 157,625
33889V 207...... Fleet Capital Trust......... ....|03/11/2002 | Mesirow Financial, Inc.......... | 12/16/2002 | Mesirow Financial, Inc.. 6,000.000 151,500 150,415 151,500
44180Y 20 4...... Household Capital Trust.... ... | 01/24/2002 [ Mesirow Financial, Inc.......... |02/28/2002 | Mesirow Financial, Inc.. 2,400.000 59,640 58,439 59,640
44181574 3...... Household International..... ....|09/12/2002 | Mesirow Financial, Inc.......... {09/24/2002 [ Mesirow Financial, Inc.. 4,000.000 | .....cconee. 99,120 | .covvene 98,397 | .covvnne 99,120
61747N 109...... Morgan Stanley Capital...... ... |02/20/2002 | Mesirow Financial, Inc.......... |02/26/2002 | Mesirow Financial, Inc.. 5,200.000 131,820 131,818 131,820
628714 206...... NAB Exchange PFD Trust. ... | 02/26/2002 | Mesirow Financial, Inc.......... [12/17/2002 | Mesirow Financial, Inc.. 5,100.000 130,688 129,536 130,688
80409X 20 5...... Saturns Capital.............. ... | 1172172002 | Mesirow Financial, Inc.......... [ 12/16/2002 | Mesirow Financial, Inc.. 5,250.000 105,000 .108,147 105,020 .
812404 200...... Sears Roebuck...... ... | 05/07/2002 [ Mesirow Financial, Inc.......... [07/10/2002 | Mesirow Financial, Inc.. 5,000.000 124,800 123,746 124,800 I PO (1,054)
87316520 3...... TXU Europe Capital... ... | 06/19/2002 [ Mesirow Financial, Inc.......... [ 10/22/2002 | Mesirow Financial, Inc.. 6,700.000 178,890 | ............ 18,424 178,890 I (160,466)| ...... (160,466)
G16547 16 1...... BSCH Finance LTD....... ..| 06/12/2002 [ Mesirow Financial, Inc.......... |09/12/2002 | Mesirow Financial, Inc.. 3,650.000 |............93,531 | ccocconvee 92,488 | ............ 93,531 B (1,043)] ..........(1,043)
G3122A107..... Espirito Santo Overseas 09/04/2002 | Mesirow Financial, . 109/23/2002 | Mesirow Financial, 100,422 ....101,010 N I (588).cccvnnee (588)
LU IS OO UUUUUUUUUUPUUUOU (SUUUUOUID o o GO IR H XTI 2,356,661 |[........ 2,519,669 [ ..o 20 | oo 0 o 0 [ (163,007)] ...... (163,007)
6399999. [ Total - Preferred Stocks - Industrial & MiSCEIANEOUS........... v v iuiiiirierieriesiesirsnsmsmsesesenssessessessessesssssssssssssnssssensensensersessensssssesssssssnens | eenenes X0 ernnennes | eeeeeee 25 19,049 [Liiics 2,356,661 |[........ 2,519,669 [...oocoeee20 | oo 0 0 [ (163,007)] ...... (163,007)
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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
[ 6599998 | Total = Preferret SOCKS. .. v rrerrurrrereierrrreseesereeremesreeemsssesemsseeseesareseesareseessneeseeeseesaeeseesees et eneseeenesesseneseeeneseeeetane et eeeenteesenstenesseas | XXX | 3,634,348 [........ 3,480,248 [........ 3,634,368 [ ..coooveenee 20 [ [ 0]..(154,118)] ......(154,118)] .....100,881 [ ....cocevvrvvc. 0]
Common Stocks - Public Utilities
United States
670872 100...... OM Group INC.......ovvvivrirrririensensencennennennennen. | 09/15/2002 [ Smith Barney Shearson........ [ 10/23/2002 | Bank New York........cocoeoveor | o, 170.000 | v 11,438 | oo 5,373 [ b 11438 | | Lo [ (6,066)] .......... (6,066)
UNIEA SEALES. ...ttt snesnsenssnesnssnssnsensensensenensenssnsenssnennes | erneenees XKKarsersens | eennennennen ] 1,488 | corverrerneeseDy 33 [ overeeneen 11488 | viiviiiiinnen0 [0 |0 [ (6,066)] ..........(6,066) | ..
6699999. [ Total - Common Stocks - PUDIC UHIIHIES. ... ensessessssnssnssnssnensensensenssnssessessssnsenss |eoneeees s X0 ersnsenes | nnenneneenne 1488 | cervrerneend, 373 | viviirnenn 11,438 | o0 |0 o0 [ (6,066)] .......... (6,066)
Common Stocks - Banks, Trust and Insurance Companies
United States
00105510 2...... AFLAC INC.....ovevvvvvinininincnincsnncnnnneneenne: | 03/01/2002 [ Cowen Securities.................. [ 12/104/2002 | VARIOUS..........oooovevoveves | o000 300.000 | oo 7,719 [ 9476 | 719 | s [ [, 1,757 | 1,757
United States s
6799999. [ Total - Common Stocks - Banks, Trust & Insurance Companies

Common Stocks - Industrial and Miscellaneous

United States

350991 1A 3...... Fifth Third Prime Money Market Fd.................. 03/29/2002 | Fifth Third Securities............. 04/30/2002 | Fifth Third Securities.............

