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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE American Select Insurance Company

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

1 2 3 6 7 8 9 10 11 12 13 16 17 18 19 20 21
Interest
Interest Amount of
14 15 Interest Due
4 5 and Accrued
Amount Due December 31
and Accrued Gross Increase Current Year,
Book/ Rate Used December 31 of Amount (Decrease) by | onBondsin
Option Adjusted to Obtain Current Year Received Increase Foreign Defaultas | NAIC Effective
CusIp Rate How | Maturity Option Call Carrying Par Fair Fair Actual on Bonds not During (Decrease) by Exchange to Principal | Desig- Date Rate of
|dentification Description of Paid Date Date Price Value Value Value Value Cost in Default Year Adjustment Adjustment or Interest | nation | Acquired | Interest
U.S. Governments - Issuer Obligations
US Governments
Issuer Obligations (10)
United States
312902-LK-3 ... FEDERALHOME LNMTGCORPMTN ... ...... ... 7.300 JD ... 12/08/2014 12/08/2006 ... 100.000 ..... 2,081,500 ... 2,000,000 ..... 113.329 ... 2,266,580 ..... 2,106,000 ......... 9,38 ... 146,000 ...... (17,832) ............ 0 0 1. 08/07/2001 6.118
31359M-ML-4 .. FEDERAL NATLMTGASSNNT .......... ...... ... 6.250 MS .. 03/22/2012 ............ ... 0.000 ..... 1,051,584 ... 1,000,000 ..... 107.906 ... 1,079,060 ..... 1,053,160 ........ 17,18 ... 31,50 ... (1,576) ............ 0 0 1. 08/21/2002 5.527
912810-DG-0 .. UNITED STATESTREASBDS ............ ...... ... 11.875 MN .. 11/15/2003 ............ ... 0.000 ....... 513,908 ....... 500,000 ..... 109.125 ... 545,625 ....... 529,540 ......... 7,709 ... 59,375 ... (14,921) ... 0 0 1. 12/15/2001 8.463
912810-DU-9 .. UNITED STATESTREASBDS ............ ...... ... 9.375 FA ... 02/15/2006 ............ ..... 0.000 ..... 2,037,098 ... 2,000,000 ..... 122.000 ..... 2,440,000 ..... 2,047,511 ... 70,82 ... 187,500 ...... (10,046) ............ 0 0 1. 12/15/2001 8.677
912810-DZ-8 ... UNITED STATESTREASBDS ............ ...... ... 8.875 FA ... 08/15/2017 ............ ... 0.000 ..... 3,570,026 ... 3,500,000 ..... 146.156 ... 5,115,460 ..... 3,583,605 ....... 17,328 ... 310,625 ... (2,346) ............ 0 0 1. 06/30/1995 8.629
912810-EJ-3 ... UNITED STATESTREASBDS ............ ...... ... 8.125 MN .. 05/15/2021 ............ ... 0.000 ..... 1,989,070 ..... 2,000,000 ..... 140.563 ... 2,811,260 ..... 1,987,813 ........ 21,098 ... 162,500 .......... U3 0 0 1. 11/15/1994 8.181
912810-EQ-7 .. UNITED STATESTREASBDS ............ ...... ... 6.250 FA ... 08/15/2023 ............ ... 0.000 ....... 200,350 ....... 200,000 ..... 1M7.500 ....... 235,000 ....... 200,375 ... 471 12,500 ... 9 .o 0 0 1. 03/21/2000 6.234
912810-FB-9 ... UNITED STATESTREASBDS ............ ...... ... 6.125 MN .. 11/15/2027 ............ ... 0.000 ....... 101,431 ... 100,000 ..... 116.844 ... 116,844 ... 101,547 . 79 6,125 .......... (25) ... 0 0 1. 12/03/1997 6.013
.............. Subtotal United States .................. o s 11,544.967 011,300,000 L. o 14,609,829 .. 11,609,551 ... 248,989 ...... 915,875 ... (46,518) ............ 0 ... 0
0199999 - U.S. Governments - Issuer Obligations . ........... ... 11,544,967 ... 11,300,000 .............. ... 14,609,829 ... 11,609,551 ....... 248,989 ... 915,875 ... (46,518) ............ 0 0
0399999 - Subtotal - U.S. GOVEIMMENES . ... .. . e 11,544,967 ... 11,300,000 .............. ... 14,609,829 ... 11,609,551 ....... 248,989 ... 915,875 ... (46,518) ............ 0 0
Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations
Special Revenue & Assessment
Issuer Obligations (10)
United States
880591-BL-5 ... TENNESSEE VALLEY AUTHPWRBD ..... ...... .... 8.250 AO... 04/15/2042  04/15/2020 ... 103.600 ..... 1,065,315 ... 1,000,000 ....... 0.000 ..... 1,065,315 ... 1,067,260 ........ 1747 82,500 ......... 801) ... 0 0 1. 06/13/2000 7.663
.............. Subtotal United States ................... ... 1,085,315 001,000,000 Lo 1,065,315 o 1,067,260 L AT 40T 82,5000 L (801) o 00
2599999 - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political Subdivisions - Issuer Obligations ............ ... ... 1,065,315 ... 1,000,000 ...l 1,065,315 ... 1,067,260 ........ 1747 82,500 ......... 801) ............ 0 ... 0
Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Defined Multi-Class Residential Mortgage-Backed Securities
Defined Multi-Class Residential (DR)
United States
3133TE-5G-5 .. FHLMC REMIC SER 2054-THPAC ........ ...... ... 6.250 MTLY 01/15/2025 01/01/2004 ... 100.000 ..... 4,991,252 ... 5,000,000 ....... 0.000 ..... 4,991,252 ... 5,004,688 ........ 26,02 ... 312,500 ....... (6,952) ............ 0 0 1. 08/11/1998 6.256
31359H-3V-4. .. FNMA-94REMICSERG8-JPAC .......... ...... ... 7.750 MTLY 07/17/2023 08/01/2004 ... 100.000 ..... 4,964,486 ... 5,000,000 ....... 0.000 ..... 4,964,486 ... 4,815,625 ........ 2,092 ... 387,500 ....... A% 0 0 1. 08/23/1994 8.420
.............. Subtotal United States ................... . 009,985,738 010,000,000 L. 0.0 9,955,738 ... 9,820,313 ... 58,33 ... 700,000 .......30,183 ... 0 0
2799999 - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political Subdivisions - Defined Multi-Class Residential Mortgage-Backed
SBCUMHIES e 9,955,738 ... 10,000,000 .............. ..... 9,955,738 ... 9,820,313 ........ 58,334 ... 700,000 ....... 30,183 0 0
Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Other Multi-Class Residential Mortgage-Backed Securities
Other Multi-Class Residential (OR)
United States
313398-S8-3 ... FHLMCREMICSER2335CY ............. ...ooo ..o, 6.500 MTLY 08/15/2029 07/01/2004 ... 100.000 ..... 1,994,975 ... 2,000,000 ....... 0.000 ..... 1,994,975 ... 1,995,000 ........ 10,838 ... 97,500 .......... (28) ..o 0 0 1. 03/25/2002 6.587
.............. Subtotal United States ................... o s 1,994975 02,000,000 L 1,994,975 00 1,995,000 L. 10,833 L 97,500 L (2) o 00
2899999 - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political Subdivisions - Other Multi-Class Residential Mortgage-Backed Securities ................ ..... 1,994,975 ... 2,000,000 ... 1,994,975 ... 1,995,000 ........ 10,833 ....... 97,500 .......... () ... 0 ... 0
3199999 - Subtotal - Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies
and Authorities of Governments and Their Political Subdivisions ............... ... 13,016,028 ... 13,000,000 .............. ... 13,016,028 ... 12,882,573 ........ 86,584 ...... 880,000 ....... 20,357 .. 0 0
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE American Select Insurance Company

