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Annual Statement for the year 2002 of the STATE AUTO NATIONAL 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
U.S. Government - Issuer Obligations
312925-ZE-3.. [FHLMC.........croroieeceerereeecreerereiseseiisceeisessienssesenens | ereees | e 6.250 | JJ..... [O7/31/2017 [ oo [ e [ 996,073 ..1,000,000 |..102.0020]...........1,020,020 996,250 0 [..1PE[07/10/2002] ....... 6.289
31331L-CX-4.. | FEDERAL FARM CREDIT BANK 6.000 | MS... | 03/07/2011 | .....oooveveeene. 1,056,714 |...........1,000,000 |..112.9380 ... ...0 [.1PE|07/18/2002 ....... 5.141
31331L-V7-0.. | FEDERAL FARM CREDIT BANK..... 6.000 | JD... |06/14/2012 | 06/14/2005|100.000 | ... 1,026,826 ..1,000,000 |..107.5630| ... ...0 [.1PE|07/23/2002 | ....... 4.826
3133ME-AB-7 | FEDERAL HOME LOAN BANK  LS......ccoovoiiriinriirerion | e | e 6.000 | FA.... | 02/12/2016 | .. 767,504 700,000 |..113.5310 ... ...0 [.1PE|09/12/2002 | ....... 4.989
B1B3MP-Z9-0. | FHLB..........ooioiieeeceserececeeceiecesiecsessesesessessesensiss | eeeees | ceeend 6.300 | JJ..... | 07/25/2017 | .. I 1,000,000 |........... 1,000,000 |..102.0310 ... ...0 [.1PE|07/11/2002 ....... 6.300
3134A4-HE-7. | FEDERAL HOME LOAN MTG CORP  LS......coocveeicricnas | e | e 6.375 | FA.... | 08/01/2011] .. 496,225 500,000 |..109.8130 w0 [ 1103/13/2002] ....... 6.490
912827-6J-6... | US TREASURY NOTES........ooiriirereineneiieciiseresienniin | vseeee | e 5.750 | FA.... | 08/15/2010 | .. I 1,658,253 |........... 1,500,000 |..114.9690 |........... 1,724,535 . w0 [ 1107/24/2002 ....... 4122
912827-18-3... | US TREASURY NOTES.........ooomiirireriinenriieneiieresisensiins | oveeeee | e 5.750 | FA.... | 08/15/2003 | .. 200,516 200,000 |..102.7810 205,562 206,625 |.. w0 [ 1110/22/11993 | ....... 5.311
912827-P8-9.. |US TREASURY NOTES  LS.....ccooiieeiscreneneiinreiiessions | oveeeee | e 7.250 | MN... | 05/15/2004 | .........coovveeer | covrerreenae 499,488 500,000 |..108.0310 540,155 497,500 0 .. 1107/06/1994 | ....... 7.320
912827-26-2.. |US TREASURY NOTES  LS.....ccooiimriscrineniisnsiisssniens | osseree | e 6.500 | AO....[ 10/15/2008 | .......coooveeee | worarreenae 974,728 975,000 |..114.8750...........1,120,031 |............. 975,078 0 .. 1103/08/2000] ....... 6.505
0199999. | U.S. Government - ISSUET OBlIGAtIONS...............uriueririesereessereisseseesscessessse s 8,676,327 8,375,000 |...XXX...... ..9,179,405 |.......... 8,696,385 0 [ XXX]....XXX..... XXX.....
U.S. Government - Single Class Mortgage-Backed/Asset- Backed Securities
36205T-JL-8.. | GNMA POOL# 399967 ..........concreeersrrierscriencreens [ [.::...8.000 [MTLY[05/15/2026 | ..ccccccvrrrnees | cvseereeeees 135,068 133,925 | ...... 0.0000 ...135,068 |.............. 134,929
0299999. | U.S. Government - Single Class Mortgage-Backed/Asset-Backed SECUNIES..........cueereirrireneriinrisene e 135,068 133,925 | .. XXX...... 135,068 |.... 134,929 | ..
0399999. | Total - U.S. GOVEIMMENL..........uurieuirieserisese e sereessesesssesess st 8,811,395 8,508,925 |...XXX... 9,314,473 |.........8,831,314 | ..
States, Territories & Possessions (Direc| Ilgations
lllinois
1 |452150-G7-4.. [ILLINOIS ST GO.....ooovoccvvrrrrrrnne ‘ ....... 5.500 .|08/01/2015|08/01/2010 [100.000 521,654 500,000 521,654 525,350 0 [..1PE]05/11/2001 ] ....... 4811
O |452150-XW-0. | ILLINOIS ST GO......cvoerreercriis ..5.625 AO .104/01/2014 | 04/01/2010 |100.000 506,577 500,000 506,577 508,500 | .. ....0 [.1PE|04/24/2000 | ....... 5.402
[e%) IliNO0IS.......orveeecreennncs 1,028,231 ..1,000,000 |.... ....1,028,231 1,033,850 | .. .0 [ XXX ... XXX..... XXX.....
Total States and US....... ....1,028,231 ..1,000,000 |.... 1,028,231 ...1,033,850 |.. .0 [ XXX ... XXX..... XXX.....
1199999, | States, Territories & Pc ions - Issuer O |gat|ons ........................... ....1,028,231 ..1,000,000 |.... 1,028,231 ..1,033,850 |.. L0 XXX XXX..... XXX
1799999. | Total - States, Territories & Po ions (Direct and Guaranteed).... 1,028,231 ..1,000,000 |.... ....1,028,231 1,033,850 0 | XXX]..... XXX..... XXX
Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
lllinois
167484-SG-0. | CHICAGO IL GO........ooorreecreerereerereiereeeeeeceeeeseeeeeeeao | ceevenns 6.000 [ JJ..... [01/01/2019 ..o [ e 509,645 500,000 |...... 0.0000 509,645 512,330 0 [..1PE|03/06/2000 | ....... 5.681
483862-FB-9.. | KANE CNTY IL GO......ooirieierierereiirnceiiseniieceeieeseeesenes | ceveenns 5.375 | JD.... | 12/30/2015 | 12/30/2009 {100.000 504,442 500,000 | ...... 0.0000 504,442 505,745 0 [.1PE|07/23/1999 | ....... 5.222
581000-MB-9. | MC HENRY CNTY IL GO 6.000 | FA.... | 02/01/2016 | 02/01/2009 {100.000 607,809 600,000 | ...... 0.0000 607,809 610,320 |.. ...0 [.1PE|02/25/2000 | ....... 5.742
759911-NA-4.. | REGIONAL TRANSN AUTH IL GO.. 5.750 | JD.... | 06/01/2016 | .......ccooceenne. 514,063 500,000 | ...... 0.0000 514,063 516,290 .0 |..1PE|08/30/1999 ....... 5.451
T~ 2,135,959 2,100,000 |...XXX......[cccconereen 2,135,959 2,144,685 0 [ XXX]....XXX..... XXX.....
lowa
[150519-U2-0.. | CEDAR RAPIDS IA GO 5.000 [JD.... [06/01/2018]06/01/2010]100.000 | 505,813 | 500,000 |......0.0000 505,813 | 506,615 |.. ....0 [..TPE]10/10/2001] .......4.811]
\ s~ \ 505,813 | 500,000 |...XXX......| 505,813 | 506,615 | 0 [ XXX [ XXX...... | XXX.ooo |
Massachusetts
[57582N-JY-2..[MASSACHUSETTS ST 5.375 [JJ..... [01/01/2018]01/01/2013]100.000 | 532,820 | 500,000 |......0.0000 532,820 | 532,980 | 0 [..1PE[12/04/2002] ......4.548 |
\ | VSSACNUSEIS. .vvveccrereeerrrreeesssssssseeeerssseessssssseeesssessssssssesssssssess e sseesssss e sssseses s ssesessssessssssseeees \ 532,820 | 500,000 |...XXX......| 532,820 | 532,980 | 0 [ XXX e XXX..... [ XXX
Michigan
[989258-FK-9.. [ZEELAND MI GO........ooooveeeerssseserrcseeeesssssseeee [ [......5.250 [MN... [05/01/2022] .......ccc000.... [ [ 500,000 | 500,000 |......0.0000 | 500,000 | 500,000 | 26,250 |... 0 [..1PE]01/31/2001] ......5.250 |
\ [ IMICRIGAIN. ..eccvo o erereceeeesseseseeescsssees e e \ 500,000 | 500,000 |...XXX......| 500,000 | 500,000 | 26,250 | ... 0 [ XXX [ XXX...... [ XXX.ooo |
Mississippi
[605579-4Q-1.. \MISSISSIPPI STREF-SERA......ccooiiiiiiericssriccscrineens [ [......5.500 [JD.... [12/01/2019] ..oocvveeerrreene [ [ 545,540 | 500,000 |......0.0000 | 545,540 | 546,415 | 13,750 |... 0 [..1PE]06/20/2002] ......4.712|
\ ISSIPPI...overevescreesereessereeseniens T \ 545,540 | 500,000 |...XXX......| 545,540 | 546,415 | 13,750 |... 0 [ XXX [ XXX...... | XXX.ooo |
Nevada
[181054-V8-7.. [CLARK CNTY NV GO.....o.rrerrrreeersssssnresressseesssssseeseseees [ [......6.000 [ JD.... [06/15/2016 ] 06/15/2010]100.000 | 506,794 | 500,000 |......0.0000 506,794 | 508,765 | 30,000 J... 0 [..1PE]02/17/2000] ......5.773 |
\ [ INBVBOA. ..o eeeeeeeesesss s seesesess s \ 506,794 | 500,000 |...XXX......| 506,794 | 508,765 | 30,000 |... 0 [ XXX [ XXX...... | XXX..oo |
Ohio
[431621-HT-1.. [HILLIARD OH GO........coerrrcreeeeessssseererseeesssssssesssssseseeens [ [......5.250 [ JD.... [12/01/2019]12/01/2011]100.000 | 503,765 | 500,000 ]......0.0000 | 503,765 | 504,275 | 26,250 ... 0 [..1PE]06/11/2001] ......5.143]
\ [ OO ccveeereseseeeeeeeeeess e eeeeeees a1 R \ 503,765 | 500,000 |...XXX......| 503,765 | 504,275 | 26,250 |... 0 [ XXX [ XXX...... | XXX..oo |
Oklahoma
[678518-8P-9.. [OKLAHOMA CITY OK GO.....ccoorrrreeeeesssnnerrrseseesssaneeee [ [ 5750 [UJ..... [07/0172017 [ .o [ 498,014 | 500,000 ]......0.0000].... 497,295 |........... 14,375 [.oceeeeenn 28,750 |... 0 [..1PE]05/02/2000] ......5.791 |
\ | OKIBNOME. ... eeeeeeeeeeessssseeeeeeeessssssss e esesses e \ 498,014 | 500,000 |...XXX......]... 497,295 |........... 14,375 [ .eceeenn 28,750 | ... 0 [ XXX [ XXX...... | XXX..oo |

