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Annual Statement for the year 2002 ofthe THE BUCKEYE UNION INSURANCE COMPANY
SCHEDULE A - PART 1

Showing all Real Estate
5 6

OWNED December 31 of Current Year

1 Location 4 7 8 9 10 11 12 13 14 15
2 3 Expended for
Additions,
Increase Permanent Gross Income Taxes,
Book/Adjusted (Decrease) by Improvements Earned Repairs,
Date of Carrying Value Fair Value Increase Foreign Amounts and Changes in Less Interest and
Description of Date Last Amount of Less Less (Decrease) by Exchange Received Encumbrances Incurred on Expenses
Property City State | Acquired | Appraisal Actual Cost Encumbrances | Encumbrances | Encumbrances Adjustment Adjustment During Year During Year Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
Land - 111 E. Broad Street..........cocveuvevrvinrneencereerscnnineines Columbus........ccovvrrrrnrenee. OH....]01/01/1988 | .....coovvevveaee [ 1,270,000 [ ..o [N 1,270,000 {........... 1,270,000 [..voovevvevrnrnrrenn0 [0 [0 [ [ I 0
Land - 35 S. Champion Street.........cocoiieiiiiiiiiceiccce Columbus.......cccocrrinines OH....101/01/1974] ..o 93,253 |0 | .60,864 00,864 [0 0 [0 | [V P 0
0299999. Properties Occupied by the Reporting Entity - Administrative..........ccoooooiiiiiiiiniiiieisesscecsnieeee | 1,363,253 [0 101,330,864 | ... 1,330,864 |0 |0 [0 [ [V P 0
0399999. Total - Properties Occupied by the Reporting Entity
9999999, TOAIS. ...ttt
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Sch. A-Pt. 2
NONE
Sch. A-Pt. 3
NONE
Sch. B-Pt. 1
NONE
Sch. B-Pt. 2
NONE
Sch. BA-Pt. 1
NONE
Sch. BA-Pt. 2
NONE

EO02, EO3, EO04, EOS5, EO6, EO7



Annual Statement for the year 2002 ofthe THE BUCKEYE UNION INSURANCE COMPANY

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

1 2 3 Interest 6 7 8 9 10 11 12 13 Interest 16 17 18 19 20 21
4 5 15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CusIP Option Obtain Year on Received (Decrease) | by Foreign | Defaultasto | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation] Acquired | Interest

U.S. Government - Issuer Obligations
912827-7J-5...[UNITED STATES TREASURY INFLATION INDEX..........
912828-AE-0.. | UNITED STATES TREASURY.....

912828-AG-5. | UNITED STATES TREASURY.

05/03/2002 | ....... 3.250
12/13/2002] ....... 1.660
12/13/2002] ....... 1.710

01/15/2012 | c.oooovc | e 3,059,554 2,970,000 |..111.5180 3,312,085 2,999,103
. | 06/30/2004 | ..o | o | s 15,268,692 ..102.2190 15,332,850 |......... 15,277,344 | ..
07/31/2004 | .. ..20,168,445 |. ..101.3130] .........20,262,600 |.........20,173,438 |..

912828-AL-4.. |UNITED STATES TREASURY.........ccooverrceeemcnreerssririennns JEROT o ... 109/30/2004 | ..........cooneue. ..20,031,556 |. ..100.6880 ..20,137,600 |.........20,032,422 |.. 12/13/2002] ....... 1.780
0199999. U.S. Government - ISSUET OBIIGAtONS. ..............uuurrereerirrresessrereessseessessssaresssssseesssssssssssesssssessesssneseassssssssssssssessssssnsesssssss | aeeseeees 58,528,248 XXX...... 59,045,135 |......... 58,482,306 |........546,075 |.........50,747 |.........45942 [ ..c.ccccee0 | i 0 XXX [ XXX [ XXX

U.S. Government - Single Class Mortgage- -Backed/Asset-Backed Securities

36206F-P2-2.. | GOVERNMENT NATIONAL MORTGAGE ASSOC MTLY]06/15/2025 176,096 171,961 1..109.1880].............. 187,761 [ .o 177,336 ceverrrereneee 08 T) [0 0 [ 1711/01/1995] ....... 6.850

36206S-L7-7.. | GOVERNMENT NATIONAL MORTGAGE ASSOC. MTLY|10/15/2025 | .. 647,355 634,715 |..109.1880 654,551 |.. =L} P . w0 | 11/01/1995 | ....... 7.050

36215A-DU-3. | GOVERNMENT NATIONAL MORTGAGE ASSOC. MTLY| 03/15/2015 ..118.3140 08/21/1985| .....11.440
362027-Y3-2.. | GOVERNMENT NATIONAL MORTGAGE ASSOC. MTLY| 08/15/2003 ..100.6110] ... 07/18/1994 | ....... 8.840
362028-BV-3.. | GOVERNMENT NATIONAL MORTGAGE ASSOC.......... MTLY| 06/15/2003 | .. ..100.6110] ... 07/18/1994 | ....... 9.360
36224V-NL-5..| GOVERNMENT NATIONAL MORTGAGE ASSOC.......... [ ccooccee [ e 7.500 | MTLY| 05/15/2023 | .. . ..107.4950 05/28/1993 | ....... 6.800
0299999. | U.S. Government - Single Class Mortgage-Backed/Asset-Backed SECUNIES.........cueereirrrireneriiniesere i XXX | e 1,146,464 ... 1,084,549 .........6972 | ..........81,228 [...........(4,763) | o0 i 0 XXX XXX..... [ .. XXX.....
0399999. | Total - U.S. GOVEIMMENL...........rieuirieserieese e eereesseresssessss st 59,600,392 59,022,318 |...XXX......].........60,191,599 |.........59,566,855 | .........553,047 |........131,974 | ... 41178 | .0 | 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
Mississippi
...89,413 1..102.0000]... 6,497 |... 0 ]...1[12/27/1988] ......8.440 |

[61449%-AA9.. | MONTICELLO MISS HSG CORP.......ccoooneriinsriiscriinces [ [......7.300 [MTLY]02/01/2021 |
\ IS STl ettt 89,413 [ XXX....| ...

6497 |.. 0 | XXX oo XXX, | o XXX

g New Jersey
(oe]

[64578C-AH-4. [NJ ECON CONTINENTAL ...70.7690]...........4,246,140 | 4,597,440 | 110,417 J....... 375,000 | (338,220) | 0 [....4 [12/2172001] ....... 8.450 |
\ | New Jersey.... KKK ] 4,246,140 | 4,597,440 | 110,417 |........ 375,000 | (338,220) | 0 [ XXX .. XXX [ XXX.o. |
Vermont
97534*-AA-9.. |WINOOSKI VT HSG CORP 2,577,585 2,939,937 [..102.0000 2,998,736 2574394 ... 17456 | ... 162,224 ].............1,681 12/27/1988 | ....... 8.440
Vermont.......ocveeennnienienns 2,577,585 2,939,937 [..XXX...... 2,998,736 2,574,394 |.. 162,224 | ..o 7681 [0 [0 XXX XXX..... XXX
Total States and US....... 6,903,724 9,029,351 | ... XXX...... ...1,336,078 |........... 7,249,994 |.. vornenD43,722 ... (330,327) | o0 [0 [ XXX XXX..... XXX
2599999. | Special Revenue & Assessment Obligations - Issuer Obllgatlons 6,903,724 |.......... 9,029,351 | ... XXX...... e 1,336,078 | 7,249,994 |.......128,416 |......... 543,722 |........ (330,327) | ..o | v 0 XXX XXX..... XXX

Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Smgle Class Mortgage-Backed/Asset-Backed Securities

United States
31288B-MZ-3. | FEDERAL HOME LOAN MORTGAGE CORPORATION..]........ [ ....... 6.000 [MTLY[11/01/2032] .....vvveervcerr | crvriianns | erreeennnn8,211,305 7,984,094 1..103.5470] ... 8,214,885 11/13/2002] ....... 5.000
31340B-MR-7.| FEDERAL HOME LOAN MORTGAGE CORPORATION.. | ........ | ..vu... 8.000 | MTLY|06/01/2016 | .. 126,000 |..107.6000 ... 03/31/1993 ] ....... 7.250
31341Y-ZR-2. | FEDERAL HOME LOAN MORTGAGE CORPORATION.. | ........ | ....... 9.000 | MTLY|07/01/2004 | .. ..101.6690 ... 08/12/1991 | ....... 8.790
31341F-CD-9. | FEDERAL HOME LOAN MORTGAGE CORPORATION.. | ........ | coveucs 8.500 | MTLY|04/01/2003 .. ..100.4330 ... 07/10/1991 | ..... 10.000
31344M-W5-6 | FEDERAL HOME LOAN MORTGAGE CORPORATION.. | ........ | coveuc. 7.500 |MTLY|01/01/2015] .. ..104.8400 ... 01/15/1991 | ....... 8.690
313401-W5-6. | FEDERAL HOME LOAN MORTGAGE CORPORATION.. MTLY| 06/01/2020 | .. ..114.6640 ... 03/24/1994 | ....... 8.140
313401-X8-9.. | FEDERAL HOME LOAN MORTGAGE CORPORATION.. MTLY|11/01/2004 | .. ..103.8740 ... 03/24/1994 | ....... 6.270
31345Q-3S-8. | FEDERAL HOME LOAN MORTGAGE CORPORATION.. MTLY | 10/01/2004 | .. .103.3590 ... 10/11/1994 | ...... 8.480
31345Q-4D-0. | FEDERAL HOME LOAN MORTGAGE CORPORATION.. MTLY | 10/01/2004 .103.8240 ... 08/12/1991 | ....... 8.790
31345T-GY-5. | FEDERAL HOME LOAN MORTGAGE CORPORATION.. MTLY| 06/01/2005 ..101.6690 ... 08/12/1991 | ....... 8.820
31348A-RF-2. | FEDERAL HOME LOAN MORTGAGE CORPORATION.. MTLY|01/01/2010 .. ..103.3410 ... 10/11/1994 | ....... 9.290

11/14/1990 | ....... 9.830
09/24/1993 | ....... 7.250
03/19/1992 ....... 8.070
05/11/1999 | ....... 6.130
02/08/1991 | ....... 8.760
11/30/1994 | ....... 9.980
07/16/1991 | ....... 8.990
1211711991 ....... 9.200
03/07/1994 | ....... 7.200
03/06/1992 | ....... 8.730
01/18/1991 | ....... 8.780