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

1 2 3 6 7 8 9 10 11 12 13 16 17 18 19 20 21
Interest
Interest Amount of

14 15 Interest Due

4 5 and Accrued

Amount Due December 31

and Accrued Gross Increase Current Year,

Book/ Rate Used December 31 of Amount (Decrease) by | onBondsin
Option Adjusted to Obtain Current Year Received Increase Foreign Defaultas | NAIC Effective
CusIp Rate How | Maturity Option Call Carrying Par Fair Fair Actual on Bonds not During (Decrease) by Exchange to Principal | Desig- Date Rate of
|dentification Description * of Paid Date Date Price Value Value Value Value Cost in Default Year Adjustment Adjustment or Interest | nation | Acquired | Interest

Public Utilities (Unaffiliated) - Issuer Obligations
Public Utilities (unaffiliated)
Issuer Obligations (10)

United States
079857-AH-1. .. BELLSOUTH CAP FDG CORPDEB ....... ...... .... 7.875 FA ... 02/15/2030 ............ ... 0.000 ..... 1,550,414 ... 1,500,000 ..... 122793 ... 1,841,895 ... 1,551,430 ........ 44625 ... 18,125 ... (556) ............ 0 0 1. 03/15/2001 ... 7.580
197648-CD-8 .. COLUMBIA ENERGY GROUPDEB ........ ...... .... 7.420 MN . 11/28/2005 . 0.000 ..... 1,492,857 ... 1,500,000 ..... 103.044 ... 1,545,660 ..... 1,492,500 ........ 10,203 ... 11,300 ... BT 0 02.... 01/16/2002 ... 7.477
209111-DF-7... CONSOLIDATED EDISONCONYINC ..... ...... .... 8.125 MN .. 05/01/2010 ............ ... 0.000 ..... 1,999,102 ... 2,000,000 ..... 12226 ... 2,444.50 ... 1,999,067 ........ 21,083 ... 162,500 ........... 5 0 0 1PE... 03/15/2001 ... 8.130
362320-AW-3 .. GTE CORP DEB . L 02001202 0.000 ....... 991,702 ... 1,000,000 ..... 108.087 ... 1,080,870 ....... 991,474 ... 97 79,000 .......... M o 0 0 1PE... 03/15/2001 ... 7.977
872375-AC-4. .. TECO ENERGY INC . So05/01/2011 L 0.000 ..... 1,527,001 ... 1,500,000 ...... 85.500 ..... 1,282,500 ..... 1,530,510 ........ 18,000 ...... 108,000 ....... (2,347) ... 0 02.... 06/20/2001 ... 6.910
.............. Subtotal United States ................... . . 1,561,076 007,500,000 L. 8,195,445 0 7,564,981 ... 132,828 ... 678,925 o (2,384) .o 0 0
3299999 - Public Utilities (Unaffiliated) - Issuer Obligations ............... ... 7,561,076 ... 7,500,000 ... 8,195,445 ... 7,564,981 ... 132,828 ... 578,925 ....... (2,384) ... 0 0
3899999 - Subtotal - Public Utilities (Unaffiliated) ............ ... o 7,561,076 ... 7,500,000 ... 8,195,445 ... 7,564,981 ... 132,828 ... 578,925 ....... (2,384) ... 0 0
Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations

Industrial & Miscellaneous

Issuer Obligations (10)