Texas
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 3 Interest 6 7 8 9 10 11 12 13 Interest 16 17 18 19 20 21
4 5 15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CusIP Option Obtain Year on Received (Decrease) | by Foreign | Defaultasto | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation] Acquired | Interest
414004-EA-5.. | HARRIS CNTY TX GO......ccooorrriiriererieerereiessereescneieenns . eee [ 100012013 | oo | 553,209 500,000 | ...... 0.0000 553,209 556,705 ..1,188 0 |..1PE|01/24/2002] ....... 4.490
430686-HM-0. | HIGHLAND PARK TX GO .. 102/15/2013 | 02/15/2009 |100.000 582,323 540,000 | ...... 0.0000 582,323 587,115 | ... 11,730 | .... ...0 [.1PE|03/07/2002 | ....... 4.280
442402-Q4-8..|HOUSTON TX GO............ .. 102/15/2018 | 02/15/2009 |100.000 503,892 500,000 |..106.0550 530,275 505,645 |.. 9,917 ...0 [.1PE|05/25/1999 | ....... 5.099
463777-GN-6. | IRVING TX GO . o |03/15/2018 | ..o | e 508,618 500,000 | ...... 0.0000 508,618 510,465 |.. 8,097 ...0 [.1PE|05/15/2001 | ....... 5.170
473502-HC-9. | JEFFERSON CNTY TX GO..... .. |08/01/2017 | 08/01/2010 |100.00! 501,807 500,000 | ...... 0.0000 501,807 501,880 |.. 12,500 ...0 [.1PE|01/31/2000 | ....... 5.939
486062-YX-4..| KATY TX GO... ... | 02/15/2014 523,657 500,000 | ...... 0.0000 523,657 529,500 |.. 10,389 ...0 [..1PE|03/06/2001 | ....... 4.603
667027-EE-2..[NORTHSIDE TX GO......ccocoooneveen. . 108/15/2018 500,000 500,000 | ...... 0.0000 500,000 500,000 |..........11,097 |.... ....0 [.1PE|03/09/2000 | ....... 5.875
T 3,673,506 3,540,000 |...XXX...... 3,699,889 3,691,310 |........... 70,918 0 [ XXX ... XXX..... [..XXX.....
Washington
495260-RC-7. [KING CNTY WA GO.....ccoorrierirnssriissereessereesssseeesssnionn [ [..::...5.000 [UD.... [12/01/2016 [ cvcceeeeerrrnrnes | cvverrereees 503,796 500,000 503,796 505,705 |............. 2,083 0 [.1PE[03/22/1999 | ....... 4.850
WASHINGRON. ... 503,796 500,000 |.... 503,796 505,705 |............ 2,083 0 [.XXX]....XXX..... XXX.....
Total States and US.........ccccounierionrinscisscissessseisesessssceesssneescneenaas O — 9,906,007 9,640,000 |...XXX......]...........9,932,390 |.......... 9,938,045 |.........136,597 0 [.XXX]....XXX..... XXX.....
1899999. | Political Subdivisions of States, Territories & Pc ions - Issuer OBlIGations.........c.ocwerreneunerensressiseeesese e | e 9,906,007 |...........9,640,000 |.... 9,938,045 | .. 136,597 0 | XXX|..... XXX..... XXX.....
2499999, | Total - Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed)........c.coouueerrrerensrerssinieennieins | ceeens 9,906,007 |...........9,640,000 |...XXX...... 9,932,390 ... 9,938,045 136,597 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
Michigan
[78689H-CR-5. [ SAGINAW VY ST UNIV MIREV.........ccorrrrreeeeeesssserrrrreeees [ [...:.:5.250 [UJ..... [07/0172019 ] ..ovvvvcennrrnnne [ [ 504,323 | 500,000 ]......0.0000 | 504,323 | 505,550 [...occceeee 13,125 [.oveeeceenn 26,250 ... 0 [..1PE]01/25/2001] ......5.068 |
\ [ IMICRIGAN. ..eccv s eeercceesesnesesseescssseess e \ 504,323 | 500,000 |...XXX......| 504,323 | 505,550 |...oocereee 13,125 [.eeeeeenn 26,250 |... 0 [ XXX [ XXX...... | XXX..oo |
Ohio
172311-AV-4..| CINCINNATI OHIO WTR SYS........oiiioirirererneneereceieons | ceveines | oo 5125 [JD.... [ 1200172021 ] ..o [ o 507,660 500,000 |...... 0.0000 507,660 508,060 ..2,135 0 [..1PE|06/13/2002] ....... 4.900
407272-F7-3.. |HAMILTON CNTY OH REV.........ooorvuirreircreinericccniiienens | e | e 5.250 | MN... | 05/15/2011 11/15/2010{100.000 537,241 500,000 | ...... 0.0000 537,241 542,040 | .. 3,354 |.... ...0 [ ..1PE| 10/04/2001 | ....... 4.131
407288-KT-5.. |HAMILTON CNTY OH IMPT MET SWR DIST SERA..... | ccccoces | e 5.750 | JD.... | 12/01/2015|06/01/2010{100.000 624,536 560,000 | ...... 0.0000 624,536 625,302 |.. 2,683 |.... ...0 [.1PE|11/20/2002 | ....... 3.942
677519-DA-5..| OHIO ST MENTAL HLTH CAP FACS SER I A.....ccovvvoies | e | e 5.250 | JD.... | 06/01/2014 | 06/01/2012{100.000 550,636 500,000 | ...... 0.0000 550,636 552,290 |.. 2,188 |.... ...0 [.1PE|08/14/2002 | ....... 3.951
67756B-EZ-9. | OHIO ST REV.......coovviereeerieiicriiiseseiiseseiieeeeissssisenssssens | eeseees | eeeene 5.125 | AO....| 10/01/2017 | ..o | o 506,062 500,000 | ...... 0.0000 506,062 507,680 |.. 6,406 |.... ...0 [.1PE|11/10/1998 | ....... 4.977
677632-DV-0.. | OHIO ST UNIVERSITY REV........ccoooiereimrreineriincniinceins | e | e 5.250 | JD.... | 12/01/2018 | 12/01/2012{100.000 | ........... 1,043,104 |........... 1,000,000 | ...... 0.0000 |........... 1,043,104 |.......... 1,045,920 | .. 4375 | ... ...0 [.1PE|02/26/2002 | ....... 4.701
677659-KS-2.. | OHIO ST REV WTR DEV FRESH WTR IMPT coeeee | ererenee | e 5.375 | JD.... | 12/01/2016 | 06/01/2012{100.000 545,215 500,000 | ..111.5280 557,640 546,525 | .. 2,240 |.... w0 | 1108/28/2002] ....... 4.202
[T YT vvv v vvvTUvOTTUOTIYN! ooy 4,314,454 |.......... 4,060,000 [ ... XXX...... | covcreeen: 4,326,879 |.......... 4,327 817 .23,381 0 [ XXX]....XXX..... XXX.....
Oklahoma
[678657-CQ-8. [ OKLAHOMA CITY OK REV........cccorccceeerrsnnneeee 502,726 | 500,000 ]......0.0000 | 502,726 | 504,020 |........... 12,500 [...ccccee.. 25,000 ... 0 [..1PE]01/20/1999] ......4.901 |
\ | OKIANOMA. ..cc.vvvveeeerereeeessssssserrseeeeensnnnas 502,726 | 500,000 |...XXX......| 502,726 | 504,020 |........... 12,500 |[....cccco.. 25,000 |... 0 [ XXX [ XXX...... | XXX.ooo |
Pennsylvania
[870000-DW-3.] SWARTHMORE BORO AUTH PA REV 497,231 | 500,000 ]......0.0000].... 496,820 | 0 [..1PE]07/10/1998] ......5.051 ]
\ | Pennsylvania............cccccccccne: 497,231 | 500,000 |...XXX......... 496,820 | 0 [ XXX [ XXX...... [ XXX.ooo |
Texas
136542-CU-9. | CANADIAN RIV MUN WTR TX REV........oorroincreineriinecns e [ v 5.750 | FA.... | 02/15/2015 | 02/15/2009 [ 100.00 506,220 500,000 |...... 0.0000 506,220 508,765 .1PE|09/21/1999 ] ....... 5.506
349447-AW-2. | FORT WORTH TX REV. ... |03/15/2020 500,000 500,000 | ...... 0.0000 500,000 500,000 |.. ..1PE | 09/06/2001 | ....... 5.000
463830-5Y-1.. [ IRVING TXREV.............. . | 06/15/2017 500,000 500,000 | ...... 0.0000 500,000 500,000 | .. ..1PE | 03/06/2000| ....... 5.850