31354G-3Z-2. | FEDERAL HOME LOAN MORTGAGE CORPORATION..
31290J-KG-6. | FEDERAL HOME LOAN MORTGAGE CORPORATION..
312950-CT-3..| FEDERAL HOME LOAN MORTGAGE CORPORATION..
31377M-6Y-2. | FEDERAL NATIONAL MORTGAGE ASSOCIATION.......
31364M-YH-3.| FEDERAL NATIONAL MORTGAGE ASSOCIATION.......
31364N-PC-2. | FEDERAL NATIONAL MORTGAGE ASSOCIATION.......
31364R-TB-1. | FEDERAL NATIONAL MORTGAGE ASSOCIATION.......
313605-W3-7. | FEDERAL NATIONAL MORTGAGE ASSOCIATION.......
31372B-VP-2. | FEDERAL NATIONAL MORTGAGE ASSOCIATION.......
31362L-T2-6.. | FEDERAL NATIONAL MORTGAGE ASSOCIATION....... MTLY|03/01/2018 | .. 184,299
31362T-SP-9. | FEDERAL NATIONAL MORTGAGE ASSOCIATION....... MTLY|10/01/2010] ..
[V
L S L VL T —

MTLY| 10/01/2020 | ..
MTLY| 02/01/2021 ..
MTLY| 10/01/2005 | ..
MTLY| 06/01/2009 | ..
MTLY| 07/01/2017 | ..
MTLY| 02/01/2006 | ..
MTLY| 01/01/2020 | ..
MTLY| 12/01/2006 | ..
MTLY| 03/01/2024 | .. 628,222

1142210 ...
.111.2100
..100.5170 ...
1125240 ...
..104.3560
.104.3390 ...
..106.8050 ...
..108.4350 ...
..105.9660
.113.2170
..105.0500

624,731 | ..
194,127 |..

.12,081,169 |.........11,712,860
12,081,169 |......... 11,712,860




Annual Statement for the year 2002 ofthe THE BUCKEYE UNION INSURANCE COMPANY

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

1'803

1 3 Interest 6 9 10 1 12 13 Interest 20 21
Amount Due
Rate and Accrued
Used December 31 Effec-
to of Current tive
CusIP Obtain Year on Received Rate
Identifi- Rate Maturity Book/Adjusted Fair Fair Bonds not Date of
cation * of Date Carrying Value Par Value Value Value Actual Cost in Default Acquired | Interest
2699999. | Special Revenue & Assessment Obligations - Single Class Mtg.-Backed/Asset-Backed Securities............oo.oomrreriinees | cevveeees 11,699,664 |......... 11,457,214 T... XXX...... 12,081,169 J......... 11,712,860 |........... 66,183 |.......249,831 [....cc...e.(6,203) [ o0 [ il 0 XXX XXX.... XXX..... |
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Defined Multi-Class Residential Mortgage-Backed Securities
United States
31359F-Z6-8.. | FEDERAL NATIONAL MORTGAGE ASSOCIATION....... [ ........ [ ... 6.500 07/25/2023 | 03/25/2010{100.000 | ........... 1,302,875 |........... 1,300,000 |..107.3860|........... 1,396,018 |........... 1,304,672 ..1,042 0 05/14/1999 | ....... 6.440
31359D-YK-3. | FEDERAL NATIONAL MORTGAGE ASSOCIATION....... | ccccovee | wounecd 6.550 10/25/2020 549,810 550,653 | ..101.4590 558,687 528,283 |.. 3,006 |.... .0 04/04/1997 | ....... 7420
3133TB-RG-7 | FEDERAL HOME LOAN MORTGAGE CORPORATION..| ........ | ....... 6.500 04/15/2012 ..105.5550 ...........1,065,550 |.............. 988,550 |.. 5417 |.... .0 10/24/1997 | ....... 6.720
31359N-H5-3. | FEDERAL NATIONAL MORTGAGE ASSOCIATION....... | cccccvee | e 7.000 04/18/2027 ..107.8350] ...........1,941,030 |..........1,840,500 |..........10,500 |.... .0 1212211997 | ....... 6.680
31392K-UH-7. | FEDERAL HOME LOAN MORTGAGE CORPORATION..| ........ | ....c.. 5.500 06/15/2032 ..103.3350] .........19,817,586 |.........19,605,759 |..........87,899 |.... .0 05/03/2002 | ....... 3.680
3837H4-S2-2..| GOVERNMENT NATIONAL MORTGAGE ASSOCIATION ........ [ .ccccee 7.500 04/17/2029 .105.2810........... 1,241,437 |........... 1,179,902 | ... 7,370 | .oocenees ...0 10/12/2000] ....... 7470
.............. 25,260,012 25,007,818 |...XXX...... 26,010,308 25,447,666 | .......121,233 |...... 0. e XX [ XXX
Total States and US...........ooiriicriseriseiissi s 25,260,012 25,007,818 |...XXX...... 26,010,308 25,447,666 |......... 121,233 |...... 0 [.XXX]..... XXX..... XXX.....
2799999. | Special Revenue & Assessment Obligations - Defined Multi-Class Residential Mtg.-Backed Securities 25,260,012 25,007,818 |... XXX...... 26,010,308 25,447,666 |.. 121,233 |...... L0 XXX XXX..... XXX
3199999. | Total - Special Revenue & Special Assessment OblIgatioNS. ... sesessessensenes | ceseeens 43,863,400 |......... 45,494,383 | .. XXX...... 45,427,556 |......... 44,410,521 315,832 |...... 0 | XXX|..... XXX..... XXX
Public Utilities (Unaffiliated) - Issuer Obligations
United States
017363-AE-2.. [ALLEGHENY ENERGY...........coooooimerencreenereineceeieneirenns | vreree | o 8.250 | AO....| 04/15/2012 1,668,243 ..3,130,000 |....64.0000...........2,003,200 |........... 1,658,900 |........... 54,514 | ..o 10/31/2002] .....19.230
252759-AL-9.. | DIAMOND STATES TELEPHONE............oociiireinceirenens | e | e 8.375 | MS... | 09/15/2019 | .. 576,968 500,000 |..121.9310 609,655 593,745 |.. 12,330 02/02/1994 | ....... 6.820
670768-AA-8.. [INYNEX CORP ESOP..........cooooiriiirierereiineeeeinsneiscneiiens | evseeee | e 9.550 ... | 05/01/2010| .. 1,454,263 | ........... 1,400,115 | ..114.4040] ...........1,601,788 |........... 1,485,624 09/30/1994 | ....... 8.820
69361L-AH-4.. |PSEG ENRGY HLDGS.........ccooomrieirimisnriesseniessssniessnessns | oseree | cess 8.500 . 1 06/15/2011 5,091,890 5,100,000 | ....81.5000 5,091,202 11/28/2001] ....... 8.530
............................ 8,791,365 |.........10,130,115 [ ... XXX...... 8,829,471 e XX [ XXX
3299999. | Public Utilities (Unaffiliated) - Issuer Obligations...........cc.cueruuensrrienscrenscrinnnnns 8,791,365 |.........10,130,115 |...XXX... ...8,829471 |.. e0eree:809,090 | 2,487 |0 | 0 XXX XXX..... XXX.....
3899999. | Total - Public Utilities (Unaffiliated).............cccoorruriericneriinscricscricscniennns 8,791,365 |......... 10,130,115 |...XXX...... 8,829471 |........ 108,39 |........609,090 |..........2487 | ..o | o0 [ XXX [ XXX..... XXX.....
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
United States
048825-AV-5.. | ATLANTIC RICHFIELD CO ... 103/01/2011 1,110,800 |........... 1,000,000 |..123.3750 ........... 1,233,750 [..oooeonne. 1,164,230 30,417 03/31/1996 | ....... 7.300
05523U-AA-8. | BAE SYSTEMS HLDG . 1121152011 | .. 5,980,632 6,000,000 |..103.9240 6,235,440 5,979,000 |........... 17,067 |......... 12/06/2001] ....... 6.450
079864-AB-0.. | BELLSOUTH SAVINGS ESOT. 07/01/2003 645,626 639,219 |..103.4380 661,196 733,809 29,372 03/31/1993 | ....... 7.110
093662-AB-0.. | BLOCK FINANCIAL ....| 04/15/2007 3,977,106 ..4,000,000 |..115.2370........... 4,609,480 |........... 3,966,400 |........... 71,778 |......... 04/13/2000 | ....... 8.660
10138M-AA-3.| BOTTLING GROUP .. | 1171512012 .. 6,993,418 ..7,000,000 | ....99.9550 6,996,850 6,993,350 11/07/2002 ....... 4.640
14040E-EE-8. | CAPITAL ONE BANK ... | 05/15/2008 | .. 2,544,115 2,750,000 | ....93.2780 2,565,145 2477475 07/27/2000 | ....... 8.460
14040E-GZ-9. | CAPITAL ONE BANK ... | 08/04/2003 | .. 1,390,388 ..1,400,000 |....98.8820|...........1,384,348 |.......... 1,358,630 10/27/2000 | ....... 7.830
16117P-AZ-3. | CHARTER COMM HLD ... | 11/15/2009 | .. 1,335,000 ..3,000,000 | ...44.5000...........1,335,000 |........... 2,790,000 02/25/2002 | ....10.990
244098-AA-7.. | DEER PARK REFINING LTD PARTNER. . . |12/15/2008 | .. 2,437,200 2,437,200 |..108.9780 2,656,012 2,437,200 |.. 01/24/1994 | ....... 6.470
268766-BU-5.. | EOP OPERATING LP...........ooirieieriiecriercreinsceeieceeieeens | oveeeee | e 7.000 07/15/2011 | .. 1,288,606 |........... 1,300,000 |..108.9560 |........... 1,416,428 | .......... 1,287,260 07/11/2001 | ....... 7.140
369622-CB-9.. | GENERAL ELECTRIC CAPITAL CORP.......ccooooiimruemeriins| e | e 8.300 | MS... | 09/20/2009| .. 2,426,319 2,300,000 |..122.7570 2,823,411 2,663,776 12/10/1993 | ....... 7.250
373298-BR-8.. | GEORGIA-PACIFIC..........ooroorreererieirereeinceeinensieseaiiens | eveeeee | e 7.750 .. | 1171512029 | .. 5,175,250 6,350,000 | ....81.5000|...........5,175,250 |........... 5,559,679 11/06/2000 | ....... 8.960
38141G-CM-4 | GOLDMAN SACHS 5.500 ... | 11/15/2014 6,991,525 ..7,000,000 |..100.7950 | ... - 11/07/2002| ....... 5510
718507-AX-4.. | PHILLIPS PETROLEUM........coossrveeeenrereeeneeeeesseseeeessnnns | cevevens | e 7.920 | AO....| 04/15/2023 | 04/15/2012|100.400 | ........... 1,029,745 ..1,000,000 |..103.6250 | ... 02/02/1994 | ....... 7.500
760677-B@-2 | REPUBLIC BANK NEW YORK.........oocvviiriieriinereieneeeees | oveeeee | e 9.750 | AO....| 10/01/2009 2,586,495 2,500,000 |..126.3350|...........3,158,375 |..........2,659,375 |...........60,938 | ......... 11/22/1989 ....... 9.050
908068-AG-4. | UNION PLANTERS oo 1030172011 | oo | e | e 1,865,426 ..1,750,000 |..118.2450 | ... 04/05/2002 | ....... 6.690
929042-AA-7.. | VORNADO REALTY. . | 06/15/2007 ...998,692 |. ..101.8930 . N 06/19/2002 | ....... 5.660
............................ 48,776,345 XXX...... <reree..50,974,334 e XX [ XXX
Foreign
87203R-AC-6. | BAE SYSTEMS CAN........oirieiereerereiireeneiscneiseeeienenies | coveeees 106.6780..........5,229,306 |........... 4,901,954 |..........15,590 |......... 06/04/2001 | ....... 7.160
873169-AJ-5.. | TXU EASTERN FNDG........cocooomsmrenscriesserisenisssiinssennns | cnseeees | eeeeee0:090 | MNLL. 05/15/2009 | oo | v | cevnnenen 975,220 |..........7,500,000 | ...... 9.5000 coereen 1,473,150 .. 08/21/2001 | ....... 7.610
XXX...... o 12,375,104 | ........... 15,590 |.........604,210 |.....(6,498,876) | .....ccccocceeen0 [ o0 [ XXX [ ..oo XXX..... XXX.....
3999999. | Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations................. XXX ] . 57,372,608 |........ 63,349,438 | ........643,845 |.....3,394,777 |....(8,348,252) | ........cccceee0 | o0 [ XXX o XXX..... XXX.....
Industrial & Miscellaneous (Unaffiliated) - Single Class Mortgage-Backed/Asset-Backed Securities
United States
452479-9A-8.. | IMIM/BUCKEYE POOL 100.0000 144,301 11171989 ....... 8.850
O XXX...... 144,301 139,673 | 1,877 | 14367 |0 |0 | 0 XXX XXX..... XXX.....
4099999. | Industrial & Miscellaneous (Unaffiliated) - Single Class Mortgage-Backed/Asset Backed Securities XXX . 144301 |....cce. 139,673 | 1877 [ 14367 |0 [0 0 L XXX XXX..... XXX.....
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Annual Statement for the year 2002 ofthe THE BUCKEYE UNION INSURANCE COMPANY
SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 3 Interest 6 7 8 9 10 11 12 13 Interest 16 17 18 19 20 21
4 5 15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CusIP Option Obtain Year on Received (Decrease) | by Foreign | Defaultasto | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation] Acquired | Interest

Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities
United States

163653-AD-0.. | CHEMICAL ACCEPT CORP VAR RT......c.oeovrrmrrerrnrrnes | cvvris [ o 9.851 |MTLY[10/25/2003 [ ......ooovervens | cvvrrirrris | cevermernnininnns 1222 [, 1,222 |...99.7500 | ..o 1,219 [ 1,310 [ 10 [ 83 ... 0 |..1PE|03/31/1993] ....... 9.850
12613X-AQ-4. | CNH EQUIPMENT TRUST [EUUTUO IRV IR 5.730 | MTLY|05/15/2008 | 02/15/2006 |100.000 3,548,582 3,548,946 |..104.0790 3,693,707 3,548,425 | .. 192,950 | ... .0 | ..1PE|05/09/2001 | ....... 5.740
22541N-LG-2. | CS FIRST BOSTON MORTGAGE SECURITIES CORP.. | ........ | c.c.c. 7.000 | MTLY|10/25/2017 | ..overrvrrans | e IS 25,237,794 | ......... 24,232,299 |..104.9690 | ......... 25,436,402 |......... 25,258,386 |.. 141,354 | ... .0 [.1PE|11/07/2002 | ....... 5.540
339083-AH-0.. | FLEETWOOD CREDIT CORP GRANTOR........ccccovvmrerrene | cererres | crvnd 6.650 | MTLY|05/15/2013 | 04/15/2003 |100.000 344,895 344,914 |..103.9560 358,559 344,483 | .. 22,113 .0 [..2PE|09/09/1997 | ....... 6.690
22540A-BB-3. | INDYMAC MANUFACTURED HOUSING CONTRACT.... | .cccovet | cvvne 6.450 | MTLY|02/25/2028 | 02/25/2003 |100.000 657,043 657,043 |..100.1250 657,865 659,096 | .. .0 [.1PE|02/19/1998 | ....... 6.330
90263A-BE-9. | UCFC MANUFATURED HOUSING CONTRACT.....c.covves| ceverrer | crvnn 6.480 |MTLY|05/15/2013 | 02/15/2003 |100.000 289,502 289,503 |..100.0890 289,761 289,435 |.. .0 [PE[ 121711997 | ....... 6.490
90263A-BQ-2. | UCFC MANUFATURED HOUSING CONTRACT.....ccoeees] corennee | cve 6.280 | MTLY|10/15/2014 | 07/15/2003 |100.000 2,050,428 2,050,455 |..101.3230 2,077,582 2,050,062 | .. .28 |. .0 |..1PE|03/20/1998 | ....... 6.290
[T IS T YOO v 32,129,467 |......... 31,124,383 |.. XXX...... 32,515,095 32,151,197 |.......167,248 | ......... 521,898 [.......(20,376) | oo [V 0 [ XXX ... XXX..... XXX.....

4199999. | Industrial & Miscellaneous - Defined Multi-Class Residential Mtg.-Backed SeCUMHIES..........ccvirrrrniriinirinseensiessnerscineees | cvvrvenes 32,129,467 |......... 31,124,383 | ... XXX...... 32,515,095 32,151,197 |.......167,248 | ......... 521,898 |.......... (20,376) | ...oovvevcrrnenne ([ 0 | XXX]|..... XXX..... XXX.....

Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed Securities
United States

76110F-XK-4. | RESIDENTIAL ACCREDIT LOANS.......cccoorrriisrisninniinninns | [ 6.500 [MTLY]09/25/2013 ] ....ccoorvveenne 331,102 378,951 [..102.7810 389,489 306,950 |...........2,053 | ........24,424 | ... 15391 | ..cooiii0 | 0 11..321102/18/1999 ] ... 10.740
United States..... . . 331,102 378,951 .. XXX...... 389,489 306,950 | .. XXX.....
4299999. | Industrial & Miscellaneous - Other Multi-Class Residential Mtg.-Backed Securities... 331,102 378,951 | ... XXX...... 389,489 306,950 | .. XXX
4599999. | Total - Industrial & Miscellaneous (Unaffiliated)..........cc.cccovvennces 87,114,087 |........ 95,476,007 | .. XXX..ooo. | conrenad 90,421,494 |........ 95,947,259 |........815,023 |...... ] XXX.....
Totals
5499999. | Total - ISSUET OBIIGAHONS. .....cvuererciesereseeeseeieseeesscesseressers s sese et es st | cninne 128,876,855 |....... 140,957,839 | .. XXX...o.. | oo 132,124,963 |....... 137,911,209 |...... 1,426,733 |...... 4,598,335 |..... (8,630,150) XXX.....
5599999. | Total - Single Class Mortgage-Backed/Asset-Backed SECUMIES. ..o iruerreiieensreseiiisriseei s 112,771,809 | 12,653,833 |.... 13,371,934 |.........12,937,082 |.. 75,032 |........ 345,426 |.........(10,966) | . XXX.....
5699999. | Total - Defined Multi-Class Residential Mortgage-Backed SECUMHES........c..wwrrerrrrriinieeseriseresscerseresssessenesssrsssneseeesenes | ceseeens 57,389,479 |........ 56,132,201 | .. XXX...... 58,525,404 |......... 57,598,864 |........288,481 (215,783) XXX.....
5799999. | Total - Other Multi-Class Residential Mortgage-Backed Securities . 331,102 378,951 | ... XXX...... 389,489 306,950 | .. ..2,053 |.... 15,391 XXX
6099999. | Grand Total - BONS..........cccvrvrreereeererreerrinrinrisrireinnns o] e 199,369,244 |....... 210,122,824 | ... XXX......| coveeed 204,411,791 |....... 208,754,105 ,792,299 41,509) XXX.....
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Annual Statement for the year 2002 ofthe THE BUCKEYE UNION 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 ofthe THE BUCKEYE UNION 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 - Industrial and Miscellaneous (Unaffiliated)
United States
938862-11-7........ WASHINGTON GROUP INTL, INC.....c.ovicerieniiicicininnn. [coiienn35.000 [ o0 o 0.010 ...04/30/1997...
United StAteS.....ooieiiiiicc e sneensnesnsenenenenienenes | esnsneensnenensnensneensQ | eonneenn X Kueersresnsenes | renensnsnsnensnennnneensQ | reeeneenenesnsnesnennneens0 | eeennesnessnennninneens0 | om0 | om0 | s 0 [ XX [ XXX.......
6899999. [ Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated).........cooooocree | covenniiinicin 0 [ b XXX L O [ 0 [ 0 0 | 0 | 0 | XK [ XXX.......
Common Stocks - Parent, Subsidiaries and Affiliates
United States
10103@-10-3....... BOSTON OLD COLONY INS. CO....ccevvrerrrrrrrncererreeernns [ ervererenenne 250,000.000 | ..ccoueeee. 23,486,467 | ..o, 93.946 | ............. 23,486,467 | ............. 38,522,055 | ..vevvevevcenreninrnenn0 [0 [ 6,701,622 ...03/31/1989...
32064#-10-2........ FIRST INSURANCE COMPANYOF HAWAII.. ....35,607.000 ....58,414,536 | .. ..1,640.535 ....58,414,536 ....20,872,390 .(7,639,395) .. ...01/01/1999...
57835*-10-1......... MAYFLOWER INSURANCE CO................ ..250,000.000 ....22,944,886 | .. ..91.780 ....22,944,886 ....31,656,681 ..1,581,679 ...11/16/1983...
65339@-10-3....... NIAGARA FIRE INSURANCE CO.. . ..400,000.000 | ...cooee0ee. 71,792,250 | ooiiiiicinnnns 179.481 ....71,792,250 ....712,968,103 v 10,492,553 ...10/18/1984...
UNIEA SEALES. .ot 176,638,139 |.....o... XXX o 176,638,139 164,019,230 | ..o | inn...6,000,000 oo 11,136,459 [ o0 [ XXX XXX.......
Foreign
177429-99+4........ CNA INSURANCE (INTERNATIONAL AGENCIES)........... | covevvreenee 200,000.000 |..ccoveurvreree. 116,796 |.ovovvvvrerennnn0.584 | oo, 116,796 | .ooovvrcvrcrrnnn. 206,880 | ..oovovrerrerrerenennn0 [0 [ (64,380) ...05/29/2001...
126125-91-3........ CNA EUROPE HOLIDING LIMITED . ...8,200,000.000 ..4,303,793 |.. ..4,303,793 | . 11,693,205 .. (7,389,411 .. ...03/26/2002...
FOTBIGN. ...t | srrenrenieneaes 4,420,590 | ..o XXX [ 4,420,590 ....11,900,085 (7,453,791)[ ..
6999999. [ Total - Common Stocks - Parent, Subsidiaries and Affiliates. ..181,058,729 |.. ..181,058,729 .175,919,314 ..3,682,667
7099999. [ Total - COMMON StOCK. ... v v ..181,058,730 |.. ..181,058,729 .175,919,314 .. .. .. ..3,682,667
7199999. [ Total - Preferred and CommOon StOCK..........covivciiiiiiniiiineseiscsissscssnienssnsns | covneneaes 181,058,730 |...coc.c. XXXroiviireren | e, 181,058,729 175,919,314 | o0 | 6,000,000 | ..o 3,682,667