United States
023551-AF-1... AMERADAHESSCORPNT .............. ... ..., 7.875 AO... 10/01/2029 ............ ... 0.000 ..... 2,004,049 ... 2,000,000 ..... 115.618 ... 2,312,360 ..... 2,004,395 ... 39,375 ... 157,500 .......... (48) ............ 0 02.... 03/15/2001 ... 7.855
032654-AD-7... ANALOG DEVICESINCCONV ........... ...... ... 4.750 AO... 10/01/2005 ............ ... 0.000 ....... 482,643 ... 500,000 ...... 99.375 ... 496,875 ....... 478,750 ..., 598 ... 1,875 ... 3,893 0 02.... 04/17/2002 ... 6.137
039483-AS-1... ARCHER DANIELS MIDLANDCODEB .... ...... .... 7.000 FA ... 02/01/2031 ... 0.000 ....... 969,925 ....... 900,000 ..... 115.145 ... 1,036,305 ....... 970,326 ........ 26,250 ... 0 .. 1) ... 0 0 1. 08/06/2002 ... 6.400
053015-AC-7... AUTOMATIC DATAPROC CONVLYON ... ...... ... 0.000 MATR 02/20/2012 ............ ... 0.000 ....... 781,248 ... 1,250,000 ...... 92125 ... 1,151,563 ... 509,375 ... 0 0 ... 9175 0 0 1. 09/01/1994 ... 5.211
054303-AM-4 .. AVONPRODSINCNTS ................. ..o ..o, 7.150 MN .. 11/15/2000 ... 0.000 ..... 2,104,123 ... 2,000,000 ..... 116.806 ..... 2,336,120 ... 2,119,920 ........ 18,212 ... 143,000 ...... (11,850) ............ 0 0 1PE... 08/21/2001 ... 6.206
06423A-AB-9 .. BANKONECORP SUBDEB ............. ...... ... 7.250 FA ... 08/15/2004 ............ ... 0.000 ..... 1,003,865 ..... 1,000,000 ..... 107.750 ... 1,077,500 ... 1,006,179 ........ 21,389 ... 72,500 ... (2,242) ... 0 0 1PE... 12/14/2001 ... 6.986
122014-AL-7 ... BURLINGTONRESINCDEB ............. ...... .... 7.315 MS .. 03/01/2029 ............ ... 0.000 ..... 1,040,890 ..... 1,000,000 ..... 116.256 ..... 1,162,560 ..... 1,041,970 ... 24,583 ... 73,750 ... (537) ... 0 0 2PE... 02/28/2001 ... 7.030
141781-AP-9 ... CARGILLINCNT ...................... 6.375 JD ... 06/01/2012 ............ ... 0.000 ..... 1,115,820 ... 1,000,000 ..... 11961 ... 1,119,610 ... 1,118,330 ... 5313 ... 36,125 ... (2,510) ............ 0 0 1. 09/20/2002 ... 4.829
17305G-AA-8 .. CITIGROUP CAPIITRPFDSECS ........ ...... .... 7.750 JD ... 12/01/2036 ... ... 0.000 ..... 1,948,464 ... 2,000,000 ..... 104.500 ... 2,090,000 ..... 1,947,796 ........ 12,917 ... 155,000 .......... 298 0 0 1. 03/15/2001 ... 7.970
200339-AJ-8 ... COMERICABANKSUBNT ............... ...... ..., 7.875 MS .. 09/15/2026 ............ ... 0.000 ..... 1,983,729 ... 2,000,000 ..... 115.631 ... 2,312,620 ... 1,983,705 ........ 46,375 ... 157,500 .......... 23 0 0 1PE... 03/15/2001 ... 7.950
25179M-AA-1 .. DEVON ENERGY CORP CONVSRDEB ... ...... .... 4900 FA ... 08/15/2008 ............ ... 0.000 ....... 976,424 ... 1,000,000 ..... 100.000 ..... 1,000,000 ....... 967,500 ........ 18,511 ... 49,000 ........ 3495 0 02.... 04/28/2000 ... 5.390
345370-CA-6 . .. FORD MTR CO DEL GLOBAL LANDMARK SECS ...... .... 7.450 JJ . 07/16/2031 o 0.000 ..... 2,868,416 ... 3,000,000 ...... 86.987 ..... 2,609,610 ..... 2,866,003 ....... 102,438 ... 23,500 ........ 1,208 . 0 02.... 03/15/2001 ... 7.836
370424-GR-8 .. GENERAL MTRSACCEP CORPNTS ...... ...... ... 8.500 JJ ... 01/01/2003 ............ ... 0.000 ..... 2,000,000 ..... 2,000,000 ..... 100.000 ..... 2,000,000 ..... 2,001,934 ... 85,000 ...... 170,000 ...... (12,840) ............ 0 0 2PE... 03/15/2001 ... 7.820
492386-AP-2 . .. KERR MCGEE CORP SUBDEBCONV ... ...... .... 5250 FA ... 02/15/2010 ............ ... 0.000 ....... 497,588 ... 500,000 ..... 104.000 ....... 520,000 ....... 496,875 ......... 9,917 ... 26,250 .......... 68 ... 0 02.... 02/22/2000 ... 5.331
80851Q-CX-0 .. SCHWAB CHARLES CORPMTN .......... ...... ... 8.050 MS .. 03/01/2010 ............ ... 0.000 ..... 1,068,671 ..... 1,000,000 ....... 0.000 ..... 1,068,671 ..... 1,079,630 ........ 26,83 ... 80,500 ....... (7,234) ... 0 0 1PE... 06/12/2001 ... 6.820
812404-AV-3 . .. SEARS ROEBUCK ACCEPCORPNT ...... ...... ... 7.000 JD ... 06/15/2007 ............ ... 0.000 ..... 1,028,343 ... 1,000,000 ..... 101.088 ... 1,010,680 ..... 1,046,850 ......... Mo 70,000 ....... (5,369) ............ 0 02.... 03/23/1999 ... 6.260
941063-AD-1... WASTEMGMTINCDEB ................. ...ooo oo, 8.750 MN .. 05/01/2018 05/01/2008 ... 100.000 ....... 510,713 ... 500,000 ..... 107.802 ... 539,010 ....... 520,550 ......... 7,22 ... 43,750 ... 4133 0 02.... 08/23/1994 ... 8.241
.............. Subtotal United States ... o 22,38491 22,650,000 L. 23,843,484 00 22,180,088 ....... 459,514 ... 1,470,250 ........ 9,657 ............0 .00
3999999 - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations ... 22,384,911 ... 22,650,000 .............. ... 23,843,484 ... 22,180,088 ....... 459,514 ... 1,470,250 ........ 9,657 ... 0 0
Industrial and Miscellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed Securities

Other Multi-Class Residential (OR)

United States
20846Q-ES-3 .. CONSECO FIN SECURITIZATIONS 2000-5MFG . ...... .... 8.400 MTLY 02/01/2032 02/01/2013 ... 100.000 ....... 733,445 ... ... 700,000 ....... 0.000 ....... 733,445 ... .. 735,000 ......... 4,90 ... 34,300 ... (1,58) ... 0 0 1PE... 05/10/2002 ... 7.793
.............. Subtotal United States ................... . e 133,445 700,000 L 733,445 735,000 L. 4,900 L 343000 L (155) L 0 0
4299999 - Industrial and Miscellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed Securities ...................... ....... 733,445 ... 700,000 ... 733,445 ... 735,000 ......... 4,90 ... 34,300 ... (1,585) ............ 0 ... 0
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1 2 3 6 7 8 9 10 11 12 13 16 17 18 19 20 21
Interest
Interest Amount of
14 15 Interest Due
4 5 and Accrued
Amount Due December 31
and Accrued Gross Increase Current Year,
Book/ Rate Used December 31 of Amount (Decrease) by | onBondsin
Option Adjusted to Obtain Current Year Received Increase Foreign Defaultas | NAIC Effective
CusIp Rate How | Maturity Option Call Carrying Par Fair Fair Actual on Bonds not During (Decrease) by Exchange to Principal | Desig- Date Rate of
|dentification Description * of Paid Date Date Price Value Value Value Value Cost in Default Year Adjustment Adjustment or Interest | nation | Acquired | Interest

Industrial and Miscellaneous (Unaffiliated) - Defined Multi-Class Commercial Mortgage-Backed Securities
Defined Multi-Class Commercial (DC)

United States
(7383F-BE-7 .. BEAR STEARNS COMLMTG SECSINCCTF ... ...... ... 7.080 MTLY 06/15/2009 06/01/2009 ... 100.000
361849-NH-1 .. GMAC COMLMTG 2000-C3CLA-2........ ...... ... 6.957 MILY 11/15/2010 ............ ... 0.000
.............. Subtotal United States .. .......... ... ..

4599999 - Subtotal - Industrial and Miscellaneous (Unaffiliated)
5499999 - Total Bonds - Subtotal - Issuer Obligations
5699999 - Total Bonds - Subtotal - Defined Multi-Class Residential Mortgage-Backed Securities

5799999 - Total Bonds - Subtotal - Other Multi-Class Residential Mortgage-Backed Securities .......................................
5899999 - Total Bonds - Subtotal - Defined Multi-Class Commercial Mortgage-Backed Securities.....................................
8099990 - TOTALS ..