TOXES oo ' e XK XK [ XXX

1,506,220 |........... 1,500,000 | ... XXX...... | ccoveennee 1,506,220 |........... 1,508,765

Wisconsin
97689P-TH-1. | WISCONSIN ST REV

500,000 500,000 | ...... 0.0000 500,000 500,000 ..1PE|08/22/2000 ....... 5.500

‘ 5.500 AO....‘ 10/01/2017

977123-KN-7.. | WISCONSIN ST REV 5.500 | JJ..... 07/01/2011 547,934 500,000 | ...... 0.0000 547,934 553,590 .1PE|10/02/2001 | ....... 4.150
LT T — 1,047,934 |.......... 1,000,000 ... XXX.ooooo| corrree 1,047,934 |.......... 1,053,590 XXX XXX XXX

United States
31331H-5L-7.. [FEDERAL FARM CREDIT BANK  LS.......cccooevmivrnrrec | e [ i 6.125 | JD.... [12/29/2015 ] ...ooverrerrene | e | e 1,056,554 |..... ..1,000,000 |..114.7810]...........1,147,810 .1PE|07/23/2002] ....... 5.510
31331H-6B-8.. | FEDERAL FARM CREDIT BANK........ccccoovriierireieneirnrernies | cevernes | evvens 5.750 | JJ..... 0171812011 | oo | eeerevieien | evereninns 1,039,681 ..1,000,000 |..111.0310{...........1,110,310 .1PE|07/10/2002] ....... 5.141
31331H-F5-1.. | FEDERAL FARM CREDIT BANK. (ST PO PO 7.700 | MS... [03/09/2010 | ...covvererrrians | crrrrirnens 500,000 500,000 |..111.0940 555,470 500,000 .1PE | 03/06/2000] ....... 7.700
[V — 2,596,235 2,500,000 |.... 2,813,590 2,599,363 XXX ... XXX..... XXX.....
TOtal STAES ANG US...... ettt ettt ettt ettt n st santas | rentanes 10,969,123 |......... 10,560,000 |.... 11,198,903 |......... 10,995,925 XXX ... XXX..... XXX.....
2599999. | Special Revenue & Assessment Obligations - Issuer Obligations............ccccccrucveen. 10,969,123 |. 10,560,000 | .... 11,198,903 | .........10,995,925 | .. 134,867 |.... XXX ... XXX..... XXX.....
3199999. | Total - Special Revenue & Special Assessment Obligations..........c.cccrrerrereresiesnsisssresceseessensseseesenes ] 10,969,123 |......... 10,560,000 | .... 11,198,903 |......... 10,995,925 134,867 XXX ... XXX..... XXX.....

Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
United States
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Annual Statement for the year 2002 of the STATE AUTO NATIONAL 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
060505-AQ-7. | BANK OF AMERICA CORRP.........cossrreimrrirncririnnrinenennns | ereeeee | e 6.250 | AO....| 04/15/2012 503,430 500,000 |..111.2510 556,255 503,635 05/08/2002 | ....... 6.150
073902-BR-8.. |[BEAR STEARNS COS.........ooooreemreeenereineneisessisenssinns | weveeeee | eerreee 7.625 | JD.... | 12/07/2009 | .. 509,491 500,000 |..117.7280 588,640 511,520 | .. 12/14/2000 | ....... 7.270
079857-AG-3. | BELLSOUTH CAP FUNDING  LS......ccooviierirmreirncriinns [ eerreeee | e 7.750 | FA.... | 02/15/2010 | .. 510,355 500,000 |..118.4020 592,010 512,500 | .. 11/27/2000 | ....... 7.369
172967-AZ-4.. | CITIGROUP INC.  LS.....ocooiiereiiereeeceirereeienseiscssesenees | cevenes | ceveons 7.250 | AO....| 10/01/2010 | .. 523,096 500,000 |..116.0870 580,435 527,000 |.. 03/27/2001 | ....... 6.480
172967-BC-4..| CITIGROUP INC 6.500 | JJ..... | 01/18/2011] .. 298,319 300,000 |..112.2000 336,600 298,041 |.. 01/18/2001 | ....... 6.590
172967-BJ-9.. | CITIGROUP INC.  LS.....cccoooivrvircrracnnens 6.000 | FA....|02/21/2012] .. 497,867 500,000 |..109.7400 548,700 497,750 |.. 05/08/2002 | ....... 6.060
36962G-YY-4. | GENERAL ELECTRIC CAPITAL CORP.......cccooomimrumereens| e | e 6.000 | JD.... | 06/15/2012] .. 541,474 500,000 | ...... 0.0000 541,474 542,270 | .. 10/01/2002] ....... 4.893
617446-HC-6. | MORGAN STANLEY  LS.....oooiiiiireireceeiincneineneieesii | oveeeee | e 6.600 | AO....| 04/01/2012] .. 514,221 500,000 |..110.8320 554,160 514,845 | .. 06/05/2002 | ....... 6.190
724479-AC-4.. | PITNEY BOWES INC......cooiiiiiieriisssiiiscriiseniisssiissssssns | eesseeee | eesens 5.950 | FA.... | 02/01/2005 534,893 500,000 | ..107.3710 536,855 539,000 |.. 09/25/2002 | ....... 2491
United States..... v XXX 4,835,129 | 4,446,561 |...........74,299 |.......194,626 |............(9,807) | ...occoocccec0 | o0 [ XXX .o XXX..... XXX.....
3999999. | Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations.............ccceeureruiseeenscesccenscencrencens XXX ...4,835,129 |........... 4,446,561 |.........74,299 |....... 194,626 |...........(9,807) | ..o | v 0 [ XXX o XXX..... XXX.....
4599999. | Total - Industrial & Miscellaneous (Unaffiliated)........ .o XXX...... ...4,835,129 |........... 4446561 |.........74,299 | ... 194,626 |.........(9.807) | c.ceccovevviceec0 | oo 0 | XXX XXX..... XXX
Totals
5499999. | Total - ISSUET ODIIGAHONS............cveerrreescriessereiisesrie e 35,012,834 33,875,000 | ... XXX...... | coverees 36,174,058 35,110,766 |.........523,956 | ......1,417,861 |..........(69,596) | .....c.occceeee.0 | v 0 [ XXX .o XXX..... XXX.....
5599999. | Total - Single Class Mortgage-Backed/Asset-Backed SECUMIES...........cuuiruereieeensreseiiisriiseri s 135,068 133,925 |... XXX... .. 135,068 |............ 134929 |..............893 | ... 10,714 | 294 |0 | 0 XXX XXX..... XXX
6099999. | Grand Total - Bonds et 35,147,902 |......... 34,008,925 ... XXX... ..36,309,126 35,245,695 524,849 |....1428575 |.........(69,302) | ....ccococeee0 | o0 [ XXX . XXX..... XXX.....
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smaisaemaniis voazave. STATE AUTO NATIONAL 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