452308 10 9...... [linois Tool WOrks..........cccevunenee ....|08/01/2002 | Bank New York........ ..|12/04/2002 | Bank New York.....

871829107...... Sysco COorp......ceenee. .... | 08/06/2002 [ VARIOUS........ .. 112/17/2002 | Salomon Bros....

Y2573F 10 2...... Flextronics International. ... 105/01/2002 | A.G. Edwards... . 110/23/2002 | Bank New York.. )

[ e Y )] -

6899999. | Total - Common Stocks - Industrial & Miscellaneous... )] -
7099998. [ Total - Common StOCKS. ......cvveieiiieiriiccicicicnes )
7199999. | Total - Preferred and Common Stocks......... e 3,730,239 |20 [ 0 |0 L1 (160,783) (160,783)
7299999. [ Total - Bonds, Preferred and COMMON SOCKS..............c..ovevrivrieierieriiniiniinieiierieieiserseseeseeseeseeseeseessisnisnseniennenenensnenennenneeseessensennens | eoseoees XRKeereerre | eeeeree 0,285,773 [, 5,134,153 |........ 5,283,689 | ........(2,084)] ........0 [ ...........0 | .....(149,534) | ...... (149,534)
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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
84335#-10-6.... | Southern Michigan Insurance Company.............. | 30457..... [BV.oooiiiieris [NO. oo [enresnenereseesnnenees | eeeeeens 5,875,651 458,454.000 {.......... 100.0
1099999. | Total - Common Stocks - U.S. Property and Casualty INSUrer...........oooiiiiiiiniiiiecicesseceeisce s [ eeenesnisssisinens 0] . 5,875,651 XXX oo [ XXX.......
U.S. Life Insurer
17206#-10-2.... [ Cincinnati Eaquitable Life Insurance Company.... | .88064..... [BV... .[No... ...6,752,091
1199999. | Total - Common Stocks - U.S. Life Insurer....

~.6.752.001

1699999. | Total - Common Stocks

12,627,742

1799999. | Total - Preferred and Common Stock

.0
.0
............................................................................................................. 0

........ 12,627,742

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: $.....12,163,213.

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

NONE

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

2 3 4 Interest 7 8 9 10 11 12 Interest 15 16 17
5 6 13 14
Increase Amount Due and
Increase (Decrease) Accrued Dec. 31
CUsIP Book/Adjusted (Decrease) by Foreign of Current Year Gross Paid for NAIC | Effective
Identifi- Date Name of Rate | How | Maturity Carrying by Exchange Par on Bonds not in Amount Accrued | Desig- Rate
cation Description Acquired Vendor of Paid Date Value Adjustment Adjustment Value Actual Cost Default Received Interest nation | of Interest
Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
United States
370426 AA 6..| General Motors Acceptance COrp...........owvrrerreerreenrennns 04/09/2002 | Mesirow Financial, INC............cocvvervrrvrnnnne ...6.750 |MS... [03/15/2003 ] ............ 226,571 |.cveeene (5,539) [ evevveveererenine | ererennn225,000 | 232,110 i 4,472 | 7,594 | 1,139 |...2PE..{......... 3.308
960402 AR 6. | Westinghouse EIECHC. ......ovvviiiiiiiniincsisi s 09/18/2002 | Mesirow Financial, INC.........cocovvviiriinnnns ...6.875 |MS... |09/01/2003] ............ 184,956 |....c..c..... (2,109)] .o | e, 180,000 ... 187,085 i d125 | [ 1,066 | .. 4. [ 2.691
UNHEA SEAEES. ...ttt entennenensnensnnnnnsnsnssnesnsensensenensennennnssnssnssnens | eeneenenn ] 1,020 [, (7648)] .....cccoooere0 ] ......405,000 | ........... 419175 | ..............8,697 | ... 7,694 | ... 2,205 |.. XXX |...... XXX.....
3999999. [ Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations... .. ..(7,648)] .. .. LA19175 8597 | 7,594 ] L 2,205 |... XXX |...... XXX.....
4599999. | Total - Industrial and Miscellaneous (Unaffiliafed)..........oorriiiieisiiicess s seseesesnsnsnensesnsnsnsnesensnssnnsessserenens | aeenneeeeeneb 11027 |, (7,648)] ..o 0 [ l...405,000 | ........... 419175 | .............8597 | 7594 [ 2,205 | .. XXX |...... XXX.....
Totals
5499999. [ Total BONdS - ISSUET OBIIGAHIONS. ...ttt £ttt seen st | coenscnnenns 411,527 | .o (5] I 0 f 405,000 |........... 419175 | .o 8,597 | ..o 75% (... 2,205 |.. XXX [...... XXX.....
6099999, [ TOHAI = BOMMS. ...+ttt E 1 E £ E £ £ SEEEE 44ttt enrene | Cereneens 411,527 | oo (5] I [ 405,000 | ............ 419175 | .o 8,597 ..o 75% ... 2,205 |.. XXX |...... XXX.....
Exempt Money Market Mutual Funds
United States
31846V 76 5.. | First American Treasury............c.weceeeerrercencenesersemsereenennennes 12/31/2002 [ FirStar......c..covueeeeeeerceieriereeeeseeeseeneenes 01/01/2004
350993 10 1.. | Fountain Sqr US Treasury Fund .112/31/2002 | Fifth Third Securities.. 01/01/2004
UM SHAEES ...ttt h et h 8 EE LS4 £E£E L6 Ef oL EeEEEfeE oL E e Eh L EeE e E e E e E e h bbb
7799999. [ Exempt Money Market MULUAI FUNGS........ ottt ettt ettt ettt ef et s e ef e sdent e et er et
8099999. [ Grand Total - ShOrt-TEMM INVESIMENES............c.cviuiiiiiiiiiicieie ettt ettt ettt eseet e