1,004,247
1,024,497
..... 2,028,744
..... 2,028,744

... 25,147,100 ...
... 42,556,269 ...
..... 9,965,738 ...

..... 2,128,420
..... 2,028,744
... 57,269,171

1,000,000
1,000,000
2,000,000
2,000,000
25,350,000
42,450,000
10,000,000
2,700,000

2,000,000

.. 57,150,000

0.000

1,004,247
1,024,497
2,028,744
2,028,744

9,965,738
2,128,420
2,028,744

26,605,673 ...
41,114,073 ...

62,426,975 ...

1,007,109
1,029,531
2,036,640
2,036,640
24,951,728
42,421,880
9,820,313
2,730,000
2,036,640

57,008,833

58,334
15,733
11,698

416,112 ...
868,748 ...

944,513 ...

1,644,920
3,047,550
700,000
131,800
140,370
4,019,720

(40,046)
30,183
(1,580)
(3,566)

(15,009)

07/07/1999
01/17/2001
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1 2 3 4 5 6 7 8 9 Dividends 12 13 14 15
10 11 Increase
Rate Per (Decrease) by
Number Par Value Share Used Increase Foreign
CusIP of Per Rate Per Book/Adjusted to Obtain Declared but Amount Received (Decrease) by Exchange NAIC Date
|dentification Description Shares Share Share Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Adjustment Adjustment Designation Acquired
Preferred Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
Banks, Trust & Insurance Companies
United States
949746-20-0 ....... WELLS FARGO & CONEWPFDSERBCUM ...... ....... 5,000.000 ........... 50.00 ...... 51350 ... 256,750 ... 51.30 ......... 256,750 ......... 215 0 13,750 ... 13,000 0 PL......... 11/12/1998.
.................. Subtotal United States ... 56,750 256,750 223125 0 3 TB0 13000 0
6299999 - Subtotal - Preferred Stocks - Banks, Trust and Insurance Companies (Unaffiliated) ..................................... ... 256,750 ... 25,750 ......... 28125 . 0 ... 13,750 ... 13,000 ... 0
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
Industrial & Miscellaneous
United States
345395-206 ....... FORD CAP TRST 116.5% 1/15/32SERIES ........ ...... 10,000.000 ........... 50.00 ...... 40.850 ......... 408,500 ... 40.850 ......... 408,500 ......... 520,900 ............. 8,126 ... 28,01 ... (112,400) ............... 0 RP3L......... 02/04/2002. . ..
.................. Subtotal United States ... e 408500 408,500 L. 520,900 L 8125 23,021 L (112,400) 0
6399999 - Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) ... ... 408,500 ... 408,500 ......... 520,900 ............. 8,125 ... 23,021 ... (112,400) ............... 0
6599999 - TOTAL - Preferred SOCKS .. ... .. i 665,250 ... 665,250 ......... 744005 .. 8,125 ... 36,771 (99,400) ............... 0
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE American Select 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
8 9
Rate Per
Number Share Used Increase
CusIP of Book/Adjusted to Obtain Declared but Amount Received (Decrease) by
|dentification Description Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Adjustment

1

Increase
(Decrease) by
Foreign
Exchange
Adjustment

Common Stocks - Public Utilities (Unaffliated)
Public Utilities (unaffiliated)

United States
023608-10-2...... AMERENCORP. ... ... .. . 28,840.000 ......... 1,198,879 .. ... M50 1,198,879 ... 1,151,004 0 73,254 . (21,053)
748356-10-2. . ... QUESTARCORP ... ... o 27,800.000 ........... 773,396 ... 80 ... 773,396 ... 615,709 ... 0 20,155 77,006
78387G-10-3 ... SBC COMMUNICATIONSINC ... ... . 53,000.000 ......... 1,436,830 .. ... M0 ... 1,436,830 .......... 2,269,460 ... 0 56,511 ... (639,180)
................ Subtotal United States ... ... .........3409105 ... 0000 ... 3409105 .......... 4036173 ... 0 ... 14990 . ... . ... . (583,22)
6699999 - Subtotal - Common Stocks - Public Utilities (Unaffliated)..................................... ... 3,409,105 ... . 3,409,105 ... ... 4,036,173 ... 0 .. 149,920 ... (583,227)

Common Stocks - Banks, Trust and Insurance Companies (Unaffliated)
Banks, Trust & Insurance Companies

United States
060505-10-4. . ... BANK OF AMERICACORP ... 11,875.000 ........... 826,144 ... 69.570 ............. 826,144 ............. 566,803 .................. 0 8975 78,613
200340-10-7...... COMERICAINC. ... 18,000.000 ........... 778,320 ... 320 . 778,320 ... 983,984 ... 8,640 .............. 33840 (253,080)
55262L-10-0........ MBNACORP ... 75,000.000 ......... 1,426,500 ...... 19.020 ... 1,426,500 ........... 1,392,282 .. 2,100 ... 7,90 . (182,000)
................ Subtotal United States ......................... ... 3,030,964 ... 0,000 ...........3,00,94 .. ......... 2,943,060 .............. 10,740 ..............70,715 .............. (356,467
6799999 - Subtotal - Common Stocks - Banks, Trust and Insurance Companies (Unaffliated) .............. ......... 3,030,964 ... 3,030,964 ... 2,943,060 .............. 10,740 ... 70,75 (356,467)
Common Stocks - Industrial and Miscellaneous (Unaffliated)