NONE
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Annual Statement for the year 2002 of the STATE AUTO NATIONAL 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
026874-10-7........ AMERICAN INTERNATIONAL GROUP.........cccoconevrerrvrrarn | eovernrireirennns 2,000.000 | ..oveeercernnnns 115,700 115,700 | oovvvcecrrenn. 129,280 ...06/11/2002...
172967-10-1........ |CITIGROUP INC.......ccovvvvrrrrrriicnnes ..3,000.000 .105,570 .105,570 118,199 | .. .| ...06/11/2002...
316773-10-0........ FIFTH THIRD BANCORP . ..2,000.000 | .. 117,100 117,100 129,880 |.. ...06/11/2002...
UNIEA SEALES. .. .. .338,370 .338,370 377,359 |..
6799999. [ Total - Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)..... 338,370 338,370 377,359
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
United States
ALCOA INC.....oeirirreieeeerecrcisssenseessseseesessessessessessesses | esesssnenseennn 3,800.000 [ ..evveueerercerene 86,564 [....corvreeeren22.780 | e 86,564 | ....cocvvrrnnn. 122,322 | o0 [ 1,140 [ (35,758 ...06/11/2002...
... |AVERY DENNISON CORP. ..2,000.000 122,160 122,160 125,397 (3,237 .| ...06/11/2002...
....|CARDINAL HEALTH INC ..2,000.000 .118,380 .118,380 .131,800 13,420 .| ...06/11/2002...
... |ENGELHARD CORP.............. e ..4,000.000 ..89,400 ..89,400 .125,160 35,760 .| ...06/11/2002...
... |EXXON MOBIL CORPORATION.......c.ocvvirrrrerrceneeeieerenns ..3,000.000 104,820 104,820 119,040 | .. 14,220 .| ...06/11/2002...
... |GENERAL ELECTRIC CORP.........coovvirrirrirrerrecrnrinrinrieene ..4,000.000 97,400 97,400 121,560 |.. 24,160 .| ...06/11/2002...
.. |INTEL CORP......oeevvrircrne, ..5,000.000 ..77,850 ..77,850 ...95,850 18,000 .| ...08/121/2002...
... |IBM CORPORATION... ..1,600.000 124,000 124,000 124,080 ....(80 .| ...06/11/2002...
... |JOHNSON & JOHNSO ..1,800.000 ..96,678 ..96,678 ..98,802 (2,124 .| ...08/121/2002...
... |LOCKHEED MARTIN CORPORATION.. ..1,500.000 86,625 86,625 ...96,510 (9,885 .| ...08/121/2002...
... |LOWES COMPANIES INC................. N ..2,500.000 93,750 93,750 .120,100 26,350 .| ...06/11/2002...
1o [MASCO CORP.......cooiriiiiiiitiieeei st ..4,500.000 94,725 94,725 .120,999 26,274 .| ...06/11/2002...
... IMEADWESTVACO CORP.......coeverririirireireieieeeeenns ..3,700.000 91,427 91,427 118,437 | .. 27,010 .| ...06/11/2002...
<o IMEDTRONIC INC...coooviiiniieireeeeeeee e ..2,500.000 .114,000 .114,000 114,875 |.. (875 .| ...06/11/2002...
..|MERCK & CO INC... ..2,000.000 113,220 113,220 103,470 |.. 9,750 .| ...08/121/2002...
.. |PFIZERINC......ccvrvvcrnen. ..3,000.000 ..91,710 ..91,710 102,679 10,969 .| ...08/121/2002...
... |PROCTER & GAMBLE CO........covvrierireiecrcrncneineincinennns ..1,500.000 128,910 128,910 135315 | .. (6,405 .| ...06/11/2002...
[RAYTHEON CO....ooecicieieieiseiseiseeseesesse e ..3,000.000 ..92,250 ..92,250 132,676 |.. 40,426 .| ...06/11/2002...
88579Y-10-1.....c. | BM €O ..1,000.000 |.. 123,300 123,300 .126,700 (3,400 .| ...06/11/2002...
89420G-10-9....... TRAVELERS PROP CASUALTY CORP........cccouvvrnrnrnens | cerverreireirinns 129.000 |..ovovvvvecrrernns 1,890 | .o 14650 |, 1,890 | 2,488 ...(598 .| ...08/121/2002...
... |TRAVELERS PROP CASUALTY CORP. B [ 266.000 |...ocorevrerirrnnnns 3,897 [ 14850 [ 3,897 [ 5,536 | .. (1,639 .| ...08/121/2002...
<. [WAL MART STORES........cciimiiireireineirernerseeeieeeeennes ..2,000.000 101,020 101,020 114,600 |.. 13,580 .| ...06/11/2002...
. [WEYERHAEUSER CO.....ccoeviiiiiieieineineireeeseeeenenne ..2,000.000 ..98,420 ...98,420 | .. .130,099 31,679 .| ...06/11/2002...
INGERSOLL-RAND COMPANY.. ..2,500.000 107,650 107,650 | .o 125,350 | .. (17,700 ...06/11/2002...
UNIEA SEALES. ..o 2,260,046 2,260,046 .2,613,845 |.. ...(353 799
6899999. | Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 2,260,046 2,260,046 .2,613,845 |.. ..(353,799
7099999. [ Total - COMMON SEOCK. ... ...vecececerienrisriseisci e NN ..2,598,416 |.. - ..2,598,416 | .. ..2,991,204 |.. ...(392,788
7199999. [ Total - Preferred and CoOmMMON StOCK..........vvriviveiceniiiciicisiieiscnsissiscscssssines | coreninnenens 2,598,416 | ... XXX [ o, 2,598,416 | ...occovenve. 2,991,204 ..o 2,956 | 21,050 | (392,788

(@) 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.




Annual Statement for the year 2002 of the STATE AUTO NATIONAL 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 - U.S. Government
312925-ZE-3............... FHLMC 6.250% 07731717 ....oveveeeeeeeeeeeeeeeeee et | caene 07/10/2002..... [LEGY MASON.......iieiirieicecieiririreieieeetcee st reseieeees st seseesessssesees | coeteereassetesesseneasseeseesassssesesesasassnses | ceesesesessssesssnssnsssaesnessasanes 996,250 [ ..ovoveevereiereieieeeee 1,000,000
31331L-CX-4... ....|FEDERAL FARM CREDIT BAN 6.000% 03/07/11. ....07/18/2002.... |McDonald & Co ..1,059,219 |. ..1,000,000 |..
31331L-V7-0.... ... |FEDERAL FARM CREDIT BAN 6.000% 06/14/12.... ....07/23/2002.... |McDonald & Co ..1,031,250 | .. ..1,000,000
3133ME-AB-7.. ... |FEDERAL HOME LOAN BANK 6.000% 02/12/16. U 09/12/2002.... | SLEPRENS INC.....eeicieeieicici et sinaes | creteerentssie et sese et es et nnenes [ ceeseiesesseesessns e e s esaes 768,965 |[...covoveveieiiiieeieieie 700,000
3133MP-Z9-0.............. |FHLB 6.300% 07/25/17.........oovierriiiieeireeennn I 07/11/2002.... | Legg Mason.. ..1,000,000 |.. ..1,000,000
3134A4-HE-7... ... |FEDERAL HOME LOAN MTG C 6.375% 08/01/11... 10:03/13/2002.... |LEGYG MASON......couieiniiiririeieieisie ettt esees s nnnees | ereseaeereneseietesseneseseesbstsesesesssesennnes | freeseeesssetsene et eeesenaees 495,960 |..ooiviiiiieeeeee 500,000 | .
912827-6J-6................ US TREASURY NOTES 5.750% 08/15/10........ ....07/24/2002..... | Red Capital Markets. o] ..1,665,938 ..1,500,000 |..
0399999. | Total - BONAS = U.S. GOVEIMIMENL.............veevevieeeeveeeeeeeeveeeceeteteeeeteteteeteteveseeteteseseetesesees  etetesesssessesesasessceesesessessessesassssassesasssseesesesassesesesasassesesetsssesceesessssssnsesesssssssesesssssesesesssnsesesessssrsesesran 7,017,182 6,700,000
Bonds - Political Subdivisions of States
Massachusetts
57582N-JY-2............... MASSACHUSETTS ST 5.375% 01/01/18.......ccovererererererererenen [.....72104/2002.... [StEPRENS INC.......o v | OO O 532,980 [..oovoveerererieeeeee 500,000
MASSACHUSEES. ... vttt ettt ettt tetetesesesesseeeesestetes  tetesesesesestseseseteseseseseee e sttt et et et et e eeseeeseaea st et et et et et et eee ettt sttt et eseseneeesestatetesesesetesesereresessseseseserererereies | etetesiserseteseteresesnensnenses 532,980 [..ccooovooeeieeeen 500,000
Mississippi
605579-4Q-1.............. MISSISSIPPI ST REF-SER  5.500% 12/01/19.. 06/20/2002.... ] Stephens Inc. B 546,415 500,000
[T 546,415 500,000
Texas
414004-EA-S............... HARRIS CNTY TX GO 5.750% 10/01/13......cvcvireeeieiieeeeceeieveen | v 01/24/2002..... |MESIFOW & COMPANY.......c.coiviurireririreireeeriseieerereeseeeesesesessesesesesesesnes | creteeresseseeessenessseesessssssesesesasasnses | eesesesessssesssssssssssnsssassees 556,705 |[..covoieerereecieeeeeeeea 500,000
430686-HM-O0.............. HIGHLAND PARK TX GO 5.750% 02/15/13.. ....03/07/2002.... | Mesirow & Company o ] 587,115 [ 540,000
Texas................. B ..1,143,820 ..1,040,000 |..
Total States and US................ .. B ..2,223,215 ..2,040,000 |..