(a) For all common stocks bearing the NAIC designation "U"provide: the number of such issues.....1, the total $ value (included in Column 6) of all such issues $......
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Annual Statement for the year 2002 ofthe THE BUCKEYE UNION 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
912827-7J-5................ UNITED STATES TREASURY INFLATION INDEX.........cceecvreeereres [rna 05/03/2002..... |BARCLAYS CAPITAL 23,893,913 23,875,000 [..cveverrrererieeiereeeieeeanas 161,718
912828-AE-0............... |UNITED STATES TREASURY.......ccceoevevrrerereinnes I 12/13/2002.... | Various..................... ...15,277,344 ....15,000,000 |..covveririeieieeeeeeeian 195,703
912828-AG-5... ... |UNITED STATES TREASURY.... e 12/13/2002.... | GOLDMAN SACHS.. ....20,173,438 ....20,000,000 |.. .166,916
912828-AL4............... UNITED STATES TREASURY ..o | 12/13/2002.... | Various.. ....20,032,422 ....20,000,000 {.. ..17,782
0399999. | Total - BONAS = U.S. GOVEIMIMENL............c..veeveveveveereieeeeeeteteeeeteteeeeteteteeetetevestetetesesaesesens  eeetesesssssseesesessssseseesesesasessesessassssesessssssssesesssssssesessssssssesesessnnesesessas 79,377,117 78,875,000 [...coovovereverrerrrre 602,119
Bonds - Special Revenue and Special Assessment
United States
31288B-MZ-3 FEDERAL HOME LOAN MORTGAGE CORPORATION..........ccccee. [ cvuve 11/13/2002.... [BANC OF AMERICA SECURITIES..........oooiieereiieeeeieieeecteieeeieienees | eeveeeieieiseesscie e eseseae s ssesesenns | evessesesessssssssessssessssesenas 8,214,885 | ..ovoeeeeeiceeeee 7,984,094
31392K-UH-7 FEDERAL HOME LOAN MORTGAGE CORPORATION... ....05/03/2002.... |BANC OF AMERICA SECURITIES. ....19,605,759 ....19,178,000 |..
[V T ....27,820,644 ...27,162,094 |..
Total States and US...........c..cooveeereveerererrcreere . ....27,820,644 ...27,162,094 |..
3199999. [ Total - Bonds - SPeCial REVENUE & SPECIAI ASSESSMENES. ... . eerueriueteuit et eesriteetstatntae  ceetetseaeseeseseseseseeseseseseaesseeeeeseeses et eeaeeeeeeeteEeeeeeEeeeEeEa0sLELEeE 4010 ae8LheEeEsEeheh et eEeeseheEee st sesnsetebessssnsesnsesassensnsesas | tesetessssssessssnsssnsansnsasas 27,820,644 27,162,094
Bonds - Public Utilities
United States
017363-AE-2............... ALLEGHENY ENERGY.........ocvovveereieeieeeeeeeeeeeeeeee e [.....70731/2002.... JGOLDMAN SACHS. ..ot eeeeeeeeeseseseseeesesiesnesseenans | eesssssissessessessessessessesssesssssssessseses | evsossossossossssssssssssssssas 1,658,900 |..ovvoveveeeererrcreree 3,130,000
United States...................... AR ..1,658,900 |.. ..3,130,000 |..
3899999, | TOtal - BONAS = PUDIC ULIHIES. .........cvevveceeveveeceeteeceeteteeeteeeet ettt ettt e teeetet etetetesessseetetesesensseetesessesssetesasessesesesessssssesesasassssesesessssssseesasassesssesesssssssesesasasssessesssssesesesasassssesesessssnneseses | eeressesesessnseresessssesessnees 1,658,900 |..ovvoveveeeererrcreree 3,130,000
Bonds - Industrial and Miscellaneous
United States
10138M-AA-3.............. BOTTLING GROUP...........oveteiiieieieecteteeeceeie e | i 11/07/2002.... [FIRST BOSTON CORP........covreereiictceetiecteteieeeescieteteeeieesesasaeses | seversesesesssessesesessssssesesesssssssssesesns | evessesesissssessssnsssesessesesad 6,993,350 [..oovirericreeieeee 7,000,000
16117P-AZ-3... we[CHARTER COMM HLD.......oviveriieiceceeecee s | e 02/25/2002..... |UBS WARBURG LLC.........ooueieiicieieiccteeeecee et eesieienines. | eteverisieieetsseseie e es st senesssenes | eveeessesesesseteses e enene 2,790,000 |..oovrrereiieeieceee 3,000,000 |..
22541N-LG-2... ... |CS FIRST BOSTON MORTGAGE SECURITIES CORP... ....11/07/2002.... | FIRST BOSTON CORP... ....26,155,381 25,092,857
38141G-CM-4.. ... |GOLDMAN SACHS........ooieeieieeeeecee et ....11/07/2002.... | GOLDMAN SACHS............. ..6,991,460 7,000,000
90263A-BE-9... ... |UCFC MANUFACTURED HOUSING CONTRA. ....11/01/2002.... | SCHEDULED ACQUISITION.......cocviiiiiierereieieieeeteeeeeeseeisisiensienes | eeieieiieiese s sssseneseneies | oovesissssssieses st L 427
908068-AG-4... v [UNION PLANTERS......ooooiiieeietceceeeeeee et vseeseeve s | v 04/05/2002.... |BNP PARIBAS............cccou.c.... ..1,872,990 .1,750,000
929042-AAT............... VORNADO REALTY ....06/19/2002.... | SALOMON SMITH BARNEY .......c.coovvevererreeerereeereeecenereeerereneeis Lo | oo 998,560 [....ccooveverererrren. 1,000,000
[V IS T 45,802,168 ....44,843 284
4599999. [ Total - Bonds - Industrial & Miscellaneous.. ....45,802,168 ....44,843 284
6099997. | Total - Bonds - Part 3............................. ..154,658,829 ..154,010,378
6099998. | Total - Bonds - Summary ltem from Part 5. 1B ..691,997,463 | .. ..684,595,000
6099999, | TOAI = BONAS..........cvveveeveveseeeieeteveeteeteeetete ettt e et etesesaeteseseeeeseseseceetesesens  etetessssssssesesssesseeesesasassesssesasassesesesesssesssesesssssesesasasesesesesassesssesesssssesesessassssesesssssesesesassnsesesessssssnneseseres | etesersesessssesessesesesasaes 846,656,292 | .....coveeverrenen.. 838,605,378
Common Stocks - Parent, Subsidiaries and Affiliates
United States
10103@-10-3.............. BOSTON OLD COLONY INS. CO.. .... [CORPORATE ACTION DISTRIBUTION. ...3,000,000.000 {.. ..3,000,000
UNIEEA SEALES. ... ..vveeeceeveeceeteteeecte ettt ettt ettt erecte et eseetetesensseesesesessesesenssaesass  etsesesesessssssesesesesossssesesasasassesesessssssssesesassesesesesassnsesesesssaesesssesasssesesesessssssssesasassssesesasssssesesessssnnssesesssssnne | soeteressrsesesssesesssssesesnes 3,000,000
Foreign
126125-91-3................ CNA EUROPE HOLIDING LIMITED..........ccoovererrererrrererereree. [......03726/2002.... [DIRECT ......ooiiiiiiisisiessieseseesereeseeee e eineees | 8,200,000.000 [ ..coovevrerererrererenne 11,693,205
[T Lo ....11,693,205
6999999. | Total - Common Stocks - Parent, Subsidiaries and Affiliates. ....14,693,205
7099997. | Total - Common Stocks - Part 3...........ccccccvevevvevecrnnnen. ....14,693,205
7099999. | Total - Common Stocks.................. ....14,693,205
7199999. | Total - Preferred and Common Stocks........... . ....14,693,205
7299999. [ Total - Bonds, Preferred and COMMON STOCKS............c.cciiuiuiuirieieiieteteteteee e etet e e teets ateteteteteaeee et st et et et ete s s st e st e s et et et et e s eseseses st s et e s et et et et e s esese sttt e s et et et e s eseses s s st et e s et e s es et et ennanasssssssesesesesans | sresesesssesesesesesasasesesas 861,349,497




Annual Statement for the year 2002 ofthe THE BUCKEYE UNION INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase Foreign Interest
Book/Adjusted (Decrease) Exchange Realized Total onBonds | Dividends on
CuUsIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks
Identifi- Disposal of Shares Par 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