United States
002824-100. . ... ABBOTTLABS. ... 66,000.000 ......... 2,640,000 ...... 40.000 ........... 2,640,000 ........... 1,327,095 ... 0 60,390 ............ (1,039,500)
009158-106. . ... AIRPRODS & CHEMSINCCOM ..o 10,000.000 ........... 427,500 ... 2750 . 47,50 ... U134 2,100 ... 8,200 ... (41,600)
039583-109. . ... ARCHSTONE-SMITH TRUSTREITCOM ..............ooooon o 20,000.000 ........... 470,800 ...... 2540 ... 470,800 ... 44,650 L. 0 34,000 ... (55,200
053611-10-9....... AVERYDENNISONCORP. ... 11,000.000 ........... 671,880 ...... 61.080 ............. 671,880 ............. 558,047 ... 0 14,850 . 50,050
166764-10-0. ... CHEVRONTEXACOCORP ... 6,545.000 ........... 435112 ... 66.480 ............. 435112 548,440 ... 0 18,326 ... (151,386)
205887-10-2....... CONAGRA FOODSINC ... 75,000.000 ......... 1,875,750 ... 25010 .......... 1,875,750 ........... 1,407,563 ... 0 A% 93,000
24520P-10-3 . ... DELMONTEFOODS CO ... 3,126.000 ............ 24,00 ... 7700 24,00 ... 8,187 0 0 (4,117)
204741-10-3.. ... EQUITY OFFICE PROPERTIES TRUSTCOM .................. ... 10,000.000 ........... 249,800 ... 24980 ... 249,800 ............. 248,661 ... 0 10,000 1,139
32054K-10-3 . ... FIRST INDUSTRIAL REALTY TRINCCOM ... 23,500.000 ........... 658,000 ...... 28.000 ... 658,000 ............. 562,285 .............. 16,08 ... 63,920 ............... (72,850)
423074-10-3. . ... HEINZHJCO ..o 7,000.000 ........... 230,000 ... 280 280,000 ... 260,039 ... 2,885 . 11,340 (29,599)
441815-10-7.. ... HOUSEHOLD INTLING ... 25,000.000 ........... 695,250 ...... 2810 ... 695,250 ............. 683,067 ............... 6,250 ... 0 12,183
452308-1049. . ... ILLINOISTOOLWKSINC ... 23,455.000 ......... 1,621,291 ... 64.860 ........... 1,621,291 ... 1,372,100 535 ... 200875 ... (67,081)
458140-10:0. . ... INTELCORP ... 35,000.000 ........... 544,950 ... 15.570 ... 544,950 ... 1,009,050 ... 0 2,800 ... (555,800)
574599-10-6. . ... MASCOCORP. ... .o 30,000.000 ........... 631,500 ...... 20050 ... 631,500 ............. 625,725 ... 0 16,350 ... (103,500)
580135-10-1...... MCDONALDS CORP. .. ... 18,000.000 ........... 289,440 ... 16.080 ... 289,440 ... 493,020 ...l 0 4280 (187,020)
595635-10-3. ... MIDCAP SPDRTRUNITSER T ... 13,000.000 ......... 1,022,450 ... 78.650 ... 1,022,450 ........... 1,012,452 .. 2,488 ... 9,400 ... (183,950)
740706-106. . ... PRENTISSPPTYSTRSHBENINT ... 28,000.000 ........... 791,840 ... 28280 ... 791,840 ... 572,566 .............. 15,680 ... 61,320 ... 23,240
TH44T-108. ... .. PRICETROWE GROUPINC ... 46,000.000 ......... 1,254,880 ...... 2780 ... 1,254,880 ........... 1,501,375 . 7,820 20440 ... (342,700)
78462F-10-3. ... .. SPDR TR UNIT SER 1 STANDARD &POORS ............cooos i 0.000 ... [ 0.000 ... 0 0 8,717 0 0
803111-10-3...... SARALEECORP ... 50,000.000 ......... 1,125,500 ...... 2510 ... 1,125,500 ........... 1,086,000 ............... 77050 250 .. 14,000
82567D-10-4 . .. .. SHURGARD STORAGE CTRSINCCLA ... 24,700.000 ........... 774,08 ... KA 774,08 ... 666,544 .................. 0 5,17 . (16,302
................ Subtotal United States ... 16334200 16,334,200 14,708,261 75133 L B1496 L (2,656,999)

Other Country
37733W-10-5. ... GLAXOSMITHKLINE PLCSPSADR ..o 15,000.000 ........... 561,900 ...... 7460 561,900 ............. 691,200 ............... 4620 ... 8,998 ... (129,300)
500467-30-3. . ... KONINKLIJKE AHOLDNVSPSADR ... 12,500.000 ........... 159,125 ... 2730 159,125 ... 160,029 ... 0 0 (904)
................ Subtotal Other Country. ... e T20025 0,000 721,005 851,229 46200 8,998 L (130,204)
6899999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffliated) ........................ ... .. 17,055,226 ... ... 17,055,226 .......... 15,559,490 .............. 79,753 ... 520,49 ... (2,787,197)
7099999 - TOTAL - ComMON SEOCKS .. .. ... 23,495,295 .. 23,495,295 ... 20,538,732 ... 90,493 ... M9 (3,726,891)
7199999 - TOTAL - Preferred and Common StOCKS. ..o 24,160,545 ... 24,160,545 ... 23,282,757 ... 98,618 ............. 777,90 ... (3,826,291)

(a) 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.

12 13
NAIC
Designation Date
(a) Acquired
Lo, 03/15/2001. ...
Lo, 09/17/2001......
Lo, 03/15/2001. ...
Lo, 12/29/2000. .. ...
Lo, 09/17/2001......
Lo, 12/16/2002. ...
Lo, 10/13/1995. ...
Lo, 03/29/1999. ...
Lo, 10/31/2001. ...
Lo, 08/07/2001. ...
Lo, 10/10/2001. ...
Lo, 09/14/2000. . ...
Lo, 12123/2002. ...
Lo, 07/19/2002. ...
Lo, 02/16/199%. ...
Lo, 12122/1999. ...
Lo, 09/30/2002. ...
Lo, 12/14/2001. ...
Lo, 03/13/2001. ...
Lo, 09/17/2001. ...
Lo, 10/29/2001. ...
Lo, 09/19/2001. ...
Lo, 02/25/2000. . ...
Lo, 03/22/2001. ...
Lo, 11129/2002. ...
Lo, 12/14/2001. ...
Lo, 02/06/19%. ...
Lo, 04/03/2002. . ...
Lo, 09/2772002. ...
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE American Select Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8
Paid for
Accrued
CUsIP Date Number of Shares Interest
|dentification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Bonds - U.S. Governments
BONDS
US Governments
United States
31359M-ML-4 ... FEDERAL NATLMTG ASSN .. 6.250% 03/22/12. ... ... i 08/21/2002. . .. Deutsche Bk Securities INC. ... ... o e 1,053,160 ........... 1,000,000.00 ................. 26,042
............... SUBOtal UM StaleS . s 1,053,160 L. 1,000,000.00 L. 26,042
0399999 - Subtotal - Bonds - U.S. GOVEIMMENS ... ... e 1,053,160 ........... 1,000,000.00 ................. 26,042
Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions
Special Revenue & Assessment
United States
313398-S8-3 ... FHLMC REMIC SER 2335 ... 6.500% 08/15/29 ... .. ... . i 03/25/2002. ... Raymond James 1,995,000 ........... 2,000,000.00 ... 9,750
............... TOal o 1,995,000 L 2,000,000.00 L. 9,750
............... SUbtOtal United StateS .. s . 1,995,000 L. 2,000,000.00 L. 9,750
3199999 - Subtotal - Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions 1,995,000 ........... 2,000,000.00 .................. 9,750
Bonds - Public Utilities (Unaffiliated)
Public Utilities (unaffiliated)
United States
197648-CD-8. ... COLUMBIAENERGY GROUP .. 7.420% 11128115 .. ... 01/16/2002. ... RaymONd JAMES .. ... .o e 1,492,500 ........... 1,500,000.00 ................. 16,695
............... SUbtOtal United StateS ... e s 1,492,500 1,500,000.00 L. 16,695
3899999 - Subtotal - Bonds - Public Utilities (Unaffilated) . ... .. .. ... 1,492,500 ........... 1,500,000.00 ................. 16,695
Bonds - Industrial and Miscellaneous (Unaffiliated)
Industrial & Miscellaneous
United States
032654-AD-7..... ANALOGDEVICESINC ..... 4780% 10101705 . ..o 04/1712002. ... Baird Patrick ... ... o e 418,750 ... 500,000.00 ................ 1,385
039483-AS-1. ... ARCHER DANIELS MIDLAND . 7.000% 02/01/31 ... ... oo 08/06/2002. ... Constitution Capital .......... ..o i e 970,326 ............. 900,000.00 ...l 1,400
141781-AP-0.. ... CARGILLINCNT ....... .. B.375% 0B/01/12 oo 09/20/2002. ... Constitution Capital ......... ... o i e 1,118,330 ... 1,000,000.00 ................. 24,438
20846Q-ES-3 ... CONSECOFIN ............ 8.400% 02/01/32 ..o 05/10/2002. . .. Deutsche Bk Securities INC. ... ... e e 735,000 ... 700,000.00 ... 2,287
............... SUBOtAl UMt SHalES ... s 3,302,406 . 3,100,000.00 L 29,510
4599999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ... ... . . o 3,302,406 ........... 3,100,000.00 ................. 29,510
B099997 - SUBHOtAl - BOMS - Part 3 . . 7,843,066 ........... 7,600,000.00 ...l 81,996
8099999 - SUBIOtAl - BONAS . .. ... 7,843,066 ........... 7,600,000.00 ...l 81,996
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
PREFERRED STOCK
Industrial & Miscellaneous
United States
345395-20-6 ... FORD CAP TRSTI16.5% 1/16/32SERIES ... .. o o 02/04/2002. ... Morgan Stanley Dean Witter .......... ... 10,000.000 ...l 520,900 ... 000 ..o 0
............... Subtotal United States ... ... 1000000000 L 820,900 L
6399999 - Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) .. ... ... . .o 520,900 ... 0
8599997 - SUBtOtAl - Prefermed St0CKS - Part 3 .. . 520,900 .. 0
8599999 - SUBIOMAl - Preformed SIOCKS .. ... 520,900 .. 0
Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
COMMON STOCK
Banks, Trust & Insurance Companies
United States
55262L-10-0 ... MBNA CORP ... o 12/16/2002. ... Ohio Farmers IS CO ...........oie i 45,000.000 ................ 904,500 . 0
55262L-10-0 ... MBNA CORP ... 07/16/2002.... Stock Split ... . o 10,000,000 ..o D 0