114

P2 Y I =TT oY T YISV e Yo 2,223,215 2,040,000
Bonds - Special Revenue and Special Assessment
Ohio
172311-AV-4 ... |CINCINNATI OHIO WTR SYS 5.125% 12/01/21.....cooveverivccens [ e 06/13/2002..... [ Stephens Inc. o] e [ 508,060 | .....covvereerrriercirieireiin 500,000
407288-KT-5............... |HAMILTON CNTY OH IMPT M 5.750% 12/01/15. ....11/120/2002..... | Stephens Inc. e e [t 625,302 [ ..o 560,000
677519-DA-5... ....|OHIO ST MENTAL HLTH CAP 5.250% 06/01/14.. ....08/14/2002.... | Stephens Inc.... e e [ 552,290 |..cooivvieiiriciees 500,000
677632-DV-0... ....|OHIO ST UNIVERSITY REV 5.250% 12/01/18..... O 02/26/2002.... {McDonald & Co ] | ..1,045,920 | .. ..1,000,000
677659-KS-2............... OHIO ST REV WTR DEV FRE 5.375% 12/01/16.. ....08/28/2002..... | Stephens Inc.... e [ 546,525 ..o 500,000
[T 3,278,097 3,060,000
United States
31331H-5L-7............... FEDERAL FARM CREDIT BAN 6.125% 12/29/15........ccoccovvveeenns [ cenn 07/23/2002.... [LeGG MASON........cooimiiiiiiiririreecise e 1,057,800 1,000,000
31331H-6B-8............... FEDERAL FARM CREDIT BAN 5.750% 01/18/11. ....07/10/2002.... [McDonald & Co o ..1,041,563 ..1,000,000 |..
LU o] ..2,099,363 ..2,000,000 {..
Total States and US.........cccooiiiininiccssennns .. o] ..5,377,460 |.. ..5,060,000 {..
3199999. [ Total - Bonds - Special REVENUE & SPECIAI ASSESSMENES. ... .t eueiitietetieiteesritsetsuatetes eeetseseaaseeneesseseaesseessesesesesseeeeeaeseseeeeeeeeeE et eeeea0sLeLEeE 4010 eenEeEeE 10121 nEeheEeE e seheEeEeesnseEsbeeasnseenesssssesnsneessssnsnnnsnses | ersssesesasnsesssasnsesasnsens 5,377,460 | ..o 5,060,000
Bonds - Industrial and Miscellaneous
United States
060505-AQ-7.............. BANK OF AMERICA CORP 6.250% 04/15/12.........cooovvorrvinicrrcnns | e 05/08/2002.... [MErTIIl LYNCR. ..ottt sniessieiee | ceetietntiet sttt saessies | cesttrsiesseinsieseses e nnsienea FORICKI [ 500,000
172967-BJ-9.... ... |CITIGROUP INC. 6.000% 02/21/12.................. O P 05/08/2002.... [Merrill Lynch..... o S 497,750 .o 500,000
36962G-YY-4... ... | GENERAL ELECTRIC CAPITA 6.000% 06/15/12. v [ 10/01/2002.... | Stephens Inc.... e e [ 542,270 ..o 500,000
617446-HC-6... ... IMORGAN STANLEY 6.600% 04/01/12............. e [ 06/05/2002.... [ Merrill Lynch. o e [ 514,845 [ .oviirece 500,000
724479-ACA............... PITNEY BOWES INC 5.950% 02/01/05. ....09/25/2002..... [ Stephens Inc. e [ 539,000 [ 500,000
UNIEA SEALES. ...t ererneereenees o] ..2,597,500 ..2,500,000
4599999 | Total - BONAS - INAUSHIAI & MISCEIAMEOUS. ... v et trir s siestesets e essssesee e eesesesmes eeseeseeseeseesee s e e seE s e 48 s 48 o808 S8 E 8 S E 8 EE S84 E8 484 EE4EE 4 £ 408 S0 1401 S0 S0 £E 00181 £EfeE e e e bttt seb st nes st nnes | Cnrinssensensensansanssnesnsenns 2,597,500 ..o 2,500,000 |..
6099997. [ Total - Bonds - Part 3.........c.ccocveniincirnnnn: ....17,215,357 ....16,300,000
6099998. | Total - Bonds - Summary ltem from Part 5. . I . 6,034,507 [..ooiiiiiiiiie 6,000,000
(SO TR LT AT I =TT SO 23,249,864 [ ..o 22,300,000

Common Stocks - Banks, Trust and Insurance Companies
United States

026874-10-7................ AMERICAN INTERNATIONAL.........ocoviimiiieiiicieieieieisessiisiens [ e 06/11/2002.... | SMith BAMEY..........coooiviiiiiiiiccccccssscsessssssssiennes | e 2,000.000
172967-10-1. ...|]CITIGROUP INC..........cc.co.cc. 06/11/2002.... | Smith Barney.... ..3,000.000
316773-10-0................ FIFTH THIRD BANCORP ....06/11/2002.... | Smith Barney ..2,000.000

UNIEA SEALES. ...ttt ettt teteteaesesesessass st s esetes  esestssssaseseseseseseeeee e ettt et et et eaeeeaeaee et et et et et Re s et et LAttt ettt et et et e s eeese ettt et et et et etet et esent et et et et s tetererenesennaee
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SCHEDULE D - PART 3

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

7113

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
6799999. [ Total - ComMMON StOCKS = BANKS, TTUSE & INS. COS.........oviviriieisrsresiesieseessssssesssssssss eveesssssssssssssssssessessessssoesseseeseesoeseesesessessesseses et sessessessesseseessessesseseeseeeesseesessessensessensessensensessessessesesesess | 377,359 [ D S 0

Common Stocks - Industrial and Miscellaneous

United States

013817-10-1.....cvrnne. ALCOA INC.....ooervreireieieeeiessetseesieieeeees s ssssssesssnsens | cenens 06/11/2002.... | SMIth BAMEY......c.vvurvreriecieireieieeeeeeeeeneneesesssssessssessesssssesessnens | seereisesssssssssssseneensenenns 3,800.000 [.eeveureeeeererrerrceeernieene 122,322

053611-10-9. ....|AVERY DENNISON CORP. e [ 06/11/2002.... | Smith Barney.... +.2,000.000 ..o 125,397

14149Y-10-8 ... |CARDINAL HEALTH INC.... IO I 06/11/2002.... | Smith Barney.... +.2,000.000 ..o 131,800

292845-10-4. ....|ENGELHARD CORP.............. ....06/11/2002.... | Smith Barney.... .4,000.000 ..o 125,160

30231G-10-2 . |EXXON MOBIL CORPORATION. ....cvvuvrerriercenceneereeeeeereeennnnens [ ot 06/11/2002.... | Smith Barney.... ..3,000.000 ..o 119,040