¢13

3134A3-EM-4.... [FEDERAL HOME LOAN MTGE CORP. ..
3134A4-EX-8..... [FEDERAL HOME LOAN MTGE CORP.... ... [02/25/2002 | MORGAN STANLEY & C
36206F-P2-2...... GOVERNMENT NATIONAL MTGE ASSOC........ [12/01/2002 | SCHEDULED REDEMPTION.
36206S-L7-7...... GOVERNMENT NATIONAL MTGE ASSOC........ 12/01/2002 | SCHEDULED REDEMPTION.....
36215A-DU-3..... [ GOVERNMENT NATIONAL MTGE ASSOC........ 12/01/2002 | SCHEDULED REDEMPTION.....
362026-SX-5..... [ GOVERNMENT NATIONAL MTGE ASSOC........ 01/01/2002 | SCHEDULED REDEMPTION.....
362026-V5-2...... GOVERNMENT NATIONAL MTGE ASSOC........ 02/01/2002 | SCHEDULED REDEMPTION.....
362026-6U-5...... GOVERNMENT NATIONAL MTGE ASSOC........ 04/01/2002 | SCHEDULED REDEMPTION.....
362026-7A-8...... GOVERNMENT NATIONAL MTGE ASSOC........ 04/01/2002 | SCHEDULED REDEMPTION.....
362027-A5-3...... GOVERNMENT NATIONAL MTGE ASSOC........ 08/01/2002 | SCHEDULED REDEMPTION.....
362027-LJ-1...... GOVERNMENT NATIONAL MTGE ASSOC........ 12/01/2002 | SCHEDULED REDEMPTION.....
362027-V3-5...... GOVERNMENT NATIONAL MTGE ASSOC........ 06/01/2002 | SCHEDULED REDEMPTION.....
362027-Y3-2...... GOVERNMENT NATIONAL MTGE ASSOC........ 12/01/2002 | SCHEDULED REDEMPTION.....
362027-29-8...... GOVERNMENT NATIONAL MTGE ASSOC........ 12/01/2002 | SCHEDULED REDEMPTION.....
362028-BV-3..... [ GOVERNMENT NATIONAL MTGE ASSOC........ 12/01/2002 | SCHEDULED REDEMPTION.....
36224V-NL-5..... [GOVERNMENT NATIONAL MTGE ASSOC........ [ 12/01/2002 | SCHEDULED REDEMPTION.
912827-4Y-5...... US TREASURY INFLATION INDEX......... ....|01/23/2002 | BARCLAYS CAPITAL.........

912827-6R-8...... US TREASURY INFLATION INDEX..... .... | 12/05/2002 | BARCLAYS CAPITAL.
912827-7J-5...... US TREASURY INFLATION INDEX. .112/12/2002 [ Various....................

. [03/2672002 | GOLDMAN SACHS..........ccccocvvvviivins [evviiniiiiviciciccnns | +......25,060,547 | .......25,000,000 | ....... 24,974,600 | ....... 24,976,986 |...
......... 8,632,967 |........8,537,127 |..
..... .. 134,846 |...........130,759 |..

221,477 |..

....... 25,004,207 | .....25.862.653 |..
....... 20,894,810 | ......20.905.000

912827-V8-2...... |UNITED STATES TREASURY.... ... 042912002 | Various.....o..... ol 4350213 | ... 4170000 | ... 4082601 | ... 4113958 | ..
912827-W8-1..... |UNITED STATES TREASURY.. " |03/06/2002| FIRST BOSTON CORP.......oooooooo [ 23298.234 | ....22.100.000 | ..... 21,001,445 | ...21.972.768 | .
912810-FE-3...... |UNITED STATES TREASURY.. | 0513172002 | Various.......ooo.o.. 1,058,637 | ......1.100.000 | ... 1.106.961 | .......1.106.900

oen.600,000
......... 6.180.621

912827-2G-6..... [UNITED STATES TREASURY.. ....|01/31/2002 | MATURED..........

....600,000
912827-26-2...... UNITED STATES TREASURY..... 02/25/2002] GOLDMAN SACHS.

..6,568,828

0399999. [ Total - Bonds - U.S. GOVEIMMENL........iv.ivriisiieiesiessessesseseisses et snsenssnessennes | seees 121,641,914 | .....114,404,930 | .....115,322,380 | ..... 115,263,102
Bonds - Special Revenue and Special Assessment
Mississippi
61449*-AA9...... MONTICELLO MISS HSG CORP........c.cccccovvnnnes [11701/2002] VarIOUS. ... oveeerrereeseesseaeeserseresseeenees | I 826,281 |...ccocene. 826,281 |...ccocenee 722,285 | 741,168 [ 0 [ 85,113 [..cconno 85,113 [..ccoono 59,084 [
LT T UOTUOTUTUOTUTUTUTOUE OO 826,281 |...cccco... 826,281 |...ccocone. 722,285 | 741,168 (O I 0 [ 85,113 [.....c... 85,113 [.......... 59,084 [....... XXX
New Jersey
64578C-AH-4.....[NJ ECON CONTINENTAL. v | ,792,310 | .........7,000,000 | ......... 5,363,680 |.........5,366,797 [..... 18,377 [ .0 [ oo 0 [ 425513 [ 425513 | ......... 213,889
[T O UUUUTUOTUTUTUbUONE TS 5,792,310 |.........7,000,000 [......... 5,363,680 | .........5,366,797 |...... 18,377 [ o0 [ oo 0 [ 425513 [ 425513 | ......... 213,889
Vermont
97534*-AA-9...... WINOOSKI VT HSG CORP.....ccorvviririirinricines [12/01/2002] VarIOUS. ... ovecerrereeseesseseesersecesanenees | I P 82,652 |..........82,652 [.............. 72,375 [ 19175 [oiii6,926 [ o0 [ 0 [ 3477 [ 3477 | 2,485 | ..o
Lo oo UUOUUUUUOUUUUUURUUUUOTE ITOTOTS 82,652 |..........82,652 [.............. 72,375 [ 19175 [ 6,926 [ o0 [ 0 [ 3477 [ 3477 | 2,485 |....... XXX
Wisconsin
868397-A™1...... SUPERIOR WISC ALLOUEZ DOCK_NATIONAL] 04/01/2002[MATURED.........covssrarerresemsresneserenas | I I 335902 |....ccco... 335902 |.....cc.... 335902 |....ccco... 335,902 [ [ [ 0 [ 12,597 .o,
LU TS 335902 |............ 335902 |............ 335902 |......cc.... 335,902 B4 0 0 | 0 | 0 [ 12,597 | ....... XXX
United States
31340B-MR-7.... [FEDERAL HOME LOAN MTGE CORP 12/01/2002 [ SCHEDULED REDEMPTION........ccoce. [correnrencnincvinnnns [ v 23,430 [ irinni23,430 [ 24,710 [ 23,430 | e (534) | o0 | il 0 | 0 |

31341Y-ZR-2..... [FEDERAL HOME LOAN MTGE CORP.
31341F-CD-9..... [FEDERAL HOME LOAN MTGE CORP.
31344M-W5-6.... [FEDERAL HOME LOAN MTGE CORP.
313401-W5-6..... [FEDERAL HOME LOAN MTGE CORP.
313401-X8-9...... FEDERAL HOME LOAN MTGE CORP.
31345P-Z5-5...... FEDERAL HOME LOAN MTGE CORP.
31345Q-GC-9.... [FEDERAL HOME LOAN MTGE CORP.
31345Q-3S-8..... [FEDERAL HOME LOAN MTGE CORP.
31345Q-4D-0..... [FEDERAL HOME LOAN MTGE CORP.
31345T-GY-5..... [FEDERAL HOME LOAN MTGE CORP.
31348A-RF-2..... [FEDERAL HOME LOAN MTGE CORP

12/01/2002 | SCHEDULED REDEMPTION
12/01/2002 | SCHEDULED REDEMPTION
12/01/2002 | SCHEDULED REDEMPTION
11/01/2002 | SCHEDULED REDEMPTION
... [12/01/2002 | SCHEDULED REDEMPTION

. | 08/01/2002 | SCHEDULED REDEMPTION.
10/01/2002 | Various............cccueeviciicininns
12/01/2002 | SCHEDULED REDEMPTION.
12/01/2002 | SCHEDULED REDEMPTION
12/01/2002 | SCHEDULED REDEMPTION
12/01/2002 | SCHEDULED REDEMPTION