(continues)
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE American Select Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8
Paid for
Accrued
CUsIP Date Number of Shares Interest
|dentification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated) (continued)
............... Subtotal United StateS ... ... 55,000.000 L 904,500 L
6799999 - Subtotal - Common Stocks - Banks, Trust and Insurance Companies (Unaffliated) ... ... . o e 904,500 ... 0

Common Stocks - Industrial and Miscellaneous (Unaffiliated)
Industrial & Miscellaneous

United States
24520P-10-3 ... DELMONTEFOODS CO ...\t e 1212312002, ... Spin Off ..o 3,126.000 ... 28,187 0
294741-10-3 ... EQUITY OFFICE PROPERTIES TRUST COM ... ... oo 07/19/2002. ... Green Street Broker ........ ... 10,000.000 ...l UB,B61 . 0
441815-10-7 ... HOUSEHOLD INTLINC . ..o 09/30/2002. ... Keefe Bruyette ..o 25,000.000 ................ 683,007 ... 0
............... SUbtOtal United StateS ... 0 38126.000 959,915

Other Country
37733W-10-5. ... GLAXOSMITHKLINE PLC SPS ADR 04/03/2002.. .. LeggMason WoOd .......... ..o 15,000.000 ... 691,200 ... 0
500467-30-3 . ... KONINKLIJKE AHOLD NV SPS ADR 09/27/2002. ... Salomon Smith Barney . ..............oooiiiiii i 12,500.000 ...l 160,029 L 0
............... SUBtOtal Other COUNY .. 2105000000 BB 229
6899999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ... ... ... o L8144 0
7099997 - Subtotal - CommON SI0CKS - Part 3 . 2,115,644 0
7099998 - Summary Item from Part 5 for CommMON S0CKS . ... . 2,323,302 0
7099999 - Subtotal - COMMON SHOCKS . . . . ... 5,038,946 ... 0
7199999 - Subtotal - Preferred and CommOn St0CKS . ... ... . 5,859,846 ... ... 0
71009000 - TOT AL o 13,402,912 81,996
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE American Select 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
Book/Adjusted (Decrease) Foreign
CUSIP Carrying Value Increase by Foreign Exchange Gain Realized Gain Total Gain Interest on Dividends on
|dentifi- Disposal Number of Shares at Disposal (Decrease) Exchange (Loss) on (Loss) on (Loss) on Bonds Received | Stocks Received
cation Description Date Name of Purchaser of Stock Consideration Par Value Actual Cost Date by Adjustment Adjustment Disposal Disposal Disposal During Year During Year
Bonds - U.S. Governments
BONDS
US Governments
United States
31359M-EV-1 FEDERAL NATL MTG ASSN 6.375% 06/15/09. ... 08/16/2002  Deutsche Bk SecuritiesInc.................. ..o oo 2,352,902 .. 2,120,897.00 ..... 2,111,662 ...... 2,112,861 ........... B0 0 [ 239,661 ........ 239,661 ........ 91,640 ...
912810-EP-9  UNITED STATES TREAS .. 7.126% 02/15/23. . ... 09/20/2002  Constitution Capital....................oooo oo 1,034,000 .... 800,000.00 ....... 803,250 ........ 802,985 ........... 42) ... 0 0 . 281,057 ... 281,057 ... 63,351 ...
............ Subtotal United States ... .. 3,386,902 .0 2,920,897.00 ... 2,914,912 ... 2,915,846 ..o 339 L ATOTM8 40,78 L 154,991
0399999 - Subtotal - Bonds - U.S. GOVEIMMENLS. .. ... ... .t 3,386,902 .. 2,920,897.00 ..... 2,914,912 ... 2,915,846 ........... B9 0 0 . 470,718 ... 470,718 ... 154,991 .
Bonds - Industrial and Miscellaneous (Unaffiliated)
Industrial & Miscellaneous
United States
98155K-AC-6 WORLDCOM INC GA SRNT 7.750% 04/01/27.... 04/17/2002  Deutsche Bk SecuritiesInc.................. ..o . 1,589,250 .. 1,950,000.00 ..... 2,049,645 ... 2,046,601 .......... (223) ... 0 0 ... (457,128) ....... (457,128) ........ 84,378 ...
............ Subtotal United States ... . 1,589,250 .. 1,950,000.00 ... 2,049,645 ... 2,046,601 .......... (223) ... ... (457,128) ....... (457,128) ........ 84,378 .. ... ..
4599999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated).................... 1,589,250 .. 1,950,000.00 ..... 2,049,645 ... 2,046,601 .......... (23) ... 0 0 ... (457,128) ....... (457,128) ........ 84,378 ...
6099997 - Subtotal - BONds - Part 4 . ... ..o 4,976,152 .. 4,870,897.00 ..... 4,964,557 ... 4,962,447 ... M6 ... 0 0 13,5900 ... 13,5900 ... 239,369 ...
6099999 - SUBLOtAl - BONGS . . . .. 4,976,152 .. 4,870,897.00 ..... 4,964,557 ... 4,962,447 ... M6 ... 0 0 13,5900 ... 13,5900 ... 239,369 ...
Common Stocks - Public Utilities (Unaffiliated)
COMMON STOCK
Public Utilities (unaffiliated)
United States
025537-10-1  AMERICAN ELECTRICPWRINC ................ 10/18/2002  MerrillLynch. ... 22,000.000 ....... 91,751 1,033,206 ........ 957,660 ......... 75546 ... 0 0 ... (641,455) ....... (641,455) ... 39,600
............ Subtotal United States ...................... . 22,000.000 L 391,751 o 1,033,206 .. 957,660 ... 75546 L. (641,455) o (641,455) ... ... 39,600
6699999 - Subtotal - Common Stocks - Public Utilities (Unaffiliated) ........... .. ... .o 1,751 1,033,206 ........ 957,660 ......... 75546 ... 0 0 ... (641,455) ....... (641,455) ... 39,600
Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
Banks, Trust & Insurance Companies
United States