369604-10-3. ....| GENERAL ELECTRIC CORP........ccccevviiiniiniiriiciinisisisisinins | 06/11/2002.... | Smith Barney.... ..4,000.000 {.. .121,560
458140-10-0. ...|INTELCORP........... B P 08/21/2002.... |McDonald & Co ..5,000.000 {.. ...95,850
459200-10-1. ....|IBM CORPORATION... e [ 06/11/2002.... | Smith Barney.... ..1,600.000 {.. 124,080
478160-10-4. ....| JOHNSON & JOHNSON............. B I 08/21/2002.... |McDonald & Co ..1,800.000 {.. ...98,802
539830-10-9. ....|LOCKHEED MARTIN CORPORA... e [ 08/21/2002.... |McDonald & Co ..1,500.000 {.. ...96,510
548661-10-7. ....|LOWES COMPANIES INC.......... B P 06/11/2002.... | Smith Barney.... ..2,500.000 {.. .120,100
574599-10-6. ....|MASCO CORP................ B 06/11/2002.... | Smith Barney.... 4,500.000 ..o 120,999
583334-10-7. <...[MEADWESTVACO CORP.......coviiriiiiiiniicisnscisisssnesienis | 06/11/2002.... | Smith Barney.... ..3,700.000 ..o 118,437
585055-10-6. <o [IMEDTRONIC INC....c..ooiiiiiiiiiiisisseeeecsscecniens | s 06/11/2002.... | Smith Barney.... ..2,500.000 ..o 114,875
589331-10-7. ..|MERCK & CO INC... B P 08/21/2002.... |McDonald & Co ..2,000.000 ..cooovoiiiiririiieiienes 103,470

717081-10-3. . |PFIZERING. oo ... 08/21/2002.... | McDonald & Co

..3,000.000 ..o 102,679

742718-10-9. ..|PROCTER & GAMBLE CO.......cccceooviiniiiiiiiinieisisiseicicieeinns. [ e 06/11/2002.... | Smith Barney.... 21,500.000 ..o 135,315
755111-50-7. oo [RAYTHEON CO....cooviiiiiiiiccccsssscsesesesecssienis | 06/11/2002.... | Smith Barney.... ..3,000.000 ..o 132,676
88579Y-10-1 e [BM GO ....06/11/2002.... | Smith Barney.... . ..1,000.000 .126,700
89420G-10-9 .... | TRAVELERS PROP CASUALTY ....08/21/2002.... | Spin Off........ PR (RO 129.000 | oo 2,488
89420G-40-6 .... | TRAVELERS PROP CASUALTY.... ....08/21/2002.... | Spin Off........ PR (OO 266.000 | ..o 5,536
931142-10-3. ....| WAL MART STORES...... RO P 06/11/2002.... | Smith Barney.... ..2,000.000 |..cooviiiiririiiiiins 114,600
962166-10-4.... ....| WEYERHAEUSER CO........... e [ 06/11/2002.... | Smith Barney.... ..2,000.000 |..cooiiiiiiiiicieiiiins 130,099
G4776G-10-1.............. INGERSOLL-RAND COMPANY.. ....06/11/2002.... ..2,500.000 [..cooiiiiiiiiiiiiisiias 125,350

DB SHAEES. ...tttk e ehenEeeEeeE e et eeE e E£EE£E£E£E £ E £ Ef£E £ £E L £E L L LR LR LR R E e E L E e E L E ettt .. 2,613,845

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

7099997. | Total - Common Stocks - Part 3............................ 2,991,204
7099998. [ Total - Common StOCKS = SUMMAIY HBM fTOM Pt 5. oottt ettt ettt et st sttt et st st st st et et et ete et et et et eeseh st eeeEeesceSEeE o0 oE L8 £EeEeE oL oeAeESheE oL L eheheEeE LA eEeheEee et eEebebeesesnsceetebsnsnseseteses | cbetssnsesssnsssasnsnsessnsnsasaes 227,503
7099999. [ Total - Common Stocks..............ccccevevvvvrinnnnnn ..3,218,707
7199999. [ Total - Preferred @NA COMIMON SOCKS. ..........ovviiiiiieeeeeee ettt tees eteteteaeeetetesetetetesesesese s esesesesesesesesesesesessasasasesesesesesesess s asssasesesesesessssssassasasesesesesesesensnsssssssesesesesenensssssss | oeresessssssssisesssssesssssessan 3,218,707

7299999, | Total - Bonds, Preferred and COMMON SIOCKS ..o T T T T T T T T 26,468,571




Annual Statement for the year 2002 of the STATE AUTO NATIONAL INSURANCE COMPANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

4=

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
31364F-W4-9.....|FNMA 6.190% 07/07/08.... ... |07/24/2002 | McDonald & Co... ....513,750 ..500,000 ...505,000 |..oveuvnee 501,866 12,578
31364G-E2-1..... FNMA 6.260% 04/08/09... ... |07/24/2002 | McDonald & Co... ....519,063 |............500,000 ..502,500 | ..ovennee 502,330
31364G-G6-0.....|FNMA 6.280% 04/16/09............ccccenvee ... 105/09/2002 | Call  100.0000. .1,000,000 ...1,000,000 ..997,031 | .o 997,552 | ,448 | 0 | 0 |
36205T-JL-8...... GNMA POOL# 399967 8.000% 05/15/26..... ... [12/01/2002 | Paydown.......... ....259,050 |............259,050 ..260,993 |...coceene. 260,692 |..
912827-G5-5..... US TREASURY NOTES 6.375% 08/15/02.. 08/15/2002 | Maturity.... .1,500,000 ...1,500,000 v 1,502,286 | (2,286) | 0 | 0 |
0399999. [ Total - Bonds - U.S. GOVEIMMENL. ...ttt etttk 3,791,863 | .........3,759,050 |........3,793,649 | ......... 3,764,726
Bonds - States, Territories and Possessions
Washington
939745-MZ-5..... |WASHINGTON ST GO 5.000% 07/01/12............ [11720/2002] Stephens Inc 528,545 508,890
WaSHINGEON. ... oo | eeneenen.. 528,545 508,890 |..
Total States and US........cccooiiiniiiciicnn o | eeenen...528,545 508,890 |..
1799999. | Total - Bonds - States, Territories & POSSESSIONS. ..ottt sttt enscnnea 528,545 508,890
Bonds - Political Subdivisions of States
Michigan
032879-KK-3..... JANCHOR BAY MI GO 5.500% 05/01/16............. 03/07/2002 [ Mesirow & COMPaNy...........cccccovevecerns |errerrieinieneenins | orvveineeas 594,400 545,130
490303-EF-7...... KENT CNTY MI GO 5.000% 06/01/14.. ... |08/14/2002 | Stephens Inc.... ....527,405 501,538
670029-NP-8..... INOVI MI GO 5.125% 05/01/18......... ... [09/12/2002 | Stephens Inc. o e 736,757 716,369
IVIICRIGAIN. ..ttt 1,858,562 | .........1,740,000 | ........1,764,322 | ......... 1,763,037
Utah
795574-MB-5..... | SALT LAKE CITY UT GO 5.750% 06/15/18........ [10728/2002] Tax Free EXChange.......ovoovrresrincionne [eoneenreosmeneesneneninne | eeeneneenees 509,262 |............ 500,000 |...........511,545 | ........... 510,082
Utah.....cocoocnennes ....509,262 |............500,000 |..........511,545 | .......... 510,082 | ..
Total States and US............. oonnn2,367,824 | .........2,240,000 o 2,213,119 |
2499999, | Total - BONGS - POITICAl SUDGIVISIONS .oerseersersesrseesesesesesssesersesesesesesecserrsecseremeeserereeeereererees | e 2,367,824 |......... 2,240,000 |......... 2,275,867 | ......... 2,273,119