—
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase Foreign Interest
Book/Adjusted (Decrease) Exchange Realized Total onBonds | Dividends on
CuUsIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks
Identifi- Disposal of Shares Par at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Value Date Adjustment [ Adjustment Disposal Disposal Disposal Year During Year
31354G-3Z-2..... [FEDERAL HOME LOAN MTGE CORP............... 12/01/2002 | SCHEDULED REDEMPTION.............. 18,909 | 19,118 | 18,909 0
31290J-KG-6..... [FEDERAL HOME LOAN MTGE CORP. 12/01/2002 | SCHEDULED REDEMPTION..... .200,724 .200,724 .0
312950-CT-3..... FEDERAL HOME LOAN MTGE CORP. ... [12/01/2002 | SCHEDULED REDEMPTION......cccocene | ervrnrenerneeneeneeneenees [evernnnnn. 5,944 [, 5944 |...iin8,212 | o 5,944 .0
31359D-YK-3..... [FEDERAL NATIONAL MTGE ASSOC.. .... | 12/01/2002 | SCHEDULED REDEMPTION. v 149,347 143,280 ] e 149,347 .0
31359N-AH-4..... [FEDERAL NATIONAL MTGE ASSOC.. ....|05/23/2002 | MERRILL LYNCH.........cccevene. ...7,517,000 7,646,577 .0
31377M-6Y-2..... [FEDERAL NATIONAL MTGE ASSOC.. .... | 12/01/2002 | SCHEDULED REDEMPTION. ...16,571 16,571 .0
31364M-YH-3.... [FEDERAL NATIONAL MTGE ASSOC.. .... | 12/01/2002 | SCHEDULED REDEMPTION..... 68,673 .0
31364N-PC-2..... [FEDERAL NATIONAL MTGE ASSOC.. .... | 12/01/2002 | SCHEDULED REDEMPTION..... 30,362 .0
31364R-TB-1..... FEDERAL NATIONAL MTGE ASSOC.. .... | 12/01/2002 | SCHEDULED REDEMPTION..... 27,704 .0
313605-W3-7..... [FEDERAL NATIONAL MTGE ASSOC.. .... | 12/01/2002 | SCHEDULED REDEMPTION......cccoene | eovrnerrernernenenenees [everirnnnn6,603 [ .6,603 [ 7,116 [ 6,603 .0
31372B-VP-2..... [FEDERAL NATIONAL MTGE ASSOC.. .... | 12/01/2002 | SCHEDULED REDEMPTION..... .334,886 |.. .0
31362L-T2-6...... FEDERAL NATIONAL MTGE ASSOC.. .... | 12/01/2002 | SCHEDULED REDEMPTION..... .104,780 |.. .0
31362T-SP-9..... [FEDERAL NATIONAL MTGE ASSOC...... .... | 12/01/2002 | SCHEDULED REDEMPTION.......ccocne | eovvreeneeneeneencnenees [ vvrennn.03,634 | .......63,634 [ .o 80,173 [ 63,634 .0
3837H0-Q5-5..... | GOVERNMENT NATIONAL MTGE ASSOC........ |{01/01/2002 [ SCHEDULED REDEMPTION..... v 1,023,348 .0
3837H4-S2-2..... [GOVERNMENT NATIONAL MTGE ASSOC........ [12/01/2002 | SCHEDULED REDEMPTION. v 903,154 [ 903,719 [ 903,154 | .. .0
[0SO TUTUUUPUUPUOPUOUTRN IO [-L-E L[ 10,647,639 | ....... 10,846,021 | ....... 10,777,217 .. .0
Total States and US..........coovnninincniicnne, o | 18,018,351 [ ... 18,892,474 | ....... 17,340,263 | ....... 17,300,259 .. .0 .
3199999. | Total - Bonds - Special Revenue & ASSESSMEN.........c.ciiiiruiiiceiicieieiecsseieisceseescssseesnsnesesesesessnsneressnsnsessnsnsesenensseneees | e 18,018,391 | i 18,892,474 | ...... 17,340,263 | ....... 17,300,259 0
Bonds - Public Utilities
United States
670768-AA-8..... NYNEX CORP ESOP......ccocoivircrnieniinsincincnnnns [05/01/2002] SCHEDULED REDEMPTION. ......coccoo. [oovnrinnninnnninne [eeenennces 187,581 187,581 199,037
United States........c.cc.c..... oo [ 187,581 ..187,581 ...199,037
3899999. [ Total - BONAS = PUDIIC UHIHIES. ........eveeveeeiescesiesieseis sttt snesnesnens | sesensnenes 187,581 187,581 199,037
Bonds - Industrial and Miscellaneous
United States
006848-BG-9..... [ADELPHIA COMM........ccevmirrrmirrecencencenninneene 07/18/2002 | CRT CAPITAL GROUP LLC.......ocvvveee [crrreereenerneeneeneenins | e 450,000 | ......... 5,000,000 |........ 3,540,710 | .ovvnvnes 450,000
006848-BJ-3...... ADELPHIA COMM................ ....|06/07/2002 | UBS WARBURG LLC......... 4,257,500 | .........5,000,000 veen4,929,412 |
079864-AB-0..... BELLSOUTH SAVINGS ESOQT...... ... |07/01/2002| SCHEDULED REDEMPTION. ...460,232 | ...........460,232 | ...........528,336 |............ 460,232
147444-AK-9..... [CASE EQUIPMENT LOAN TRUST........cccovvennee 06/03/2002 [ Various............ccceerereeenn. .1,268,185 | .........1,268,185 1,268,152
161581-BD-4..... | CHASE MANHATTAN AUTO OWNER TRUST... | 06/14/2002 [ CALLED..........ccocovvvrirrernernes .2,000,000 ...2,000,000 2,000,000
163653-AD-0..... | CHEMICAL ACCEPT CORP VAR RT................. 12/01/2002 | SCHEDULED REDEMPTION.......ccvve. [ eorverienieneenincninne [ e 721 | 4721 {5,061 [ 4,721

12613X-AQ-4.....|CNH EQUIPMENT TRUST 2001-A B 12/15/2002 | SCHEDULED REDEMPTION..... ...2,299,559

22541N-LG-2..... [CS FIRST BOSTON MORTGAGE SECURITIES (12/01/2002 | SCHEDULED REDEMPTION.........ccc. [ cevevinininininins | v 860,558 ] ............860,558 |............896,997 |........... 860,558
244098-AA-7..... [DEER PARK REFINING LTD PARTNER............ 12/15/2002 [ VarIOUS.........cocveveieirinieisieisisinns [ [ 269,920 [ .........269,920 | ............269,920 | ............ 269,920
246688-AE-5..... [DELHAIZE AMERICA.........c.ccovvviinne . [02/13/2002 | LEHMAN BROTHERS INC..... .984,304

25475X-AB-6..... [DISTRIBUTION FINANCIAL SERVICES............. 01/15/2002 | SCHEDULED REDEMPTION.
339083-AH-0..... [FLEETWOOD CREDIT CORP GRANTOR TR.... [12/15/2002 | SCHEDULED REDEMPTION.
345397-TX-1...... FORD MOTOR CRED........ccoouvininiiiciiicis 03/01/2002 [ LEHMAN BROTHERS INC.....
382550-AF-8...... GOODYEARTIRE..... ... [11/07/2002 [ J.P. MORGAN CHASE...
390064-AG-8..... | GREAT ATLA & PAC . [ 11/05/2002 [ Various...............cc.....

[T 5,258
......... 160,483 | ..
......... 796,047 |.. . 0.
.4,199,292 |.. 0. BRLUJN N | .
.5,761,412 |.. 31, 0. .0 [........(260,412) | ....

452479-9A-8...... IMIM/BUCKEYE POOL........covverreieereieciiniineines 11/15/2002 | Various.........coceeeeeeeeennn. RS 7,741

22540A-BB-3..... [INDYMAC MANUFACTURED HOUSING CONTR| 12/01/2002 | SCHEDULED REDEMPTION..........coc. [ veerrereeneneneniinnns | ererrnnen 163,737 | i 163,737 | 164,248 | e 163,737

589929-DQ-8.....|MERRILL LYNCH MTG INVESTORS.................. 03/18/2002 [ Various............cceuvreeerinrnnnns .225,056

76110F-XK-4..... [RESIDENTIAL ACCREDIT LOANS, INC.. ... 112/01/2002 | SCHEDULED REDEMPTION......cccoure | eoverernerneenenenenees [evvirnnnn 24,958 | ... 24,958 | .........20,216 [ 24,958

90263B-FZ-6..... |UCFC HOME EQUITY LOAN........cccevoiuniiriineae 11/13/2002 | Various...........cevevrereeceniernnees 4,100,000

90263A-BE-9..... [UCFC MANUFACTURED HOUSING CONTRA.. [12/01/2002| SCHEDULED REDEMPTION.......ccccoc. | cevvererrenerenenens | conen 1,967,422 | ... 1,967,422 | ......... 1,966,961 | .........1,967,422

90263A-BQ-2.....|UCFC MANUFATURED HOUSING CONTRACT 12/01/2002 [ SCHEDULED REDEMPTION. e 2,877,728 | 2877177 [ ...co.ee. 2,877,728

UNIEA SEALES. ...ttt nnenenssnsensanes | ceoeres 0298 10,481 | cerer- 30,088,048 | cvvvv. 36,988,620 | ....... 33,815,992 |....(3,153,673)] .o | v 0 ] 00.(999,510) ] .........(999,510) | ... 1,491,690
Foreign

87203R-AC-6..... [BAE SYSTEMS CAN.......corvrrrrrrrneererreecireiennns 12/15/2002 [ VAIOUS.......co.cvrvrveeececrnrenerneeenennenennes | cereeneeneeneensensensenne | eesessenencens 406 [ 66,406 |.............. 66,406 | ....oovvvrennen. (O (O [ [ 0 [ ST
85255B-AA-6..... [STAGECOACH HLDGS.........ccoovurirerccrccinirnninns 10/31/2002 | BANC OF AMERICA SECURITIES...... | .cccoocovcevrvrvrnnens | 202,025,000 | .........2,500,000 | ......... 2,498,875 | ......... 2,499,103 | ..o 76 | oo (U [P 0. (474,103)] ........ (474,103)] ......... 209,635 | ..o
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Increase Foreign Interest
Book/Adjusted (Decrease) Exchange Realized Total on Bonds Dividends on
CuUsIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks
Identifi- Disposal of Shares Par Actual at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Value Cost Date Adjustment [ Adjustment Disposal Disposal Disposal Year During Year
LT TUTUUOPURUURUObION IO 2,091,406 |......... 2,566,406 |......... 2,565,281 | ......... 2,565,509 [ ..o (< I 1 I I I (474,103)........ (474,103)[ ......... 212,302 J....... XXX

4599999. | Total - Bonds - Industrial & MiSCElIANEOUS............ociiiiiiiiiiiiii s | coones 34,907,887 | ....... 41,155,052 | ....... 39,553,901 | ....... 36,381,501 | ..... [CIERRTAY I Il (1,473,613)] ....(1,473,613) | ...... 1,703,992 |....... XXX........

6099997. [ Total - BONS - Part 4.........c.ooiiiiiiiis sttt | e 174,755,733 | ..... 174,640,037 | ..... 172,415,581 | ..... 169,132,443 |..... (3,150,826)| ....cocoveeveeeen0 | i 0 i 5,623,290 |...... 5,623,290 |...... 6,243,881 |....... XXX........