46625H-10-0  JP MORGAN CHASE&CO ..................... 02/25/2002  Various ... 11,184.000 ....... 320,217 87,591 ... 406,538 ....... (318,947) ............ 0 0 . 232,686 ........ 282,686 ... 3,803
............ Subtotal United States . ... 11184000 320,277 BTB91 406,538 L (318,947) L 230,686 . 232,686 ... . 3,808
6799999 - Subtotal - Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated) ... ... 320,217 87,591 ... .. 406,538 ....... (318,947) ............ 0 ... 0 ... 232,686 ........ 232,686 ... 3,803
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
United States
264411-50-5 DUKE REALTY CORPCOM .................... 03/21/2002  Deutsche Bk Securities Inc.................. .... 37,800.000 ....... 985,352 ... 844,074 ... 919,674 ........ (75,600) ............ 0 0 LXIVIL W18 17,010
423074-10-3  HEINZHJCO ..., 1212312002 SpinOff. ... 0.000 ........ 28,189 28,189 ... 28,151 B 0 0 0 0
49427F-10-8  KILROYRLTYCORP ...............coooiviie, 08/28/2002  Green Street Broker........................ ... 33,900.000 ....... 821,033 ... 642,086 ........ 890,553 ....... (248,467) ............ 0 0 178,947 ... 78,947 ... 49,833
535678-10-6  LINEAR TECHNOLOGY CORP.................. 08/06/2002  Jeffries & Colnc ... 27,000.000 ....... 699,506 ...l 999,000 ...... 1,054,080 ........ (55,080) ............ 0 0 ... 299,494) ... (299,494) ... 3,780
590188-10-8 MERRILLLYNCH&COINC .................... 08/06/2002  Keefe Bruyette............................ ... 10,000.000 ....... 328,98 .. 495,300 ........ 521,200 ........ (25,900) ............ 0 0 ... (166,372) ....... (166,372) ... 4,800
............ Subtotal United States ........................ .. 108,700,000 ... 2,863,007 ... ..... 3,008,649 ... 3,413,658 ....... (405,009) ............... . (145,642) oo (145,642) oo 75,423
6899999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ....................c 2,863,007 ... 3,008,649 ...... 3,413,658 ... (405,009) ............ 0 0 ... (145,642) ....... (145,642) ................ ... 75,423
7099997 - Subtotal - Common Stocks - Part 4 ... .. o 3,575,085 ... 4,129,446 ... 4,777,856 ... (648,410) ............ 0 0 ... (554,411) ....... (554, 411) ..o 118,826
7099998 - Summary Item from Part 5 for Common StOCKS .. .. .. ... ..o 1,873,745 2,323,302 ...... 2,323,302 ... 0 0 0 ... (449,557) ....... (449,557) ... 0
7099999 - Subtotal - COMMON STOCKS ... ... 5,448,780 ... 6,452,748 ...... 7,101,158 ....... (648,410) ............ 0 0 ... (1,003,98) ..... (1,003,968) .............. 118,826
7199999 - Subtotal - Preferred and CommON SOCKS. . .. ... .. ..o 5,448,780 ... 6,452,748 ...... 7,101,158 ....... (648,410) ............ 0 0 ... (1,003,98) ..... (1,003,968) .............. 118,826
7099900 - TOTALS. 10,424,932 ... 1,417,305 ... 12,063,605 ....... (648,294) ............ 0 0 ... (990,378) ....... (990,378) ....... 239,369 ...... 118,826
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE American Select Insurance Company

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During 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
(Bonds) Book/Adjusted (Decrease) Foreign Interest and Paid for
CUSIP or Number Carrying Value Increase by Foreign Exchange Realized Total Dividends Accrued
|dentifi- Date Name of Disposal of Shares at Disposal (Decrease) Exchange Gain (Loss) Gain (Loss) Gain (Loss) Received Interest
cation Description Acquired Vendor Date Name of Purchaser (Stocks) Actual Cost Consideration Date by Adjustment Adjustment on Disposal on Disposal on Disposal During Year and Dividends
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
COMMON STOCK
Industrial & Miscellaneous
United States
24522P-10-3 DELMONTEFOODSCO ............... 1212312002 Spin Off ........................ 12/23/2002 Cash Adjustment ..................... ... 0200 ... 2 2 2 0 0 0 0 0 0 0
670872-10-0  OMGROUPINC ....................... 09/26/2002 Jeffries &Colnc ................. 12/09/2002 MerrillLynch ... 10,000.000 ....... 432,100 ........ 80,198 ....... 432,100 ... 0 0 0 ... (351,902) ...... (351,902) ...l 0 0
78462F-10-3  SPDR TR UNIT SER 1 STANDARD & POORS .. 11/29/2002 UBS PAINEWEBBERINC ......... 12/20/2002 MerrillLynch ... 20,000.000 ..... 1,891,200 ..... 1,793,546 ... 1,891,200 ............. 0 0 0 ... (97,654) ....... (97,654) ............. 0 0
............ Subtotal United States . ... o e 030,000,200 .. 2,323,302 L 878,745 L 2,323,302 L . (449,55T) L (449,557) L
6899999 - Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) . ......... .. ... 2,323,302 ... 1,873,745 ... 2,323,302 ... 0 . 0 .. 0 ... (449,557) ...... (449,557) ............. 0 .. 0
7099998 - Subtotal - COMMON SEOCKS . ... .. .. 2,323,302 ... 1,873,745 ... 2,323,302 ... 0 0 0 ... (449,557) ...... (449,557) ............. 0 0
7199999 - Subtotal - Preferred and CommMON SEOCKS ... .. ... ... i 2,323,302 ... 1,873,745 ... 2,323,302 ... 0 0 0 ... (449,557) ...... (449,557) ............. 0 0
7009990 - TOT AL o 2,323,302 ... 1,873,745 ... 2,323,302 ... 0 0 0 ... (449,557) ...... (449,557) ............. 0 0