Bonds - Special Revenue and Special Assessment
Arkansas

041085-CK-5..... |[ARKANSAS ST REV 5.500% 12/01/13 [07/11/2002] Stephens Inc wun.D57,505 | ............500,000 ...545,145 544,191
ATKANSES........cocvvveeveceeeeteteeeeeeeteteteeeeeeteteteseeeetetessesaeteteseseseeaesesesensesesesessseesaesesesesessssesesssesesessssscsesesesassssesesesssnsesesesan 557,505 500,000 545,145 544,191
Michigan
59455P-79-4...... MICHIGAN MUN BD AUTH RE 5.250% 10/01/16] 12/04/2002] Stephens InC.........ccccooooveeresrcercerennnn, | T 555,220 |............ 500,000 |............ 506,280 |............ 504,664 | .............. (475 oo [Vl 0. 51,031 |........... 51,031 |........... 31,208 |..cooveveaee.
[ eI v 555,220 |............ 500,000 |............ 506,280 |............ 504,664 | ............. (475) [ oo [Vl 0. 51,031 |........... 51,031 |........... 31,208 |....... XXX........
Ohio
677597-YM-2...... [OHIO ST REV 5.000% 05/01/12 06/20/2002 [ Stephens INC........cccvvceeerereeerenecenns | eerrrnieiesrncnees | e 521,745
67766W-AW-2... [OHIO ST REV 4.125% 06/01/13.. ... |06/13/2002 | Stephens Inc wee......495,500
[ oYU 1,017,245
Texas
796253-ME-9..... [SAN ANTONIO TEX ELEC & 5.000% 02/01/14. |06/25/2002 | Stephens Inc.... ....505,494
915137-GS-6..... UNIVERSITY OF TEXAS REV 5.375% 08/15/17 |08/27/2002 | Stephens Inc....... ....529,250
988170-AR-7..... YSLETA TX REV 5.750% 11/15/19.................... 01/24/2002 [ Mesirow & Company... ....558,065 .. 0]. 0
L 1,592,809 | .........1,495,000 | ........1,462,850 | ......... 1,464,865 |............... 482 | oo 0 | e 0 127 461
Virginia
927793-AT-6...... VIRGINIA COMWLTH TRANSN 5.000% 05/15/1408/28/2002] Stephens Inc v | ........524,050 505,506 .19,169
VTGINIB. ettt ettt ettt ettt et etttk seh st e f e E et E kRt £ eE £ e e A eEeh £t E et E e heE At et bttt ettt en s 524,050 505,506 19,169
United States
3133MF-AR-9.... [FEDERAL HOME LOAN BANK 6.555% 06/06/11]08/01/2002]McDonald & Co........cocvvvevreireercerennan, | 1,015,000 |.........1,000,000 {............ 998,750 |............ 998,739 | .cocooeveveeeeed | oo 0 [ 0 [ 16257 | 16,257 .l 42972 |
[V T .1,015,000 ...998,750 |............ 998,739 | ..cceveveveeeeed | oo 0 [ 0 [ 16,257 | 16,257 | ... 42972 | ... XXX........
Total States and US..........c.cccovuererveneene.. .. |......5,261,829 | ........4,995,000 | ......... 5,023,440 ] ........5,017,834 |...........(2,369) | ....ccco0o.c...0 | o0 ] .......246,362 ] .........246,362 | .........197,306 |....... XXX........
3199999. [ Total - Bonds - Special REVENUE & ASSESSMENL. ........iuvuieiieeiiieieei ettt ettt ene ettt ettt en s ensenntens | ceenseens 5,261,829 | ......... 4 995,000 |......... 5,023,440 | ......... 5,017,834 |...........(2,369) | ...ccoeoeecee.0 | o0 ] ... 246,362 | ......... 246,362 | ......... 197,306 |....... XXX........
Bonds - Industrial and Miscellaneous
United States
370442-BB-0..... GENERAL MOTORS CORP 7.200% 01/15/11....[04/22/2002] Sandler O'Neil 504,375 500,000 503,520 503,273 | .o (139 ] oo O | 0 L1241 1241 28,000 [.....covuuee..
[V T 504,375 500,000 503,520 503,273 | ovovreaen (13N | oo O [ 0 [ 1240 1241 | 28,000 |....... XXX........
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Annual Statement for the year 2002 of the STATE AUTO NATIONAL 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 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

4599999. | Total - Bonds - Industrial & MISCEIIANEOUS..........veruririirirriireranisieseeser sttt ssesssenenns | cosssonenees 504,375 |..ooovennes 500,000 |....ccc.... 503,520 |...cccco.e. 503,273 | oo (139) | v 0 | el 0 | 1240 1,241

6099997 [ Total - BONAS = Pt 4.ttt sttt ssnssnnenee | oenses 12,454,436 | ....... 11,994,050 | ....... 12,108,976 | ....... 12,067,842 |..

6099998. [ Total - Bonds - Summary em from Part 5..........cciiiiiiiicineie s ssessesesssnsenenenene | coensenes 6,172,359 | ......... 6,000,000 |......... 6,034,507 |......... 6,033,247 |..

6099999, [ TOAI = BOMGAS.......veeeieeeie ittt ettt nsnnnnnens | nrses 18,626,795 | .......17,994,050 | ....... 18,143,483 | .......18,101,089 |..

7099998. | Total - Common Stocks - Summary Item from Part 5.. coeeennnn229,074 o XXX ..2217,

7099999. [ Total - ComMMON SOCKS........cvrevrirseresresresresienninenene 229,074 | XXX | e ,

7199999. [ Total - Preferred and Common Stocks......... ...229,074 | XXX 2217,

7299999. [ Total - Bonds, Preferred and Common Stock: 18,855,869 8,370,986
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Annual Statement for the year 2002 of the STATE AUTO NATIONAL INSURANCE COMPANY

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17
Par Value Increase 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
3133ML-H3-2.....| FEDERAL HOME LOAN BANK' 6.250% 02/06/{01/28/2002 [McDonald & Co.................... 07/24/2002 [McDonald & Co........ccccovvvre [ ovvnnee 1,000,000 ...998,750 |........ 1,017,031
3134A4-JT-2...... FED HOME LN MTG CORP 5.750% 01/15/12 {01/10/2002 | Morgan Stanley Dean Witter. | 06/24/2002 | Merrill Lynch...... 1,000,000 ....998,570 |........ 1,027,500
31359M-KF-9..... | FNMA 6.250% 07/19/11...ccovcvimicie 03/06/2002 | Gruntal & Company Inc........ 06/24/2002 | Merrill Lynch.. .500,000 ...508,125 | .......... 510,938
31359M-MB-6.... |FNMA 6.000% 01/18/12.... ... |01/25/2002 | Legg Mason.............ccocuene 06/24/2002 [ Merrill Lynch...... 1,000,000 ...995,000 |........ 1,010,000
3136F1-LD-0..... FNMA 6.250% 02/06/12........... . |01/25/2002 | Morgan Stanley Dean Witter. {08/01/2002 { McDonald & Co. N 1,000,000 {...........997,500 |........ 1,013,750
0399999. [ Total - BONAS = U.S. GOVEIMIMENE. ... .. ev.evseesiceeiesiesmsassassesesseseesseses s ses e sns sttt snssns st snessennes | oeesenes 4,500,000 | ........ 4,497,945 |........ 4,579,219
Bonds - Political Subdivisions of States
Utah
795574-NS-7..... [SALT LAKE CITY UT GO 5.750% 06/15/18.... [ 10/28/2002] Tax Free Exchange...............[ 10/28/2002] Stephens InC.......cccovcerrconces [eonernnees 500,000 |........... 509,262 | ..........
UL, o .500,000 | ...........509,262
Total States and US............. ..500,000 | ...........509,262
2499999. [ Total - Bonds - POltICal SUDGIVISIONS........ceureuiieiiriiiirseiisse sttt sttt entenies | cosssonenns 500,000 | ........... 509,262 | ..........
Bonds - Industrial and Miscellaneous
United States
22541L-AC-7..... [CREDIT SUISSE FB USA 6.500% 01/15/12... [07/23/2002[Merrill Lynch........cccocrevnreens [10/03/2002]McDonald & CO.....vvvvverrrenee [ oveenes 1,000,000 | ........ 1,027,300 |........ 1,031,000 |........ 1,026,776
U IS OO UUPUOPTORTOPUUPUObUOUIN oo 1,000,000 | ........ 1,027,300 |........ 1,031,000 |........ 1,026,776
4599999. | Total - Bonds - Industrial & Miscellaneous [ 1,000,000 | ........ 1,027,300 |........ 1,031,000 |........ 1,026,776
6099998, [ TOIAI = BONGS. ...ttt ettt sntenrenree | ersenes 6,000,000 | ........ 6,034,507 |........ 6,172,359 |........ 6,033,247

Common Stocks - Banks, Trust and Insurance Companies

United States
172967-10-1...... CITIGROUP INC.... [06711/2002] Smith Barney...
United SEAtES. ...
6799999. | Total - Common Stocks - Banks, Trust & INSUrance COMPANIES. .. ... exeueuiriietiritiet ettt sttt sttt ceseeeas

Common Stocks - Industrial and Miscellaneous

United States
053611-10-9...... AVERY DENNISON CORP....... ... | 06/11/2002 [ Smith Barney... .. |06/11/2002 | Smith Barney.
89420G-10-9..... TRAVELERS PROP CASUALTY.. ..108/21/2002 | Spin Off.... .. |08/28/2002|NONE........
89420G-40-6..... TRAVELERS PROP CASUALTY.. 08/21/2002 | Spin Off . 108/28/2002
UNIEA SEAEES. ...ttt eeee s e s s st es st ene e sesesesanesenenenes

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

7099998. | Total - Common Stocks....................