6099998. [ Total - Bonds - Summary Item from Part 5..........ccooiiiiiiiiiicscss s | s 699,168,393 | ..... 684,595,000 | ..... 691,997,463 | ..... 691,990,203 |............ (L)) I O 7,178,190 | ...... 7,178,190 | ...... 4,718,208 |....... XXX........
6099999. [TOtal - BONGS.........oieiriiriticici ettt sneene | cnias 873,924,126 | ..... 859,235,037 | ..... 864,413,044 | ..... 861,122,646 | ..... (3,158,085)] ... ....12,801,480 | ....12,801,480 | ....10,962,089 |....... XXX........
7299999. [ Total - Bonds, Preferred and COMMON SEOCKS...........cuimiiiiiiiiicccis s | e 873,924,126 |............ XXX 864,413,044 | ..... 861,122,646 | ..... (3,158,085) ....12,801,480 | ....12,801,480 | ....10,962,089 |.........c..c...... 0
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17
Par Value Increase | Foreign
(Bonds) Book/Adjusted | Increase |(Decrease)| Exchange | Realized Total Interest and Paid for
CuUsIP or Number of Carrying Value | (Decrease) | by Foreign Gain Gain Gain Dividends Accrued
Identifi- Date Disposal Shares Actual at Disposal by Exchange | (Loss)on | (Loss)on (Loss) on Received | Interest and
cation Description Acquired Name of Vendor Date Name of Purchaser (Stocks) Cost Consideration Date Adjustment |Adjustment| Disposal Disposal Disposal | During Year | Dividends
Bonds - U.S. Government
01F060-61-8...... FEDERAL NATIONAL MORTGAGE ASSOC. |01/01/2002 | BEAR STEARNS & CO......... 01/08/2002|UBS WARBURG LLC........... |...... 35,000,000 | ... 33,960,938 |...... 34,376,563 |...... 33,960,938
01F060-62-2...... FEDERAL NATIONAL MORTGAGE ASSOC. |01/14/2002 | SALOMON SMITH BARNEY. [ 02/07/2002 [ SALOMON SMITH BARNEY.|...... 35,000,000 | ...... 35,377,344 | ...... 35,330,859 |...... 35,377,344
01F062-63-0...... FEDERAL NATIONAL MORTGAGE ASSOC. |02/07/2002 | SALOMON SMITH BARNEY. [ 02/20/2002 [ GOLDMAN SACHS.............. [ ..... 35,000,000 | ...... 35,185,938 |...... 35,444,336 |...... 35,185,938
01F060-62-6...... FEDERAL NATIONAL MORTGAGE ASSOC. |01/08/2002 | UBS WARBURG LLC 01/14/2002 | SALOMON SMITH BARNEY.|...... 35,000,000 | ...... 34,223,438 |...... 34,693,750 |...... 34,223,438
3134A4-RA-4..... [FEDERAL HOME LOAN MORTGAGE CORP [08/15/2002 | VarOUS........c..ccorverreeercerennnes 08/22/2002 |[MERRILL LYNCH.........cccovvne | v 37,000,000 | ...... 36,939,479 |...... 36,852,578 |...... 36,939,686
912827-7J-5...... US TREASURY INFLATION INDEX..... .. |03/06/2002 | BARCLAYS CAPITAL 12/11/2002 | BARCLAYS CAPITAL........... ...43,595,000 | ...... 43,807,575 |...... 47,891,508 |...... 43,820,817
912828-AF-7...... US TREASURY INFLATION INDEX. . |10/11/2002 | GREENWICH CAPITAL MAR| 11/07/2002 | MORGAN STANLEY & CO... |......40,000,000 | ...... 42,534,832 |...... 42,565,699 |...... 42,520,510

912828-AA-8..... [UNITED STATES TREASURY.....
912827-7M-8..... [UNITED STATES TREASURY..
912828-AC-4..... [UNITED STATES TREASURY..
912828-AH-3..... [UNITED STATES TREASURY..
912828-AL4...... UNITED STATES TREASURY..

. 104/16/2002 | Various...........c.ccocvvvvcuveicnnne 05/03/2002 | LEHMAN BROTHERS INC... |...... 39,000,000 | ...... 39,091,406 |...... 39,317,813 |...... 39,089,327
. 103/07/2002 | Various... ... | 03/28/2002 [ Various............ccccccovuvvninenns [ e 67,000,000 | ...... 66,691,563 |...... 66,491,289 |...... 66,699,828
. 107/30/2002 | Various...................... ... | 08/05/2002 [ Various................ B 142,000,000 |..... 146,061,563 |....146,657,969 | ....146,051,267
. |110/04/2002 | FIRST BOSTON CORP........ 10/04/2002 | GOLDMAN SACHS. I PO 40,000,000 | ...... 40,900,000 |...... 40,962,500 |...... 40,900,000
. 111/21/2002 | GREENWICH CAPITAL MAR| 11/26/2002 | GOLDMAN SACHS. i 10,000,000 | ........ 9,983,984 |........ 9,984,375 |........ 9,984,101

€13

912828-AJ-9...... UNITED STATES TREASURY..... . [09/11/2002 | Various..................c.c........... 09/18/2002 | Various................ N 83,000,000 | ...... 84,210,101 |...... 84,897,344 |...... 84,209,012
0399999. | Total - BoNdS = U.S. GOVEIMMENL.............c..veeeevereeereeeeveveeeteteteeecteteteeeeeteveseseeteeseseeeetessesaetesesensssesessseesesessssssesessnsssesessssssesessnsnsesessnens | eeee 641,595,000 |..... 648,968,159 | ....655,466,582 |....648,962,205
Bonds - Special Revenue and Special Assessment
United States
31392K-A6-3..... FEDERAL HOME LOAN MORTGAGE CORP[05/03/2002]BEAR STEARNS & CO......... [12/05/2002] GOLDMAN SACHS.............. [...... 15,000,000 | ...... 15,028,125 |...... 15,276,563 |...... 15,027,392
[V T L 15,000,000 | ...... 15,028,125 |...... 15,276,563 |...... 15,027,392
Total Statesand US............cccoerevvrerernnnn.. e 15,000,000 | ...... 15,028,125 |...... 15,276,563 |...... 15,027,392
3199999. [ Total - Bonds - Special REVENUE & ASSESSIMENL. ........iuiuiiiieiiieiiteict sttt ettt ettt ens st sne st en et snsen st ens st ens st ensessnsensesenes | anees 15,000,000 | ...... 15,028,125 |...... 15,276,563 |...... 15,027,392
Bonds - Industrial and Miscellaneous
United States
26884A-AN-3..... [EQUITY RESIDENT.......cceooirirriieirncreeeenne 03/11/2002 [BANC OF AMERICA SECURI 04/05/2002 |BNP PARIBAS...........cccccoeevee | cevrenes 2,000,000 | ........ 1,985,320 |........ 1,999,860 |........ 1,985,396
345397-TR-4..... FORD MOTOR CRED........cccoeoeveerrrercrrnnne. 03/01/2002 [ LEHMAN BROTHERS INC... |06/19/2002 | LEHMAN BROTHERS INC... | ........ 1,000,000 | ........ 1,004,140 |........ 1,036,880 |........ 1,003,858

55265K-CY-3..... [MASTR ASSET SECURITIZATION TRUST.. | 04/10/2002| UBS WARBURG LLC........... 06/24/2002 | Various............cccoocvcvcvcins | v 25,000,000 | ...... 25,011,719 |...... 25,388,508 |...... 25,011,352
United States..........ccocooeiviiciciiniininnnnn, s 28,000,000 | ...... 28,001,179 |...... 28,425,248 |...... 28,000,606

45999909. | Total - Bonds - Industrial & MISCEIIANEOUS..........cuiiiiiiiiii st nnsnssnes | coois 28,000,000 | ...... 28,001,179 |...... 28,425,248 |...... 28,000,606

5099998, | Total - Bonds. oo ...684,595,000 |.....697,997.463 |.....699,168.393 |....697,990.203 | .......(7,250)| .. ) 07,178,190 |....7,178.190 |...4.718.208 |...2.511.885

7299999. [ Total - Bonds, Preferred and CommMON SEOCKS...........cuiiiiiiiiic s T XXX 691,997,463 |....699,168,393 |....691,990,203 , .. 7,178,190 |..... 7,178,190 |....4,718,208 |....2,511,885




Annual Statement for the year 2002 ofthe THE BUCKEYE UNION INSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 Stock of Such
NAIC NAIC Valuation Company Owned by
Company Method Do Insurer's Insurer on Statement Date

Code or Alien (See SVO  [Assets Include Intangible[ Total Amount 8 9
CUsIP Description Insurer Purposes and Assets Connected of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures with Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Number manual) Company's Stock? Assets Value Shares Outstanding

Common Stocks

U.S. Property and Casualty Insurer

10103@-10-3...|BOSTON OLD COLONY INS. CO......cecevrrerrres [ rrrene 20761..... |3B2A ..o [NOeeceeeeeecees [NFAG e [ 23,486,467

32064#-10-2.... | FIRST INSURANCE COMPANY OF HAWAIL......| ........ 41742..... .. . oo [ oo 58,414,536

57835*-10-1..... MAYFLOWER INSURANCE CO.......ccceoveereeeen | e 22152..... .. . e [ oo 22,944,886

65339@-10-3... [NIAGARA FIRE INSURANCE CO.......ocovovivias | e 35106..... . .. AN 71,792,250
1099999. | Total - Common Stocks - U.S. Property and Casualty INSUFE.........c.ocoiiiiiiiieiccesccs s 176,638,139

Alien Insurer

1774729-99-4.... | CNA INSURANCE (INTERNATIONAL)............... [..NONE........[3B4A ... . INO...ooovoiooeereeeee INTA e [ 116,796
1299999. | Total - Common Stocks = AlIBN INSUIET............ccvoveveeeeererereieeeeeeeeeieeeeeeeeeeeeceeeeeeeeeneraeieeeens | eveieieieininineiens | coverernas 116,796

Non-Insurer Which Controls Insurer

126125-91-3.... [CNA EUROPE HOLIDING LIMITED................... [..NONE.........[3B4A ... INO..oooovoiooieeeeeee INTA e [ ) 4,303,793
1399999. | Total - Common Stocks - Non-Insurer Which Controls Insurer. IR I 4,303,793
1699999. | Total - Common StoCkS.............ccevveeeererrecrerereeeeererree AR .0 181,058,729
1799999. | Total - Preferred and COmMON SOCK.............cccucuiuiuiuieiiiiieticcceictceee e ssesssssssssnsnensnins | eveisieisiiininesnna [ e, 181,058,729

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: $.....184,440,379.
2. Total amount of intangible assets nonadmitted §$.......... 0.