ANNUAL STATEMENT FOR THE YEAR 2002 OF THE American Select Insurance Company

Page E14
Sch. D, Pt. 6, Sn. 1, Valuation of Shares
NONE

Sch. D, Pt. 6, Sn. 2, Valuation of Shares
NONE

Page E14
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE American Select Insurance Company

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

1 2 3 4 7 8 9 10 11 12 Interest 15 16 17
Interest 13 14
Increase Amount Due and
5 6 Increase (Decrease) Accrued Dec. 31
CUSIP (Decrease) by Foreign of Current Year Gross Paid for NAIC | Effective
|dentifi- Date Rate How Maturity Book/Adjusted | by Adjustment Exchange Actual on Bonds Not Amount Accrued Desig- Rate of
cation Description Acquired Name of Vendor of Paid Date Carrying Value (a) Adjustment Par Value Cost in Default Received Interest nation Interest

Exempt Money Market Mutual Funds

Exempt Money Market Mutual Funds
299920-43-9  EVERGREEN SELECT MONEY MKT TRTREASMNY  12/31/2002  Various ................ocooviiiiiis o, 1200 ... 12/31/2003...... ......... 3,004 ... 0 0 ... 3,064 ... 3,064 ... 0 8 0 1. ... 1.200
7799999 - Subtotal - Exempt Money Market Mutual FUNGS. . . ... o o 3,064 ... 0 ... 0 3,064 ... 0 ... 8§ .. 0

Class One Money Market Mutual Funds
Class One Money Market Mutual Funds

928989-46-6 JP MORGAN PRIME MMF AGENCY SHARES . 12/31/2002  Direct. ..o o, 1200 12/31/2003...... ..... 3,763,480 ............ 0 0 ... 3,763,480 ... 3,763,480 ............ 0 9,804 ... 0 1. 1.210

7899999 - Subtotal - Class One Money Market Mutual FUNGS . . ... ... .o 3,763,480 ............ 0 ... 0 3,763,480 ............ 0 ... 9,804 ... 0

8099990 - TOT AL, . . 3,766,544 ... 0 0 3,766,544 ... 0 9,812 ... 0
(a) Includes$............... 0 other than accrual of discount and amortization of premium.




ANNUAL STATEMENT FOR THE YEAR 2002 OF THE American Select Insurance Company

Page E16
Sch. DB, Pt. A, Sn. 1, Financial Options Owned
NONE

Sch. DB, Pt. A, Sn. 2, Financial Options Acquired
NONE

Page E17
Sch. DB, Pt. A, Sn. 3, Financial Options Terminated
NONE

Sch. DB, Pt. B, Sn. 1, Written and In-Force
NONE

Page E18
Sch. DB, Pt. B, Sn. 2, Financial Options Written
NONE

Sch. DB, Pt. B, Sn. 3, Financial Options Terminated
NONE

Page E19
Sch. DB, Pt. C, Sn. 1, Collar, Swap and Forwards Open
NONE

Sch. DB, Pt. C, Sn. 2, Collar, Swap and Forwards Opened
NONE

Page E20
Sch. DB, Pt. C, Sn. 3, Collar, Swap and Forwards Terminated
NONE

Sch. DB, Pt. D, Sn. 1, Futures and Ins Futures Contracts Open
NONE

Page E21
Sch. DB, Pt. D, Sn. 2, Futures Contracts Opened Current Year
NONE

Sch. DB, Pt. D, Sn. 3, Futures Contracts Terminated Current Year
NONE

Page E22
Sch. DB, Pt. E, Sn. 1, Counterparty Exposure Derivative Instr.
NONE

Pages E16,E17,E18,E19,E20,E21,E22



ANNUAL STATEMENT FOR THE YEAR 2002 OF THE American Select Insurance Company

SCHEDULE DM

For bonds and preferred stocks owned as of December 31, state the aggregate statement (admitted) value,

the aggregate fair value, and the aggregate difference, if any, between them.

1 2 3
Excess of Statement over
Statement (Admitted) Fair Value Fair Value (-), or Fair
Value (a) Value over Statement (+)
10BONdS ..o 61,035,713 | ... 67,219,804 | ... 6,184,091
2. Preferred Stocks ... 665,250 | ... 665,250 | ..o 0
3oTotals o 61,700,963 | ...l 67,885,054 | ... 6,184,091

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

Amherst Securities Group, Asset Allocation & Management Company,

Bear Stearns, Bloomberg Financial Services, Constitution Capital,

Deutsche Bank Securities, Fidelity,

FTN Financial Group, Hub Data, Lehman Brothers

E23

P/C
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Page E24
Sch. E, Pt. 1, Cash
NONE

Page E24
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ANNUAL STATEMENT FOR THE YEAR 2002 OF THE American Select Insurance Company

SCHEDULE E - PART 2 - SPECIAL DEPOSITS

1 2 3 4 5 6 7
Line
Number Type Description of Deposit Where Deposited and Purpose of Deposit Par or Book Value | Statement Value (a) Fair Value

Georgia
GA00001 B .......... UNITED STATES TREASBD . 6.125% 11/16/27 ............ Wachovia Bank, NA, Winston-Salem, NC RSD for WC by Code 0f 1081 . ... .o e 100,000 ............ 101,431 ... 116,844
GAD0002 o 86C 34-0-129 & by CODE 0 1981, S0C 33-3-0 ... i 0 o 0
GA9I9Y = GBOTGIA . . . ettt 100,000 ............ 101,431 .. 116,844
XX99999 - Subtotal - Special Deposits NOT held for the benefit of all Policyholders, Claimants, and Creditors of the Company . . .. ... ... o e 100,000 ............ 101,431 ... 116,844
Special Deposits held for the benefit of all Policyholders, Claimants, and Creditors of the Company
Z200001 B ..o OO - 2,200,000 .......... 2,189,420 ......... 3,046,260
7799999 - Subtotal - Special Deposits held for the benefit of all Policyholders, Claimants, and Creditors of the Company .. ... ... . e 2,200,000 .......... 2,189,420 ... . ... 3,046,260
0099990 - TOT AL S . 2,300,000 .......... 2,200,851 ... 3,163,104

(a) Including $

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