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

7299999. [ Total - Bonds, Preferred and COMMON SEOCKS. ..........cciiuiuiriiiiiiieee ettt ettt ettt ettt sttt




Annual Statement for the year 2002 of the STATE AUTO NATIONAL 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
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §$.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned
Indirectly by Insurer on Statement Date
Total Amount of 5 6
Name of Company Listed in Intangible Assets
CUSIP Section 1 Included in
Identifi- Which Controls Lower-tier Amount Shown in
cation Name of Lower-tier Company Company Column 6, Section 1 [ Number of Shares | % of Outstanding

NONE

El4
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Annual Statement for the year 2002 of the STATE AUTO NATIONAL INSURANCE COMPANY

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

1 2 3 4 Interest 7 8 9 10 11 12 Interest 15 16 17
5 6 13 14
Increase Amount Due and
Increase (Decrease) Accrued Dec. 31
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
Class One Money Market Mutual Funds
United States
68231N-20-6. |ONE GROUP INSTL PRIME MNY MKT........covivvininninns [12/01/2002]NONE.........oosivioiiioicsec e [...1.400 [MATR]01/01/2003] ......... 6,948,401 [ .o [ 0 ... 6,948,401 | ......... 6,948,401 |...ccooinnnes 8,387 |0 o 0 [ [ 0.000
DO SHBEES. .t tt ettt EEEEE £ EE e E e E e E e E ettt enens | serreneas 6,948,401 | .o [ 0 ... 6,948,401 | ........ 6,948,401 |...ccooinnnes 8,387 |0 [ XXX XXX.....
7899999. [ Class One Money Market MULUAI FUNGS. ... o ittt entenins | censnneas 6,948,401 | .o [ 0 ... 6,948,401 | ......... 6,948,401 |...cooonnnes 8,387 |0 [ XXX XXX.....
8099999. [ Grand Total - SNOM-TEMMN INVESIMENES...........ccveieieieieiiiii ettt ensensansenens | oeceeens 6,948,401 | (@)................ [} 0f..... 6,948,401 |......... 6,948,401 | ............... FERET e XXX XXX.....
(@) Includes §.............. 0 other than accrual of discount and amortization of premium.
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Sch. DB-Pt. A-Sn. 1

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch

E16, E17, E18, E19, E20, E21,

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 (+)

3. TO IS v

.......... 42,096,305

........................................... 2,372,926

........................................... 2,372,926

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

HUB Data Pricing Service

E23




Annual Statement for the year 2002 of the STATE AUTO NATIONAL INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH
2 3

1 4 5 6
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Interest During Year Current Year Balance *

Open Depositories

National City Bank...........ccccooeeurrirrrricrncceennn. ColuMbUS, ORIO........cvvieeeeirceceeerieieisereeieeeeeeieirines | ceeeeereeieees 0.000 .o [0 [ 8,316
Park National Bank .Mt Vermon, Ohio. ..

0199999. Total - OPEN DEPOSIHOMES. ... .cueereeeetiieieteisiieieeei sttt sn et sn et sns e e ennreea
0399999. Total Cash on Deposit
0599999. Total Cash

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

1. January.......cccoo..e. 134,939 152,799 10. October.................
2. February... ] ....141,980 ....161,861 11. November. .
3. March.......oeveeenes | e 141,980 161,861 12. December.............

E24
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Annual Statement for the year 2002 of the STATE AUTO NATIONAL 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 FOR THE BENEFIT OF ALL POLICYHOLDERS
Arkansas

AR0000T.[ oo B [US Treasury Notes 6 1/2% Due 10/15/2006 AOT5........corveorieririessiessie s [Arkansas, Bank of America, N.A., State ReQUIFEMENt ........oocoroioriirriisciiesiissiiss | ceeomemomneesenssemessseessneeneees 300,000 [ .o 299,916 | .o 344,625

AARDD999.  ATK@NMSES. ..t eeetrrtrtritt ettt et st seeseesee st s s st esees et e e eeEeEf e 8 4E e eE e £E R £E e R R R e R e EEE£E oL L e EeEEeEESEEeEESEE4EE4EE  4fEeLEeEEeEESEEeEEeEEeEE oL oL eEeE£E£E£E LR LR £EeEf£Ef£ELE LR EE LR e R AR LR e e bt enEentent s | crierserientene ettt ees 300,000 [ .o 299,916 | .o 344,625
Florida

FLO000T. ..o B 250,000 249,744 270,078

FL99999. Florid 250,000 249,744 270,078
Georgia

GA0000T. [ oo B [US Treasury Notes 5 3/4% Due 8/15/2003 FAT5........oioioriiosisersscesssse s [ Georgia, Wachovia Bank, N.A., State ReQUIEMENE.........ooorrrvroiroriiseissieiesniennes | ermersseessnessmssmesssseseeseseesans 35,000 [ .o 35,000 [ .o 35,973

GA0999.  GBOTGIA. .- erteteeesees e eeseesseseeseeseeseesseeseeseeseeseeeeseeseeeeeEeesoEE4EE 4 L8 SEE4EE £ e £E£E1EE£E£E oL E4EE4EE4EE4EE4EEoEEoEE1eEAeEneE£EfeE 4eEeLEeLEeLEeLEeLEeLEeEEeEEeEEeE oL eEeE£E LR LR LEEeEfLELELELELE e R E R R AR R R E e e nEenEenE st enEenEentes | oererneeeee e et ent st ent et 35,000 | .o 35,000 [ .o 35,973
North Carolina

NC00001.]....covveveve. B [US Treasury Notes 6 1/2% Due 10/15/2006 AOT5........corverrieirieseiessem s [North Carolina, Wachovia Bank of Georgian, N.A., State Requirement........cc.cccooe. [ o, 175,000 [ oo 174,951 | oo 201,031

NCO9999.  INOIEN CATONINA. ..o cecereseestes ettt see sttt ees s ess et ees e ees et eeeseE e 8 sEE e eEoEE£EEEAEE£E£E£EfeEE4£E4EESE8 o0 8 o0t oEEoEE1EEs  46E4EE 408 4EESEE4EE4EE4EEoEE o0 oL oL £E£E L0 L0 1 £Ef£Ef£Ef£Ef£EfEE£E£EEEAEE LA e AL A e b s seEseE ettt ententententss | cesemsemsonsantsessensensensansanesees 175,000 | oo 174,951 | o, 201,031
Ohio

OHO0007.]..oovoocvevv B [US Treasury Notes 5 3/4% due 8/15/2010 FAT5.......orvoriiririiseiisni s [ Ohio, Bank One Trust Company, N.A., State Requirement...........ccoocoororcirorcoreees | coommessmiossesmnssseossens 1,500,000 [ oo 1,658,253 | .o 1,724,535

OH99999.  ORl0. e eeceeeesses e e see ettt .1,500,000 | .. ...1,658,253 | .... 1,724,535

7799999. Total - All Special Deposits Held for Benefit of all Policyholders, Claimants, & Creditors of the Company.. .2,260,000 | .. ...2,417,954 2,576,242

LT T T T o I 2,260,000 [ ..o 2,417,954 | oo 2,576,242
(@) 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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	E01, E02, E03, E04, E05, E06, E07 - Sch. BA-Pt. 1
	E01, E02, E03, E04, E05, E06, E07 - Sch. BA-Pt. 2
	E08 - Sch. D-Pt. 1
	E08.1 - Sch. D-Pt. 1
	E08.2 - Sch. D-Pt. 1
	E09 - Sch. D-Pt. 2-Sn. 1
	E10 - Sch. D-Pt. 2-Sn. 2
	E11 - Sch. D-Pt. 3
	E11.1 - Sch. D-Pt. 3
	E12 - Sch. D-Pt. 4
	E12.1 - Sch. D-Pt. 4
	E13 - Sch. D-Pt. 5
	E14 - Sch. D-Pt. 6-Sn. 1
	E14 - Sch. D-Pt. 6-Sn. 2
	E15 - Sch. DA-Pt. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. E-Sn. 1
	E23 - Sch. DM
	E24 - Sch. E-Pt. 1
	E25 - Sch. E-Pt. 2