SCHEDULE D - PART 6 - SECTION 2
3 g

1 2 Stock in Lower-Tier Company Owned
Indirectly by Insurer on Statement Date
Total Amount of 5 6
Name of Company Listed in Intangible Assets
CUsIP Section 1 Included in
Identifi- Which Controls Lower-tier Amount Shown in
cation Name of Lower-tier Company Company Column 6, Section 1 [ Number of Shares | % of Outstanding
Common Stocks
32025@-10-2... | FIRST FIRE AND CASUALTY INS OF HAWAIL............. FIRST INSURANCE COMPANY OF HAWAIL....... 0 [ 125,000.000
32064@-10-4... | FIRST INDEMNITY INSURANCE OF HAWAII.. .. |[FIRST INSURANCE COMPANY OF HAWAIL....... w0 [ 125,000.000
336324-91-8.... |FIRST SECURITY INSURANCE OF HAWAIL.... .. |FIRST INSURANCE COMPANY OF HAWAIL....... 0. 125,000.000
46642@-10-5... [J.M. LYNDGATE LIMITED......cooevvvrvrrirrcrnnn. ..|FIRST INSURANCE COMPANY OF HAWAIL....... w0 e 250.000
....................... CNA INSURANCE COMPANY LIMITED........................ |CNA EUROPE HOLIDING LIMITED.........ccccevnnec. 0]....310,576.000
....................... MARITIME INSURANCE COMPANY LIMITED.............. [CNA EUROPE HOLIDING LIMITED........cccccouvruvs | om0 [ oiiiiine.0.041
....................... CNA INSURANCE COMPANY (EUROPE) LIMITED...... |CNA EUROPE HOLIDING LIMITED. .0 |.....4,832,100.000
0299999. [ Total - Common Stock .0
0399999. [ Total - Preferred and COMMON SOCK.............cuiuiuiiiiiiiiiiciri ettt eeieene | eeenscteieine e eeeeees 0
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Annual Statement for the year 2002 ofthe THE BUCKEYE UNION INSURANCE COMPANY

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 3 4 Interest 7 8 9 1 Interest 15 16 17
5 6 13 14
Amount Due and
Increase Accrued Dec. 31
CUsIP Book/Adjusted | (Decrease) of Current Year Gross Paid for NAIC | Effective
Identifi- Date Name of Rate | How | Maturity Carrying by Par on Bonds not in Amount Accrued | Desig- Rate
cation Acquired Vendor of Paid Date Value Adjustment Value Default Received Interest nation | of Interest
U.S. Government Bonds - Issuer Obligations
912795-MA-6. | TREASURY BILL. ..ot [12/10/2002]Various. .........cooovvoorviosiiseicessc s [...0.000 [MATR[02/27/2003] ....... 69,868,584 70,000,000
0199999. [ U.S. Government Bonds- ISSUET OBIIGATIONS. ........eueeiiiti ettt sttt sttt ns e enensnssnsnsnnninnens | cneees 69,868,584 70,000,000
0399999. [ Total - U.S. GOVEINMENE BONGS. ... v treeseietieeieersaesess st see sttt s8££ttt sttt nsnsenne | crsenes 69,868,584 70,000,000
Totals
5499999. [ Total BONdS - ISSUET OBIIGAIONS. ... vttt sttt nnrnnnne | crsenes 69,868,584 | ............ 53,947 0 70,000,000
6099999, [ TOHAI = BONMS. ...ttt E £ 118ttt enienes | crienes 69,868,584 | ............ 53,947 0 70,000,000
Class One Money Market Mutual Funds
United States
928989-46-6.. | JP MORGAN PRIME 1.....ccoiemiiciiieireieeeececeeeenens 12/18/2002 | PRINCIPAL PAYMENT.........ccovonenee. 0.000 |MTLY[01/01/2003] .....ccovvvvenec0 | o0 | a0 [ i
825251-91-4... |SHORT TERM INVESTMENT FUND . [12/30/2002 [ PRINCIPAL PAYMENT.. MTLY[01/01/2003 ... .......5,302,687
UM St EES ... ectttttttehtetthhh b ththhhf £ EEe4E L E L £E L f£E L E e E £ h L h oL h LSS E LS E e EE e E e E b E bbbt .......6,302,687
7899999. [ Class One Money Market Mutual Funds... ...6,302,687
8099999. [ Grand Total - ShOrt-TEMM INVESIMENES............c.iuiiiieiiieiieit ettt ettt nees 76,302,687
(@) 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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Annual Statement for the year 2002 ofthe THE BUCKEYE UNION 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 Fair Value (-), or Fair
Value Value (a) Value over Statement (+)
1o BONAS. .| s 275,540,516 | ..o 281,526,054 | ...ccovveeieieieneeneeeene, 5,985,538
2. Preferred STOCKS. .....c.curiiieeieiccies s | e [0 TP [0 TR 0
3 TOhAIS. .ot | erren e 275,540,516 | oo 281,526,054 | ..o 5,985,538

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

Fair Market Values - Broker Market Prices Primarily from FT Interactive Data
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Annual Statement for the year 2002 ofthe THE BUCKEYE UNION 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
Bank One - POOIE..........ccurermrmcereieisescennieiennas Columbus, OH 43215........cccrerirrerreneeneereeeeeeenns | everereeneneens OV (O [ 0 [ (2,695,994) [ XXX
JP Morgan Chase - Pooled.. New York, NY 10081.. o] ...(252,458) [ XXX
Fleet Bank CT - PoOled.........cccovverreeienireicieiines Hartford, CT 06115........covvvcvvnenencnerereecnenens [ errrrnnnnnennn0.000 [0 [0 | 843,871 | XXX
0199998. Deposits in.....8 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories. ... ...ocrrrerrrienerinnnninens froeeeee XX |0 [ l0 | (11,968) | XXX
0199999. Total - Open DEPOSHOMES. .......vcrereerirererererr s .. .0 ....(2,116,549) [ XXX
0399999. Total Cash on Deposit..... . .0 ....(2,116,549) [ XXX
0599999, TOtAl CASN.......cvoivrivrreccciieiieeieieeses et enesnessessennesnesnsssescenennennennensensens | eeoeriers XK Rerrerreee [evoerrerreneneineineend ovorerereririninnn0 [ (2,116,549) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1.danuary......ococenees | e, (8,251,221) [4. AIil....veercererrerees [ o (1,615,648) | 7. JUlY.c.ocvoverererees | v (927,868) [ 10. October.........coveves | wvvererriiriircnnns (985,957)
2. February... ...(3,786,305) | 5. ...(1,083,219) e | ...(791,083) [ 11. November. N ....(843,382)
3. March...oivii | i (2,053,525) [6. June.....ccoververvriin [ o (2,055,192) |9. September.......cccoo [ v (1,815,671) [ 12. December......ccooo. [ covviiviinnnnns (2,116,549)
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Annual Statement for the year 2002 ofthe THE BUCKEYE UNION INSURANCE COMPANY

SCHEDULE E - PART 2 - SPECIAL DEPOSITS

1 2 3 5 6 7
Line Par or Book Statement Fair
Number Type Description of Deposit Where Deposited and Purpose of Deposit Value Value (a) Value
SPECIAL DEPOSITS WHICH ARE NOT FOR THE BENEFIT OF ALL POLICYHOLDERS
Florida
FLO000T. ..o B [TSYINFLIXN/B  9128277J5 3.375% 1/15/2012.....iivooieeeiriresc s [FIRST UNION BANK OF FLORIDA  1C 624477 oooeoooooiesieseiisnissnessnsensesssneses | cesonessosnsssenssesesssesssnesesnees 150,000 | oo 154,523 | .o 167,277
FLO9999.  FIOMIA ...ttt ettt ees sttt ettt ee ettt s eE e E o8 E e 8 S0 84 £84E8 408 R 8 EE oL e R AR AR R £EfeEfSEfeEeEfeEEeEEeEE  fefEeeEeLEeLEeEEeEEeEEeEE oLt oL eEeEeEeEALE LR LR eEfLE LA LEeEeE e eE R E R e E b s bt eneentene st entenes | oersensentenesee et en st 150,000 | ..o 154,523 | .o 167,277
Missouri
MOO0000T...cccoccoceeBeosciccocoeo . [TSYINFLIXN/B 91282775 3.375% 1/15/2012.....coccovvcvvvccenvccsniesscccnnensncsnncce. JCENTRAL BANK MISSOURI 1C 379.070.-vvooivriiieoiiscieesisessessenssesmsssesssnssssnssens | sornesssssssnesssnssseneessesseees 1,570,000 [ oo 1,617,340 ,750,
MO99999.  IISSOUN. ...t ttttteseeseeseesee st eesssseeses s eeseesses et ees s ees et eeseeeeeeeEseE 8 o848 A8 1848 EoEEoEE4EEoEEoEE o L8 £EESEE4EE£EE4EE 40840840840 408008 LEt o0t LEsEEEE1EE1EEAEEAEE A8 £E e E 4L E L8 4EE oL oEEoEE 4 EE4EE 4 EE4EESEE 4 EE4EESEEeEEeEE e et eeteEen et en et st et entententes | frnrerensent st st 1,570,000 [ oo 1,617,340 [ oo 1,750,833
Other
0T00001. TREASURY BILL  912795MA6 0% 2/27/2003..........ocooruiirirreiriininieiciseisieeennes WELLS FARGO WORKMEN'S COMPENSATION REINSURANCE BUREAU....... | oo 22,560,000 | ..ocvoevrereeecenneeieieenes 22,517,647 | coocveeeecrececcnne 22,517,700
0T00002. US TREASURY N/B 912828AEQ 2.875% 6/30/2004...........ccovvvverriiriiciniene WELLS FARGO WORKMEN'S COMPENSATION REINSURANCE BUREAU....... | coeviricirineiiics 8,500,000 | ..oocvmivreeiiiriiiieicieins 8,652,259 | ..coivoiiiieen 8,688,594
0T00003. US TREASURY N/B 912828AG5 2.25% 7/31/2004.........c.ccovveminiiriiieicinienaes WELLS FARGO WORKMEN'S COMPENSATION REINSURANCE BUREAU........ | wcccvorivenicniniieerenen 20,000,000 | oo 20,168,445
0T00004.]. .|US TREASURY N/B  912828AL4 1.875% 9/30/2004. .. |WELLS FARGO WORKMEN'S COMPENSATION REINSURANCE BUREAU....... .20,031,556
0T00005. .| TSYINFLIXN/B_ 9128277J5 3.375% 1/15/2012... . |FRB ST. LOUIS US DEPT OF LABOR s 257,538
0799990, DN .ttt sttt et e e f £ EE £ EE £ E £ £E e R R EE R R e e eE£E e £E L eLE e e LR SEEeEE £ feREeeE oLt oLt oLt eeteEerer e e e erer e en e e e ensetnnsennernensnenensnesnesnesneensensensensensensensensensenenss | eonnsnnnnsnnennensnnensensensen f 1301 0,000 [ ciiiiiiiiiinns 71,627,445
XX99999. Total - All Special Deposits NOT Held for Benefit of all Policyholders, Claimants, & Creditors of the COmMPanYy.... ... snsesesnsnsnseseesssnsnssnssessnsnsssessssssnseenes | ennsenssnsnerssssseeesssesee L 9y090,000 [ wovoiiiiiiiiiiiiiiicanns 73,399,308
SPECIAL DEPOSITS WHICH ARE FOR THE BENEFIT OF ALL POLICYHOLDERS
Ohio
OHO000T. [ .o Brccces |ttt ns e ensenne | rttett ettt ettt ettt en e enenenenenensnenessenesssssesssnsensnsesssnnsnnes | cenenenennnnennenensesesenss 1,000,000 [ Lo 1,030,153
OH00002.

..508,956

OH99999. Ohio

...1,539,109
7799999. Total - All Special Deposits Held for Benefit of all Policyholders, Claimants, & Creditors of the Company.. .. ...1,539,109
LT T T T oo O T Mo Lo I 74,938,417
(@) 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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