(@) Includes §............... 0 other than accrual of discount and amortization of premium.
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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. s | s 12,374,722 | .o 12,906,933 | ....coeeeecerieceeieeea 532,211
2. Preferred StOCKS. ......c.vviuiiiiiieiecee s [ e 2,162,527 | oo 2,167,993 | oo 5,466
3. TOhAIS. i | s 14,537,249 | oo 15,074,927 | ..o 537,677

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

NIAC SVO or Year-End Statements from Financail Instituitions Holding the securities.

E23
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SCHEDULE E - PART 1 - CASH
2 3

425 Walnut Street, Cincinnati, OH 45202

1 4 5
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Interest During Year Current Year Balance
Open Depositories
Fifth Third Bank...........cccceveeeeveveveieieccrcve e One Fifth Third Center, Cincinnati, OH 45202........... [ .o [ [ | e 1,148,905

0199999. Total - Open Depositories

| — 1.158.073

0399999. Total Cash on Deposit

............... 1,158,273

0499999. Cash in Company's Office...

0599999. Total Cash

P 1158473

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

1. January......cccoeee. 175,915 487,657 10. October................
2. February... . ...160,950 ....420,278 11. November.
3. March......covveeeie | e 813,679 624,534 12. December............

E24
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SCHEDULE E - PART 2 - SPECIAL DEPOSITS

1 2 3 5 6 7
Line Par or Book Statement Fair
Number Type Description of Deposit Where Deposited and Purpose of Deposit Value Value (a) Value
SPECIAL DEPOSITS WHICH ARE NOT FOR THE BENEFIT OF ALL POLICYHOLDERS
Arizona
AZ0000T.]..oovvreene I [U.S. Treasury Note 5.625% DU€ 5/15/08............ovvorueireisreereeeresscesssesssnesseesssesseneseees [BNY Western Trust, Los Angles, CA - For the Benefit of Arizonia Policyholders....... [ oo 1,050,000 [ ..o 1,029,273 | oo 1,191,425
99999, ATIZONA. .ttt eeeee e ees e e eesees et EE e EEeEEEE S EE £ SRS E e e oL E e SR E £ 4L 4EE4£E £ 4EE LS EE SRR R LR ESE £ eEE4EE4EE4EESEE4EESE SEEeEEeLEeEESEE 4L 4L 4L SE LR eE L e e LR LR LR LR LR LR LR e R e e e e et .1,050,000 | . 1,191,425

XX99999. Total - All Special Deposits NOT Held for Benefit of all Policyholders, Claimants, & Creditors of the Company

i 1,050,000

S 1,191,425

SPECIAL DEPOSITS WHICH ARE FOR THE BENEFIT OF ALL POLICYHOLDERS
Ohio

OHO00001. |.....c.vevvee. [ U.S. Treasury Note 5.625% Due 2/15/06............ccccerveuriernriciiniieeeiesrceeeececes Fifth Third Bank, Cincinnati, Ohio - For the Benefit of All Polciyholders
OH00002. |. . | Beneficial Corp 7% Due 2/12/07 ... | Fifth Third Bank, Cincinnati, Ohio - For the Benefit of All Polciyholders
OH00003. GTE Califorina 7% Due 5/1/08.............coieiieiiiciieniesiesie e Fifth Third Bank, Cincinnati, Ohio - For the Benefit of All Polciyholders
OH00004. Tyson Foods 6% Due 1/15/03...........coeuiiuiiirineeiee e Fifth Third Bank, Cincinnati, Ohio - For the Benefit of All Polciyholders
OH00005. . . | Willamette Industries 7.35% Due 7/1/26........... ... | Fifth Third Bank, Cincinnati, Ohio - For the Benefit of All Polciyholders
OH00006. . | Atlanta Foulton County GA 6.625% Due 12/01/11 .. | Fifth Third Bank, Cincinnati, Ohio - For the Benefit of All Polciyholders.

OH99999

2299999: Total - All Special Deposits Held for Benefit of all Policyholders, Claimants, & Creditors of the COMPANY.........ii. ittt ettt n ettt ansnrerseas

9999999

................................... 2.550.000

................................... 2.575.923

................................... 2.776.182

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